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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt oo 4,981,513,884 ..o [ 4,981,513,884 |........... 4,948,022,014
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......cuiiiiiiiieieieeceiecee ettt sesssss s s s sess e nesseeseneeeneneessnenenene [raeeeneneesenesseseeeseneesennans |oeeseeeeeseeeenee e [0 0
2.2 COMMON SEOCKS ...ttt [ 626,554,683 |......coooiieiccein [ 626,554,683 |.........c..... 533,598,795
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS 1.ttt e [oeeini s [eeee s [OOSR 0
3.2 Other than firSt IENS...........coiiieeeeeecicecceceee et ettt eeenenene [eeeeeseeesenes e s eneesesnees [oeeseeeeeeeeeeseeeeseeeeneeas [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (Iess $  ...ccooeiiiiiinciicieee
ENCUMDIANCES) ...cvviiiieieieieeee ettt sese e ssns [oeeseteseaeseennenetessteseienens oeseteseseseseseseseseesnenenenes [rereeeeeeeieee e 0 freeeeeeeee 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiicieieieeiieeieiees [ [t o [OOSR 0
4.3 Properties held for sale (Iess $§ ..o 0
ENCUMDIANCES) ......oveveiiitetceeeiee ettt aeees et sesss s s sesesssnan s [eeeeeeeneeeeaes 1,499,600 ..o oo 1,499,600 |...coooveeeee. 941,614
5. Cash($ .orerrrnnn 2,461,965 , Schedule E - Part 1), cash equivalents
[ J 174,753,000 , Schedule E - Part 2) and short-term
investments ($ ... 3,369,719 , Schedule DA) .......c.coococeuererens |oeeeeeeinenens 180,584,684 ..o oo 180,584,684 |............... 148,422,614
6. Contract loans (including $  .c.eeovvrirvrieecciine 0 Premium NOES) ...... [ooecreeieciciririceieiees o [ 0 freeeeeeeeeeee 0
7. Derivatives (SChEAUIE DB) ..........cciiiiieeeeeeeeceeeeie e teteseaese s s s e seesenee e esseseeenens [reeseseseeseseseeseseseneeennnns |oesesesesseseesneneeeaeseenenas [0 0
8. Other invested assets (SChedule BA) ........ccccooovovivirieieieiinensseeeeeese s [ 2,233,261 | (1 2,233,261 | 2,235,167
9. RECEIVADIE fOr SECUMLIES ......c.eviiiivceetceieeeee ettt e 15,558 [ e 15,558 o 0
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccovvvins | oomimininininiiiiiciiins [ [ 0 feeeeeeeeeeee 0
11.  Aggregate write-ins fOr iNVESLEd @SSELS ...........c.cccvivevevivieiieeieicieiereseees s oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ...ooveveveieriniriririsieeeen oo 5,792,401,670 |..coovveeiecc (V1N S 5,792,401,670 |........... 5,633,220,204
13. Title plantsless $ ..cooovveeieiciiicicies 0 charged off (for Title insurers
ONIY) ottt sttt e et s ettt s e se et neaesene [ereerenet et ettt eeeaene | [eeeeeieie ettt eens oottt 0 freeeeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........cowooweoeeeeeeeeeeeeeeeeeeeeeeeeeee e | 40,765,285 ..o | 40,765,285 |...ccvevene 36,077,720
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 44,491,189 | e 44 491,189 ..o 44 691,589
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but UNbIlled PreMIUMS) ........ccceiiririririieeieeeeee s [ eeereeee [ [oeeeee et 0 freeeeeeeeeee 0
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reINSUIETS ............ccoveieeeierrenineeeeeenseneeees e 246,550 ..o e 246,550 |....cooviiiiiiiine (15,756)
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccccervirirns i o oo [0 0
16.3 Other amounts receivable under reinsurance CoNtracts .............cocccvcees eveneineiiiciiicis [ Lo [OOSR 0
17.  Amounts receivable relating to uninsured plans ............coceiiriirienienieneens e [ o [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccooiiiiiiiiiiiiiiis | [ 0 freeeeeeeeeeee 0
18.2 Net deferred tax @SSet .......covoirieieieieeeieeeeeeeee e [eeeeeineeiaeas 936,812,865 |................ 909,318,108 |...ccceeeenvee 27,494,757 |....oooenee. 36,558,006
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieeeeesieireieees oereeeereeeeeeeeieeesesneeeees [t eeeeee [t 0 feeeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAre ..............cccveveveueceeevenas foeveeeeicnenene 32,552,181 | 32,552,181 | (V1 1,054,039
21.  Furniture and equipment, including health care delivery assets
(B e [0 TR RUUUR 1,109,061 |- 1,109,061 |- [0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o o 0 freeeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates ..............cccccooveeevrvereeres foeveecieicnnne 1,677,807 | e 1,677,407 | 1,775,659
24. Healthcare ($ ..o 0 ) and other amounts reCeIVaDIE ...... oo .coucuiciiciiciiiciiies oot o [OOSR 0
25. Aggregate write-ins for other-than-invested assets ...............ccccceceveveveievevens foeveeciccne 7,366,351 [ 7,366,351 [ [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......cucveveveeereceeeeeeeeececeeeeseeeeeeaesens oo 6,857,422,559 |................ 950,345,701 |...c.ccee 5,907,076,858 |........... 5,753,361,461
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt se s s s s st s sse st s s s sesesesssssssssesesas [eoesessssscacaessessemsaciesnnans | [oesemsicaeseessenasacieasesnenanas [oescicusesssnnscacaseseesnacaas [0 0
28. Total (Lines 26 and 27) 6,857,422,559 950,345,701 5,907,076,858 5,753,361,461
DETAILS OF WRITE-INS
i 0 U RSO RO O OO TSRO SPPRTR ST TSR URT RS URTRR RPN
0 O R PP POTR PPN
B L0 TR RO RO O OO TS U SRS PPRTR ST T R TU S URTR TR OURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses .......ocooocioiicieiiciec s [ 7,365,924 [ ..o 7,365,924 [ [ 0
2502.  AMOUNTS FeCEIVADIE ...viiieicicie e e B27 oo B27 oo, [OOSR 0
2101 T T RO ST P TNl SU RO TOTS TR URTTTR FSPTOR TR OTR ST PRPOPRRN
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccooov.fooveecccinnics [OOSR [OOSR 0 freeeeeeeeeeee 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,366,351 7,366,351 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior2Year
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......ouiuiviiieieeeeieieiieeietete ittt s se sttt s s st s s ssses et et ssssnsssesesssssssnsesesas |eoceessessanees 468,892,784 |............... 494,766,698
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoooeeveeneenennces i, [V N 0
3. Loss adjustment expenses (Part 2A, LiNe 35, COIUMN ) ......c.ouiiiiioieieieieieiee ettt e e ssseseseses|eosesneneneanineas 9,423,713 [ 9,541,853
4. Commissions payable, contingent commissions and other Similar Charges ............coooiiiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceuiiiiiieiieriiiiieiieie ettt b sse b ss s s b sssnnssse s s |oceceee e eenees 34,150,409 |....ccovueenvne 36,234,810
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cevevruiieiiiieiieieteeeeeeee ettt 3,686,551 |..ccviirie 4,998,052
7.1 Current federal and foreign income taxes (including $ ................ (1,493,240) on realized capital gains (I0SSES)) .....veevees frererriveniinianes 8,042,494 |................ 12,853,276
7.2 Net deferred taX HADIILY ............ccceuiriiieiiecectet ettt ettt et ctes st ettt eae s s et es et ebesesesess s ssssesesesesesessss et esesesesesesssnssessssseseseseses|oeresessesetebeint st st st saebenetes [oerebeenene st 0
8. Borrowed money $ .o 0 andinterestthereon $ ...ccoooevevevevcrceeceenaen. (0T SO RSSO
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
e 0 and including warranty reserves of $  .....coooveeieririeniiniines 0 and accrued accident and
health experience rating refunds including $ ........ccocooviiiiiiiee 0 for medical loss ratio rebate per the Public Health
SEIVICE ACE) 1.ttt s sttt a et s et s e s et sttt s ettt s st s s st s s s s senaenen e 112,314,264 |................ 147,795,281
B X (V7= T Lot o] =Y o T 1F o PP UUTUPRTRUTY KRR RPPUST R
11. Dividends declared and unpaid:
B I S (oo g o] o 1= e P KON
LI o] o3 g o] o [=T £SO OO O O U ST P O SO
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.cuiiviiiiiiuereieeieieeeeeeseteseseseeees st sesess s s s s ses et se e reneees 40,382,364 |.....oorvnvee. 23,037,392
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeriiirininininenenesesesese e [0 0
14.  Amounts withheld or retained by company for CCOUNt Of OINETS ..........cccveioiiiiiieciciceiieee ettt et 35,407,182 |...covvvinnne 34,003,420
15.  Remittances and iteMS NOt @IIOCALEM ...........ceuririieiieriiriiiitietet ettt b et b bbb tses bt es e [oosnensna st nnees 943,683 |....ooevereeirenn 492,216
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, Column 78) ........cccceueveveeeces feoveeinnicceinnccene [V RN 0
17. Net adjustments in assets and liabilities due to foreign eXchange rates ............cccoviiiiiiiiiiiii e [
RS B 1 o T 3 =T o [T T T A FES
19. Payable to parent, subsidiaries and affilIAtES ..............ccccoveieieieueieeieiiiiee ettt et 9,640,314 | 8,712,718
20, DEIIVALIVES ....vviieieiietetire ettt ettt b et eh b b £ ot b E b e £t E R £ £ R R R £ E RS E e E £ E LR R R R Rt h bbbttt en sttt (O T 0
21, PaYaDIE fOr SECUNLIES ........cucvivieieiiiieicieteteeeeee sttt ettt et et s ettt esese et e st e st e s esss e s s ssesesebesesessss s ssesesesesesesnasssssssasesesesennanssssss|reseerenereeninens 8,500,000 |..vvereceieereriricicienne
22.  Payable for SECUMIES I8NAING ........oiiiiitiiiiii bbbt b bbbt bbbt bbbt b bbbttt st sbe st b nbeeresreste s e steste s e stesesesrees [oreeseete s
23. Liability for amounts held under UNINSUIEA PIANS .......cc.oiiiiiiiieiee ettt et e et e st esaeesaeebeese e s e eneeeneeeneesnea oeeareesreesbeesbe s st e e sbeenteetes [reeereesteerestesee e nnes
24. Capital Notes $  oveerereerieerieeeea 0 andinterestthereon $ ..ooooeeeeererenciccicnenens 0 e o [
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvorurueueieeeeeiecee e ee ettt e ettt s e eaeae et seess ettt esensnssaeaesesenssseaetesesensnsntesesesennnenseen] 4,326,233,958 4,041,360,595
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........ccccoviiriiieieiiiiiiierisseeeeese s |reseeeenenes 5,057,617,716 |............ 4,813,796,311
27, Protected Cell HADIItIES ............o e e e e e
28.  Total liabilities (LINES 26 AN 27) .....cvveeuiveriiiiieeereteieeseeseae ettt b et st sssss bt st se st b b st sn st ebe bt sssnses et s ssssns st s s s nseee ..5,057,617,716 |... 4,813,796,311
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......cc.iiiiiiiiiiiei ettt b e bt e ettt eate st e sseesaeesbeesbeesadorsaneeaneesreesbesabeeebeereens 0. .0
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 4,288,747 |.....oc....... 4,288,747
o P o = =Ty (Yo o= o] = 1R o o] USSP S PR N
32. Aggregate write-ins for other-than-special SUMPIUS fUNAS ..o o [0 0
FC X S TU o] (0TS 4 To (=Y SO U UUUTUU SR N
34.  Gross paid in @nd CONHDUIEA SUMPIUS .........c.ooviuiieiiietceeetecete et ettt ettt ettt et e s et e s et es st ese s es et esessesessesensesessssessssesea|esereeseseeteneeneeesreenresnnene [eerenenneennens 447,100,617
35.  UN@SSIGNEd fFUNAS (SUMPIUS) ........vevivieieieieeietetetet ettt ettt s se et s ettt b ses s s s ss et e s e b et et esess s ssesesesesesessss s st esesesesesesssnasesssesesesesedeereseneererenis 845,170,395 |.....ccovnven 488,175,786
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30§ .oooocvvicinicnicinicae 0 ) e
36.2 e 0 shares preferred (value included in Line 31 % oveveeeerinncccicninenes 0 ) e o
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cocovvvevereeeeeneeeeeeeeeeseeesessessesseesessssensnians 849,459, 142 939,565, 150
38. TOTALS (Page 2, Line 28, Col. 3) 5,907,076,858 5,753,361,461
DETAILS OF WRITE-INS
25071, STatUOry CONTINGENCY TESEIVE ..uviiiiiiiiieicictcie ettt ettt b et e s e s bebesese e s s ssenesesens |orsnenesenn 4,325,120,535 |........... 4,039,822,763
2502. Checks pending €SCREATMENT ..ottt ettt b s s ettt sesesn s s ssesesesesens |orese et eseannn s 1,113,423 [ 1,537,832
2501 S| RPN RPN
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiieeeeee et [ [V 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,326,233,958 4,041,360,595
2007, ettt h b e E et et e E e R e £ SR £ R e £ R R £ e R ek £ e e R e S Ao h £ eeeE £ s E e £ SR e e R e R £ R ee £ AR b £ A AR £ e h e e e E e e R e e R et e R e st e R ete et ekt naebe et ebene ettt e fre st nte it st et e se et ettt enennnens |eeet ettt ettt
207 O R P OP RN RPN
2003, it h e b e E ettt h e E e R e £ R £ R e £ R e R £ AR R £ ek e S Ao E £ eeeE £ e E e £ SR e e R e R £ R ee £ AR e £ AR e e ee b e e e E e e R e e e R et e R e st R es e e b e bt naebe et ebene ettt e st ntete st et e sttt ettt r et nrens |oeete ettt ettt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiiieee ettt [ [V RN 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ettt b b E et e b e b e E £ E e £ SR £ R R e ARk £ e ek £ e e R ee ke e E e £ eE e e R eR £ R e £ AR b £ AR R e ee b e e E et R e e e R e aE e R ea e R et e eb ekt na bt et ebeee ettt fre st nae bt st et sttt et et r et nrens |oeet ettt ettt
£ 7201 P RPN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuciiiiiiiiiiieeeee e [ [V 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COIUMN 4).........cciiiiiiieiiiriietieietsese ettt bt se ettt ssssesesssstesessssssssssesessfossnsesesesnns 805,025,623 |................ 897,713,695
DEDUCTIONS:
2. Losses incurred (Part 2, LiNe 35, COIUMN 7) ....c.cuiuiiieieiieiiniieeeeietiesesesseeies s seste st eee st eestese st ssesesesssnssssssenessensssndlossssnsnsesesenns (1,604,349)|....cccvevreee 8,830,869
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) .....uoiiiiiiiieiinieiiisieise ettt st sessesessesenes 5,752,454 |. ...6,377,609
4. Other underwriting expenses incurred (Part 3, Ling 25, COIUMN 2) ........ccouuiriieiieieirniiieeteneneeseesesesesssseesessesessseesessesessssses forsssssssssesens 171,557,040 199,010,943
5. Aggregate write-ins for underwriting dEAUCHIONS ..........cc.iiiiiiie ettt e e e e e e e e et e eneenae
6. Total underwriting deductions (LINES 2 thrOUGN 5) ..........ciiiiiiiiiiii bbb bbbt
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 plus Line 7)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ..o e 180,124,983 |................ 172,177,327
10. Net realized capital gains (losses) less capital gains tax of $§ ... (1,527,749) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt et e bttt ettt b bttt et et e et e et (28,539,235) (14,797,768)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......ocrueuiieieececeeteteeeeeeete et eeeeseeae et esessaete et esessssesesesesensesesesesssansssssesasessnsssnsessssssnesdoesseeeesreeen 151,585,748 |................ 157,379,559
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
. J R 0 amountcharged off § ..o 0 ) e [0 U 0
13.  Finance and service charges not included in PremMiUMS ..........coccoiiiiiiii i s et es [eeene e e e e e eenes
14.  Aggregate write-ins for MiSCEIIANEOUS INCOME ..........cuiuiiiiiieiiiiiiiieietee ettt ] 1,535,809 996,897
15.  Total other income (Lines 12 through 14) 1,535,809 996,897
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LINES 8 + 11 4 15) L.ttt b et b bbb bbbt bbbt fer e 782,442,035 |......c.coe. 841,870,730
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiiie ettt e a e bt b e et e e e et e e et e e e et e eaeeaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) oeveiteieiteiiseisei ettt sttt 782,442,085 |....coconve. 841,870,730
19.  Federal and foreign inCOME taXES INCUITEM ..........ccuiiiiiiiiiiiiiiieii ettt 161,703,059 181,370,925
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cveveuiuiuiiieiiieieteeeeeeeeeeeeeee ettt s et eseseas s s s s s seseseanas 620,738,976 660,499,805
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......ccoiriririreeeeneneneseseeeeeeeeseneneees e 939,565,150 |........... 1,083,871,596
22, NetinCOME (frOM LINE 20) ......cuiuiiieieieeririiteeieteireni ettt bt ee e bt s b bt te et b st bbb e ettt s et ntsse et n s nesesetebeneofonsesesensnnas 620,738,976 |............... 660,499,805
23.  Net transfers (t0) from Protected Cell BCCOUNLS .............ccoiiiiiiii e s e e et e et e e seeeennnnne [eeeeneeeenseeeeeneeeeeeeenean
24. Change in net unrealized capital gains or (losses) less capital gains tax of $  ...................... 863,223 o [ 96,203,253 |...ovvcvreene 39,706,976
25. Change in net unrealized foreign exchange capital gain (IOSS) ........cevririrriruriereriiini sttt sesesesee e s na|eass e 2,699 [ (19,525)
26. Change in Net deferred INCOME tAX ........cciiiiiriiiieieieiiir ettt ettt ettt ettt nesns e 51,903,530 |..ccvvnnenee. 107,482,326
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) .......cccoeirieerieerieieieieieeeeiee e e (73,656,694)|.............. (117,508,916)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColumN 1) ........ccccoiiiiiiiiiiiiiiiiiiiiccceeeeeeeeens [ [0 U 0
P4 B O - g o T T T U]y o) [ o] (= PSP PROPRORRPRI
30. Surplus (contributed to) withdrawn from protected cells .
31. Cumulative effect of changes in accounting PriNCIPIES .......cc.eiiuiiiiiiii ettt e e e e enee e
32. Capital changes:
3201 PAI IN .ttt bt h et et h et h £t h etk e bt bbb e et ettt ettt h et ae e eaen
32.2 Transferred from surplus (Stock Dividend) ..
32.3 TranSTEITEA 10 SUIMPIUS ......oueiitiiitieitiete ettt ettt ettt et e it e h et she e sh e e eb e e bt e bt ea bt eab e e ae e eaeesaeesheesbeesbeenbeebeenteannennne
33.  Surplus adjustments:
331 PAI TN .ttt ettt e bt st h et ettt e et bt a et bttt ettt et e e nete e et et (447,100,617)....cvcvnenvne (342,304,930)
33.2 Transferred to capital (StOCk DIVIAENA) .........ccciiiiiiiiiiiiiiii bbbttt tene [eetesestene et
33.3 Transferred from CAPITAl .......... ..ot e oo oo s e e e e e e e e e e e e eeas [ennen e e e e e neneenneneeneennennes |eeeenneeeneeeee e e e e e e eeenean
34. Net remittances from or (t0) HOME OffiCe .........ccciiiiiiiiiiiiiiii e et eees [eeeseees et eeenes
35.  DivVIdENdS 10 STOCKNOIAEIS ........oueeeeeeeeeeeeeeeeeeee ettt e et e e e e e et e e e s e e e se s e e eeneeeenenneeeseeenennesnnennenssnenns |oeeeeeseeeeeens (52,899,383
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) ........ccccciiiiiiiiiiiiiiiiiiciececeeceeees e [0 U 0
37. Aggregate write-ins for gains @nd I0SSES N SUIPIUS .....c.cveiviiueueeieiiriririeie ettt ettt b et b e e e se bbb s e e e eeee (285,297,772) (492,162,182)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueurueririninirisisieieieeeeese s (90,106,008) (144,306,446)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 849,459,142 939,565,150
DETAILS OF WRITE-INS
050, et bbb bbb £ e E Rk E e £ £ e e R R R E R £ £ £ e e E R b b E e e £ £ e e e e bbb e et et et s b etk bee et et st st et ebetebnse e et feaei ettt ettt nenes |oeeeee ettt
0502, bbb £ e E Rk E e £ £ £ e R R R b E R £ e e E R bk E £ £ e e e bRk h ettt e bbbkt ee et ettt bebebnee et feae ettt [oeee ettt
L0102 TSP
0598. Summary of remaining write-ins for Line 5 from overflow page .0 .
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0
1401, MISCEITANEOUS INCOME ......eieieieetetririceeeetetsese ettt eseee e e e e eses et e e eeeseeeeee e seeseEeeee s eees e e et s e s e esee et s s e ansesetesesssansnseaesnsnsnnnsesdeensananansnennanas 1,535,809 | 996,897
TA02. bbbt £ e R R E e E e e e e R bk eE e £ £ e e R Rk E e £ £ e R R R b e £ R £ e £ e E R b b et et e e e E bbbt e ettt ottt ettt ettt [et ettt
1403. .
1498. Summary of remaining write-ins for Line 14 from overflow Page ............cccciiiiiiiiiiiiiiiicicce e | [0 U 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 1,535,809 996,897
3701.  Contribution to statutory CONTINGENCY FESEIVE ..ot (459,853, 717)|.............. (492,162,182)
3702. Ten-year release of statutory contingency reserve .174,555,945 |..
3703, e E b b e £ E R Rk R e £ £ e E R R b h R £ £ £ e e E R R E e £ e e e E bbbttt ettt b bbbttt e bbbttt e
3798. Summary of remaining write-ins for Line 37 from overflow Page ........ ..o [ [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (285,297,772) (492,162, 182)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANGCE .......c.ocuiiuiiiiiiei ettt [ers s 787,089,978 |.....covvnvne 858,609,593
2. NEtINVESIMENT INCOME ...ttt ettt et 171,718,818 |....coeee. 168,774,173
T TS T o TS 1 o T =SSOSR 1,535,809 996,897
4. Total (LINES 1 tATOUGN 3) ....ovvieieieieiieieietet ettt ettt ettt ettt et a e s e s et et et et e s e se s es e s et et et esessaess s ssesesesesesesnsn s ssasasesesesesnsnanan 960,344,605 1,028,380,663
5. Benefit and [0SS related PAYMENLS ............c.ceuiieiiiiiiieietetceceee ettt sttt s s ese s s st e sesebesesess s st as et b esesessss s ssssesesesesesssnssans [oesesasasesesess 24 531,871 | 22,850,066
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooviiiiiieiiiiieeieeiesee s foe s (O O 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccooiieieieueueieecceeiie et [eee e 180,823,536 |.......cco..... 211,634,846
8.  Dividends Paid t0 POICYNOIAETS .........ccoovivivivetitieieiiee ettt ettt ettt s e e s st et e s b et esese st et et e s et esesess s asssesesesesessssasssssesesesesesssns |ereneeenesesbebetenen et e e seen (O O 0
9. Federal and foreign income taxes paid (recovered) net of $ ..........ccccoooooe (81,927) tax on capital gains (I0SS€S) ......rrn....... 164,986,092 178,248,190
10, TOtal (LINES 5 INMOUGN ) .....ovieiiiiieetcececeee ettt ettt ettt s st b s s e s e e e s s st e b e b e s s ss et s st et et et eseseas s esesesesesesessss s ssanesesesesn 370,341,499 412,733,102
11.  Net cash from operations (Line 4 MINUS LiNE 10) ........ccccieiriiiiiiiireteiieiiee ettt s st ssss s st sessss s s ssesesesesesnene ] 590,003,106 615,647,561
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbttt [ere s 1,203,936,506 |............... 756,568,163
12.2 STOCKS ..ottt (27,575,692)...ccvvieiiene 6,242
12.3 MOMGAGE I0BNS .........vvvieieieieeeete ettt ettt et et se et e e et s et et esessee s e s es e s et e b et esses st s e s et et e s et essssasssssesesebesesessssasssesesesesesesnssssssas|oetesenenene st seseenetenen e (O R 0
12,4 REAI ESEALE ...ttt £ttt [rre s 1,273,934 .o 1,730,810
12.5 OhEr iNVESIEA @SSELS ......vuiuiieiiiiieei ettt bbb bbbttt bbbttt (U R 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term iINVESIMENS .............ccococveieveveueeeiceeee e |re e 249,335 | 40,635
12.7 MISCEIIANEOUS PIOCEEAS ..........ceeeveeieeeeececeete e eeeeeeae et eseessaete st esesssaetesssesensssesesesesensssesesesassssssesesesensnsnsetesasensssnsesasasannnsnsasa 8,502,699 64,652
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvviveuereuieieieee ettt ettt s sttt ss et besess s s essnenas [onenenanane 1,186,386,782 |................ 758,410,502
13. Cost of investments acquired (long-term only):
131 BONGS .ottt e 1,232,086,186 |............... 654,585,069
1312 STOCKS ..ottt bbbt bbbttt ettt (U 500,000,000
13.3 MOIGAGE I0BNS ........vvvivieieiee et ittt et ettt et st et et et et e s et s eseee s e s es et et e s et essss s e s s s e s et e s et essssas et ssesesebesesessssasssesesesesesesnsnssssas|oeeeseren et sese s e ettt (O T 0
1314 REAI ESEALE ...ttt [roe s 2,081,255 |...cvvirnnne 1,151,871
13.5 OhEr iNVESIEA @SSELS .......vuieiieiiiciieeiiee ettt bbb bbbttt bbbttt (U 0
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecuvieieeetceete e eeeeecte et ee e s et ee e sa ettt esen s s sae e s esen s s eaetesesenssaesetesesensssesesesesenssansesasannneen 15,558 903
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeeie ettt s et es et s s s seseananas 1,234,182,999 1,155,737,843
14. Net increase/(decrease) in contract loans and PremiUum NOES ...........c.iiiiiiiiiiiieiee ettt e e s 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieiieeeeiereteeceeeee e (47,796,217) (397,327,341)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI MOES ........e.vvevececeieceetet ettt ettt a ettt s e s e s as s st esesesesessasas s sesesesessasasssssesesesessasasanas [seseseseneaesesesesaeseneneneneas (O T 0
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK .............c.cveuiuiuiiieiiieieieteteecee ettt ee et sesess s st st sessas s s s e e e e enes (447,100,617)|.............. (342,500,000)
16.3 BOITOWET fUNGS ...ttt bbbttt [ e s (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............occoiiiiiiiiiiiiiiieeeeeeseeseeeeeeeeee e, 0 foreeeee e 0
16.5 DIVIAENAS 10 SOCKNOIAETS .........vuirircirceieciieeei ettt [oe e 52,899,383 |.....cccvvvrrrrereiiinne 0
16.6 Other cash Provided (BPPIHEA) ..........c..cueviuiiiuiieeiecee et eeae et esae et sae e a e s st a s a s a s s st s s s st s sen s (10,044,819) (9,383,287)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccceceevrrrenne (510,044,819) (351,883,287)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......cccceevvvvvvrrrererrernnnnn. 32,162,070 (133,563,066)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vviiiiiiiietetcteteiit sttt sttt ettt s et st s bbb s e s et e s e bbb et e s e se e se s s e b b e s enese e se s s sesesesene s sensnsesesen e neneeeerenenis 148,422,614 |............... 281,985,680
19.2 End of period (Line 18 plus Line 19.1) 180,584,684 148,422,614
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash exchange — Donds (LiNE 12.1) ..ottt a s s st esesnnenens [ereanesesesanans (27,575,692)|...cccvvens (59,089,202)
20.0002. Non-cash exchange — Donds (LiNe 13.1) oottt snns[esenenesesanans (27,575,692)|...ccvvens (59,089,202)
20.0003. Contribution of Enact Re LEd. (11N€ 13.2) oottt e e e e eaeeeaeanetensannanes |eetesesaesneeeseessteesateenaaens (VN (195,070)
20.0004. Contribution of Enact Re LEd. (11N€ 168.2) ..ooiiiioiieeeoee ettt et te et ee e s teneseeasseesseeesneseteensnnanas |eesesesseseeesseessteessreesasens (VN (195,070)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums

2
Unearned Premiums
Dec. 31 Prior Year -

3
Unearned Premiums
Dec. 31 Current

4

Premiums Earned

Written per per Col. 3, Year - per Col. 5 During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
1 FIMB ettt e [0 [0 0 [ 0
2.1 AlIEA INES ..ottt nnns [oeseeenet ettt [OOSR [OOSR 0 feeeeeeeeeeee 0
2.2 MUHIIPIE Pl CTOP ...ttt seaeanas [oeeeeeeseseeeeeneeeaeaeeeeeas [0 [0 (01 0
2.3 FEAEral fOOA ......c.cuviieietciceieceeee ettt es s seae s oeseeenet et (O R (O R [0 U 0
2.4 PLIVALE CTOP ..voveevevieeeeeeteteeieesesees e et eess s et asseesesesesssesssssstssesessensessssssseseseanas [oeesesseseseseseneeensaeaeeeas [0 [0 (01 0
2.5 PriVate fIOOM ......vvveeeeeeeeecceieee ettt oottt [OOSR [OOSR 0 feeeeeeeeeeee 0
3. Farmowners MUItPE PEFil .........cc.ceveueieeeieieeceieeeeeeeeeee e [eeeee e [0 [0 (01 0
4. Homeowners MUIPIE PEIl ..........cciiieveieeeeeeceeieeeieie et [eeeeeieiee e ees (O R (O R [0 U 0
5.1 Commercial multiple peril (non-liability POrON) ..........coorriieeeernirniirennine fromeeeeeemeeieeeecces 0 [ 0 [ [0 0
5.2 Commercial multiple peril (liability POFtION) ...........coooieveieieiereieeeceeeeieeeieeas oeeeeeeeeeee e (O R (O R [0 U 0
6. MOragE QUANANLY ........coeeeeiveriiiieceete ettt se b snsssenes [eecicicenennenas 769,544,606 |................ 147,795,281 | 112,314,264 |................ 805,025,623
8. OCEAN MAMINE ...ttt se s eseasannns [oeseeeseseseeeeeieie e (O RN (O RN [0 U 0
9.1 INIANA MEMNE ...veeie et [ooeeee e [0 [0 0 [ 0
9.2 PetinSUrANCE PIANS .........coovovveeeececeeeieeeeeeeeecee e snnsoeseeeseees e (O R (O R [0 U 0
10, FiNANCIAI QUATANTY ......vovieieiecicieieicceietete ettt [oeeessciciceseseensiciceseennas [0 [0 [0 0
11.1 Medical professional liability - OCCUITENCE ..........c.cveveveveeeiciiiieeeieeeeeeeis [ [OOSR (O RN [0 U 0
11.2 Medical professional liability - ClaIMS-MAdE ...........coeiururiririicicieieiicceieis e 0 [ 0 [ [0 0
12, EAMNQUAKE ..ottt [eeeee ettt (O R (O R [0 U 0
13.1 Comprehensive (hospital and medical) iNdIVIAUA ............cccceeeiriririeeeeiens [eeecieieeeececeaes [0 [0 (01 0
13.2 Comprehensive (hospital and Medical) Group ...........ccccovevevevereueueeeeeeieeeies [oeeeeeenereeeeeeee s [OOSR [OOSR [0 U 0
14.  Credit accident and health (group and iNdiVIdUa) ..........ccveeereernirninennines foreememeeeeeeccceeae 0 [ 0 [ [0 0
15.1 VISION ONIY ...ttt ettt s e s s s b sesssn s s e [eeeeeieneene et eeaes (O R (O R [0 U 0
15.2 DENLAI ONIY ...ttt sttt ssnseaes [oesesscaciceseseensicicaeeennas [0 [0 [0 0
15.3  Disability iINCOME ........vveieciieciieieeeecec ettt eseaens[eeeeeseees et eeas [OOSR [OOSR 0 feeeeeeeeeeee 0
15.4 Medicare SUPPIEMENL .........c.ceiviuiieiiieeieeeeeeteeee ettt ns [eeeeseeee e [0 [0 (01 0
15.5 Medicaid Title XIX ..ot nee [reerie e [0 U [0 U [0 U 0
15.6 MediCare Title XVIII ......c.cueuiiieiieieiiiccieieieieeeet ettt nsnsesene [oesemennsnasaessnensieaeseenas [0 [0 [0 0
15.7 LONGALEIMN CAIE ...t seseas [eeeeeieneeenee et eeas (O R (O R 0 foeeeeeeeeee 0
15.8 Federal employees health benefits Plan .............ccccceeiiririeieieieeeeeeeies [ [0 [0 [0 0
15.9 Other NEAIN .......ooeieieieeeeece et enes[eeeeeiee et (O R (O R [0 U 0
16.  WOrKErs' COMPENSALION ...........cvoviveveveeiieeeeeeeeeetetceeseseseseeesesessenenessssssansnaes |eeeseseeneneeeeseeeeeseeeenes [0 [0 [0 0
17.1 Other liability - OCCUITENCE ........iieiiiiiiiiie et nies [eeenie e
17.2 Other liability - claims-made ..
17.3 Excess workers' compensation ............cooceeieeieiiienieenieseeeeeeee
18.1 Products liability - OCCUITENCE .........cccuiiiiiiiiiiiiic e
18.2 Products liability - claims-made ...........cccceiiiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) ............ccccoeeves forvmiciciec
19.2 Other private passenger auto ability................ccovevivevercuiieieiiicceieieceeeeeens [oeeeeeeee e (O R (O R [0 U 0
19.3 Commercial auto no-fault (personal injury protection) ...........c.cccceeevieiiiciins [oresmimnieiniees 0 [ 0 [ [0 0
19.4 Other commercial auto lIADIIILY............ocooveveveveeeeeeicieieeeeeececee e [eeeeeieee s (O R (O R [0 U 0
21.1 Private passenger auto physical damage .............cccccooiiiiiiiiiiiiicicin [ 0 [ 0 [ [0 0
21.2 Commercial auto physical dAmMagE ..........cccccvoveveveriuieiieieieeeieeveeeesee e enseies [oeeeeeeee e (O R (O R [0 U 0
22, AIFCTaft (Al PEFIIS) ....c.vevveieiecieieieieiee ettt saesenes [eoeeeessens e eeeen [0 [0 [0 0
23, FIAEIEY et et eneeens [eee et [0 U [0 U [0 U 0
24, SUELY w.vveieeeeeeetet ettt s et s s nne [eoeeeees s eeeen [0 [0 [0 0
26.  BUrglary @nd theft ............c.ovoveuiuiiiiieeeeeeecce et [oeee et (O R (O R [0 U 0
27.  BOiler and MACKINETY ........ccueueiiieieieieieiieeieee et ssesesens | [eoseseesensicesesesaenciceeees [0 [0 [0 0
28, CIEAIL ..oevvveececce ettt ettt a sttt et en et reseaes oottt (O R (O R [0 U 0
29, INEEMNEALONA ...ttt e [0 [0 0 [ 0
30, WAITANTY .ottt snnns | [oeseteseeee e (O R (O R [0 U 0
31. Reinsurance - nonproportional assumed Property ...........ccccecveeeereereeneenes [rereeiemiienienienieneens [0 [0 [0 0
32. Reinsurance - nonproportional assumed lability ...............cccooveveiiiiieeiiieies oo (O R (O R [0 U 0
33. Reinsurance - nonproportional assumed financial lines ............ccccoeveiivins |oemmmimieeeeee [0 [0 [0 0
34. Aggregate write-ins for other lines of BUSINESS .........ccceurrircerereneiieeereeens 0 0 0 0
35. TOTALS 769,544,606 147,795,281 112,314,264 805,025,623
DETAILS OF WRITE-INS
B0 . e e e s bt s et e nr e e sane e e s reeeenreennnneesrnesaneenane |oesuneeaneeesneeansneesneeesnees [oeneesanneeeneeeeneeenareesneees [seneeesneeesaneeenneenaneeennreees [eereeenee e e e e e e e e e e nneeeas
L0 R KPP KPP PP PR RO PPN
1101 T T ST RO T RO TSP RSO PRSP TR PR RSO TSS PR OPPRUPRPRRORIN
3498. Summary of remaining write-ins for Line 34 from overflow page ..........ccccoe. |oeoceeirniiciccnniiiinenns 0 [ 0 [ (O R 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

Line of Business

1

Amount Unearned

(Running One Year

or Less from Date
of Policy) (a)

2

Amount Unearned
(Running More Tha
One Year from
Date of Policy) (a)

3

n
Earned But Unbilled
Premium

4
Reserve for Rate
Credits and
Retrospective
Adjustments Based
on Experience

Total Reserve for
Unearned Premiums
Cols.1+2+3+4

23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.

171
17.2
17.3
18.1
18.2
19.1

19.2
19.3

19.4
211
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.

34.
35.

Multiple peril crop
Federal flood

Private crop

Private flood ...
Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

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

Medical professional liability - occurrence

Medical professional liability - claims-made
Earthquake
Comprehensive (hospital and medical) individual ...

Comprehensive (hospital and medical) group ......... |.
Credit accident and health (group and individual) ...
Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health
Workers' compensation ..

Other liability - occurrence
Other liability - claims-made

Excess workers' compensation ....
Products liability - occurrence
Products liability - claims-made

Private passenger auto no-fault (personal injury
protection)

Other private passenger auto liability.......................

Commercial auto no-fault (personal injury
protection)

Other commercial auto liability.

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

36.
37.
38.

Accrued retrospective premiums based on experience
Earned but unbilled premiums
Balance (Sum of Line 35 through 37)

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)

(a) State here basis of computation used in each case

Monthly pro rata




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Written
Line of Business Direct Business (a) From Affiliates From Non-Affiliates To Affiliates To Non-Affiliates Cols. 1+2+3-4-5

2.2 Multiple peril crop .
2.3 Federal flood
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril ....
5.1 Commercial multiple peril (non-liability

POTtION) .o
5.2 Commercial multiple peril (liability portion)
6. Mortgage guaranty ...........ccccceveeneenenninnnns

8. Ocean marine

9.1 Inland marine
9.2 Pet insurance plans
10. Financial guaranty
11.1 Medical professional liability - occurrence . |.........cccccocvvrvnnneee. 0 [ e e e 0

11.2 Medical professional liability - claims-
made

12. Earthquake ....
13.1 Comprehensive (hospital and medical)

INAIVIAUAD ..o et 0 [ oo e | e 0
13.2 Comprehensive (hospital and medical)

GPOUP ettt ettt sens [oeseseaeses s eae s 0 [ e e [ [ 0
14. Credit accident and health (group and

individual)

15.1 Vision only
15.2 Dental only
15.3 Disability income
15.4 Medicare supplement
15.5 Medicaid Title XIX
15.6 Medicare Title XVIII
15.7 Long-term care ........cccoeeeeeeeenne. 0.
15.8 Federal employees health benefits plan ... [......ccccoeiiiiiiinns 0
15.9 Other health
16. Workers' compensation
17.1 Other liability - occurrence
17.2 Other liability - claims-made
17.3 Excess workers' compensation ....
18.1 Products liability - occurrence
18.2 Products liability - claims-made ..........cccc. ooeiiiiiiciiiinnne. 0 [ e e e 0

19.1 Private passenger auto no-fault (personal
injury protection) .........ccccevrininiinininenns

19.2 Other private passenger auto liability.........
19.3 Commercial auto no-fault (personal injury

PrOtECHION) w.veeeeiiictevetcecee et oreeeee e 0
19.4 Other commercial auto liability............ccoces o, 0
21.1 Private passenger auto physical damage . |.........cccoeviiniinnn. 0
21.2 Commercial auto physical damage ........... |-ccooviiiiiiiiniinnn, 0

22.  Aircraft (all perils) .......cccooeeieriieiieiieees
23. Fidelity
24. Surety ..
26. Burglary and theft
27. Boiler and machinery
28. Credit
29. International ...
30. Warranty
31. Reinsurance - nonproportional assumed

PIOPEIY ..ot |oeseeesinens XXX [ e o [ e e 0
32. Reinsurance - nonproportional assumed
lH@bIlity ....c.ooveeireeireieeee e [ XXX oo fviiin [ [ o 0
33. Reinsurance - nonproportional assumed
financial liNes ........ccocovveeeeernnencccennns e D S O PO PO STST TR RSP SRSTTRPTRRST TSRS 0
34. Aggregate write-ins for other lines of
DUSINESS ...t 0 0 0 0 0 0
35. TOTALS 1,031,981,373 0 55,672 147,810,628 114,681,811 769,544,606
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveceeeervererins forereeeceeeeeeecicia (U RN (U RN (U RN [V [V 0
3499. Totals (Lines 3401 through 3403 plus
3498)(Line 34 above) 0 0 0 0 0 0
(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ 1 No[X]
If yes: 1. The amount of such installment premiums $ .......cccooeinnnnn 0
2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $§ ..o 0



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage

1 2 3 4
Reinsurance Reinsurance Net Payments

Net Losses Unpaid Losses Incurred

Net Losses Unpaid

8
Percentage of
Losses Incurred
(Col. 7, Part 2) to
Premiums Earned
(Col. 4, Part 1)

21
2.2
2.3
2.4
25

5.1
5.2

9.1

9.2
10.
111
11.2
12.
131
13.2
14.
151
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
181
18.2
191
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop .
Federal flood ..
Private crop .
Private flood ...

Farmowners multiple peril .
Homeowners multiple peril ...
Commercial multiple peril (non-liability portion) ...
Commercial multiple peril (liability portion) .

Mortgage guaranty
Ocean marine .
Inland marine ....
Pet insurance plans .
Financial guaranty ......

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

Federal employees health benefits p

Other health ..................
Workers' compensation .

Other liability - occurrence
Other liability - claims-made ...
Excess workers' compensation
Products liability - occurrence ..
Products liability - claims-made
Private passenger auto no-fault (persol
Other private passenger auto liability.
Commercial auto no-fault (personal injury protection) ...
Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damage

Aircraft (all perils) .
Fidelity ...........
Surety ............

Burglary and theft ...........ccccooeiiiiinnnes

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

Line of Business Direct Business Assumed Recovered (Cols. 1+2-3)

Medical professional liability - occurrence
Medical professional liability - claims-made
Earthquake ............eeveiiiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group
Credit accident and health (group and individual)
Vision only ......c..oooiiiiiiiiiiis
Dentalonly ..o

121,627 |. 24,154,061

(Part 2A , Col. 8)

Zlooocooooo

0
30,275,688 0 6,121,627 24,154,06

S|looocooooo

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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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses Incurred But Not Reported 8 9
1 4 6 7
Net Losses Excl.
Deduct Incurred But Not Net Unpaid
. . Reinsurance Reinsurance Reported Reinsurance Reinsurance Net Losses Unpaid Loss Adjustment
Line of Business Direct Assumed Recoverable (Cols. 1+2-3) Direct Assumed Ceded Expenses

N
SO0 OA W
[N

1.1
1.2
12.

13.1
13.2
14.

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

Fire
Allied lines ..
Multiple peril crop
Federal flood ..
Private crop
Private flood ..

Farmowners multiple peril ....
Homeowners multiple peril ...
Commercial multiple peril (non-liability portion
Commercial multiple peril (liability portion) .....

Mortgage guaranty
Ocean marine ...
Inland marine ...
Pet insurance plans .
Financial guaranty ...
Medical professional lia

ili
Medical professional liability - claims-made .
Earthquake ..........ccceevenninne
Comprehensive (hospital and medical) individual ..
Comprehensive (hospital and medical) group ....
Credit accident and health (group and individual) ..

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

Federal employees health benefits plan

Other health
Workers' compensation ..
Other liability - occurrence

Other liability - claims-made .
Excess workers' compensation
Products liability - occurrence ..
Products liability - claims-made ...
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability...........ccccoccveeeen
Commercial auto no-fault (personal injury protection)
Other commercial auto liability

).

471,648

37,258 434,587 .02

37,300

(Cols.4+5+6-7)

.468,892.78

21.1 Private passenger auto physical damage .
21.2 Commercial auto physical damage ....
22. Aircraft (all perils) ....
23. Fidelity ....
24. Surety .....
26. Burglary and theft ....
27. Boiler and machinery ..
28.  Credit
29. International ...
30. Warranty
31. Reinsurance - nonproportional assumed property .
32. Reinsurance - nonproportional assumed liability ...
33. Reinsurance - nonproportional assumed financial lines ...
34. Aggregate write-ins for other lines of business
35. TOTALS
DETAILS OF WRITE-INS
3401. ...
3402.
3403. ...
3498. Summar
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0 0 0 0 0

(a) Including $

0 for present value of life indemnity claims reported in Lines 13 and 15.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
TLA DIFECL 1ottt ettt e s s s s s s e e e s s oo [eeeeiei e ennee [t [ 0
1.2 REINSUIANCE @SSUMEM .....ccuiiiiiiiiiiiiiiieiieesieesteeie et st sse e sseesbeesbeesbeesseeesse et e e et e snessenseenneenns [oasessseisesnseenieesseeseseeses [oreensentessesssenssenseenseesaes [oreeseenseenseenaeeseeseeaeens 0
1.3 REINSUIANCE CEABD .....evviririeiiiiriceeiete ettt 0
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) c.oovoioveiiiieieeieceeeeeeeeeeee e 0 feeeeeeeeeeee [0 U [0 U 0
2. Commission and brokerage:
2.1 Direct excluding CONtINGENT ........ocuiiiiiiiiee e [ o [ [ 0
2.2 Reinsurance assumed, excluding CoONtINGENt ..........c.ceururerreueerineneneeseeerememimee s o 19,975 | [ 19,975
2.3 Reinsurance ceded, excluding CONtINGENT .........c.coccueueveeeeceeeee e eeeeeeiseeseeeeeneneee [oeseeieienenens 38,240,980 |.oeoveeeveeiieeeeeeees [ 38,240,980
2.4 CONLINGENE = QIMECL ...ttt e siseens [oeeeeieieiee s eensoeieeeseseseeeeae s eneees [oeeeeeeeeeieie e 0
2.5 Contingent - reinSUranCce assSUMEQ ..........ccceoiuieiieeiieeieeieseesee e siee e s Jore e oo [ [ 0
2.6 Contingent - reinSUranCe CeAed ............couiviiiiiieiieieieieeeeeeesee e oo oo e 0
2.7 Policy and membership fees ... 0
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7) [ (0] O (38,221,005)...ccceeeeeeeeeeeeeeeee (| (38,221,005)
3. Allowances to managers and agents ..........c.cceoeeieriieeienieseeneeeeee e e e e [ 0
4. AGVEISING ..ottt sttt aenens[eeennicaeaeeennas 1,255,984 | 1,283 [ 1,257,237
5. Boards, bureaus and associations .. 1,761,449 |. ..1,773,350
6. Surveys and UNAErwriting FEPOMS ...........ccovvevevririieeererereisiseseiese e snsfecceceseeneeecces 200, 742 o 2,538,236 |- [ 2,794,978
7. Audit Of @SSUIEAS’ FTECOTAS .....ccueiriiiiiieiiieitierieeite ettt st be e s e eies [eeeie et eiees [oeeieeee e [oeee et 0
8. Salary and related items:
8.1 SAIAMES ..v.veeeeeeceeeereeeeeeeete s seeiste s ees et e et ettt nenne s ee e e 3,878,211 | 114,874,832 |....ccvvveee 2,911,881 | 121,664,924
8.2 PAYION tAXES ...uevevieieiieieieie et e 285,873 | 5,865,135 |.ooooiircns 479,154 | 6,630, 162
9. Employee relations and welfare . 662,383 |...coeine 16,397,645 | 613,192 .o 17,673,220
10, INSUFANCE ...ttt ettt asns e e s mmesna s sennsanananns [ooenennanaeaesnas 4,029,771 |oeeeeeeeeeeene [ 4,029,771
11, DIFECIOIS’ TEES .....vvvvieieieceeee ettt se s s ettt etenenens oottt eeees oeaeseene et snenenes [eeeee e 0
12, Travel and travel IHBMS ........ccoiiiieiriieirieieneienee st 20,548 | 4,579,171 | 51,987 [ 4,651,706
13, RENEANA FENEIEIMS ...eveecececeeeeeeceee et snans et escienenenne [oeercacaeeenennns 4,540,630 |.....cooveeeiene 132,159 [ 4,672,789
T o TU T oY =Y 3 SO ... 189 |. 209,389 ..o 4,384 |. 213,962
15.  Cost or depreciation of EDP equipment and software 137,161 [ 17,942,562 | 353,259 |.oooieiiciane 18,432,982
16.  Printing @nd StALIONEIY ...........coviuiueieieiiieieieteieee ettt 37,190 | 1,106,489 | 639,499 |...ocooven 1,783,178
17. Postage, telephone and telegraph, exchange and express .............ooeveueueas foeerereveeeeieeens 149,686 |........covvnve. 1,255,540 | 11,901 [ 1,417,127
18.  Legal @and AUAItiNG .....c.ccevveeeiveriiiiicieie et 276,908 7,314,397 1,264,009 8,855,314
19, TOtalS (LINES 310 18) cuuuiiiiieieieeeieiceeeee e se et s e st seseees 5,704,891 [...cooviinnne 183,671,230 |.ccvvvrneee 6,474,579 |....ccooneee 195,850,700
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
credits of $ wveveveerenerrieeeeee 0 e et s 20,002,075 |evueereeeeerieeeieeeieeeeees feeeeieiriieenn 20,002,075
20.2 Insurance department liceNSES aNd fEES .........ccoccueueueveecceeeeeeeeeeeeeee e eeeeenes oo 376,496 | [ 376,496
20.3 Gross guaranty association @SSESSMENLS .........cccererererenenenenenesensfoormneseececcciees o e 0
20.4 All other (excluding federal and foreign income and real estate) ........... 5,072,562 5,072,562
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .... 25,451,133 | (1 25,451,133
21.  Real eState EXPENSES .....ccc.iiiiiiiiieeeee e e | ens [ [oeenee e se e [ereee e 0
22, REEAIESALE tAXES ...vcvevivieiiiiiieieteie ettt e nnenee [ttt [eeee e [eeee e 0
23. Reimbursements by UniNSUred PIans ...........cccoeiiiiiiiiiieneeceieeeeeeesieseess e sisniees [t [ere e [ereee e 0
24.  Aggregate write-ins for MiSCellaneous EXPENSES .............cccueuvrrereuereviesesess|reseeeecciceseeeencaas 47,563 ..o 655,682 |..oeovovevevecceeeeeeeceeeen0 e 703,245
25. Total expenses incurred . , ..171,557,040 |.. @ ... 183,784,073
26. Less unpaid eXpenses - CUITENE YEAT .............cvevevevrieseuesereesessssesessssssssesesess|roeeesccicsenns 9,423,713 [ [ [ 9,423,713
27.  Add unpaid EXPENSES = PIIOT YEAT ........c.cuvvreececeeeesereeeeseesesesesssesssesesesssasaeseeeesseseiennenens 9,541,853 |- e e 9,541,853
28.  Amounts receivable relating to uninsured plans, prior Year ...........ccocuveuvvrvencdomnmieieicccciis e [ [ 0
29. Amounts receivable relating to uninsured plans, current year ....................... 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 5,870,594 171,557,040 6,474,579 183,902,213
DETAILS OF WRITE-INS
2401, MiSCEITANBOUS  ...oeeeeeeeeeeeeeeeeeee e 47,563 |.oooeeeee 655,682 | [ TR 703,245
Lt P RO RO OO PR RPN
P L0 1 T T ! ST RO T U N RSP ORT R PR NPT RUPTRRPRTRTOPIN
2498. Summary of remaining write-ins for Line 24 from overflow page ............cocoeforvevecccieiniiiicccnine 0 [ 0 [ (O R 0
2499. Totals (Lines 2401 through 2403 plus 2498)(Line 24 above) 47,563 655,682 0 703,245

(a) Includes management fees of $

e 4,664,789 to affiliatesand $ ..

11

211,122 to non-affiliates.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds ...1,278,125
1.1 Bonds exempt from U.S. tax .. ....116,370
1.2 Other bonds (UNAFFIALEA) ...........cceveeiieiiieieieietceeece ettt ettt besesn s st sesssnnenssesssesesesssnnensnssssesesesenns | (@) coenenes 100,303,987 | 170,681,948
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common StOCKS (UNAFIIAEEA) .....c.eiieiiiiiie ettt ettt bt et e be e sb e e sbeesbeenbeebeenteennesnnennne s |eneas
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) ...6,475,948
17. Net investment income (Line 10 minus Line 16) 180, 124,983
DETAILS OF WRITE-INS
0901. Net Miscellaneous Income 28,138 .28,138
0002, e oo a e ae e R e e ReeaeeaesaeeaeeaeeRe e Rt e aeeae e Rt e ReeaeeReeaeeaeeaeeaeeaeeaeeaeeaeeaeeaeeae e e eaeeaeeaeeae e e ean e e e e eneeeeean [oeeeee e e e e e e e e e e e ea
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

............ 6,994,507 accrual of discount less $ -...........3,274,001 amortization of premium and less $ ............4,733,511
......................... 0 accrual of discount Iess $ -.......cccceeveeenne. 0 @mortization of premium and less $ ovvveeeeerereccnnne
......................... 0 accrual of discount Iess $ -......ccceveveenenne. 0 @mortization of premium and less $ ovveeeeeerereccnnne
......................... 0 for company’s occupancy of its own buildings; and excludes $ ......................... 0 interest on encumbrances.
......................... 0 accrual of discount Iess $ -.......ccceeeveenenene. 0 @mortization of premium and less $ ovvvveeeererecncnnne

......................... 0 accrual of discount less $ -.....ccceevevneeene.. 0 @mortization of premium.

paid for accrued interest on purchases.
0 paid for accrued dividends on purchases.

0 paid for accrued interest on purchases.

0 paid for accrued interest on purchases.

......................... 0 investmentexpensesand $ ............0 investmenttaxes, licenses and fees, excluding federal income taxes, attributable to
segregated and Separate Accounts.
(h) Includes $ oo 0 interest on surplus notes and $ .........ccccceueuenene 0 interest on capital notes.

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.
1 2 3 4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........cccceveevieeneeneenenneens

1.1 Bonds exempt from U.S. tax

1.2 Other bonds (unaffiliated) ..

1.3 Bonds of affiliates ....

2.1 Preferred stocks (unaffiliated)

2.11 Preferred stocks of affiliates

2.2 Common stocks (unaffiliated)

2.21 Common stocks of affiliates .92,955,888 |...

3. Mortgage loans 0

4. Real estate .....

5. Contract loans X

6. Cash, cash equivalents and short-term investments |....

7. Derivative instruments ..........cccccooviiiniinnieneenes

8. Other invested assets .........cccccoveienienieiceieees

9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)

DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....voveeieiieieteeeeeee e [ (O R [0 U 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,
above) 0 0 0 0 0

12




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

1. BONAS (SCREAUIE D) ...ttt ettt s e s e s s s s sesesesesesnanans | [ereeeeseseseieieeen e ensseseieae [ooeeeueieeneene st eenens[oeesseseese et 0
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS .....cuouieveeeecececeee ettt ettt et et easas s s s sesesesesnanans [eeeeeesessieienenetnnnsereneseiene [oeeteieieent et teeeenens[oeeeee et 0
2.2 COMMON SEOCKS ...ttt ettt ettt e et esetens [nmnnnsnsnsnansssnnsessssssesninas [oaesssssnses et essnnnes [oeeseseseseses s 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt iees[reeananan et e ansnns[orneeese et eaes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcvevevieieeee ettt ettt ettt s s s b sesssesesssenesesesesnsnns|eeesesesesenennset et eseaeieieenes |oeseesseeeseseseieeeeeneneneees [oereeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccoiiiiiiiiiiieiee et seeses [eerreeneere e eiieens [ereeie e snenes [oreeee e 0
4.2 Properties held for the production Of INCOME...........cc.eiiiiiiiiiieiicie e e ees oo e e siees [oesiee s 0
4.3 Properties NEIA fOr SAIE ...........cocvoviviveieiieiieieeeeeeetetet ettt s ettt sess s s s sesesssenens [seeeseseneneesesee e eieieeenenes [etreetet et eieieee [eeeeeee s 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(11T (V1= OO ST USTUUST RO OO OEREERRRRRRE RO 0
6. CONMFACE IOBNS .......vvvieieiiei ittt sttt et ettt et as e s ee st e s e s e s e s esess s st e s et esesesessan s ssesesesesesesnans |oeesesesesenenttesesnseaeieieees [oesesteneseseseseaeseseennenenenes [oereeeeeaeieaeenn e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieii sttt sttt sttt bttt et se et e benesbenesbesesnene s [reseeansentnsensnssnsnsessnaennaes [oonsesnsesnsssssssssssesseseees [soeeesensnseesesensnaensnannes 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucuiuiiiiieeeeeeeeeeeeeieee ettt s s snans [eeeseseseneesee e e e eeas 0 oo [ 0
9. RECEIVADIES fOr SECUMIES ......uiviitiitiitiiti ittt bbbttt sbe st s [omneene e e e e e e iees [oeiei e [oeiei e 0
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........cooiiiiiiiiiiiieiieeiereeseereeieeiees [oreeieiieie s eins [oreeie e [orenseense e 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveiiiiieieieiieeietete et [oeeensicicesessensiciceeesnnas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..............cccoiiiiiiiiiii i [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cocceoeiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ........c..iiiiiiiiiiiii ittt saeesbeesbeens [oneesnenseene e e e tesreees [oreeteeteeee e e nseense s e eiaes [oeeeseenseeise e e 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccuiiiiriiiiiiiiiiieiieiecieereseesieeie [oree s eienes e et [oeenie e 0
16.3 Other amounts receivable under reinSUranCe CONTACES ..........cocuiriiiierieiieiceieeeeeeee e eeeeee [oeesie e nes [oreeie e eiaes [oreeseenie e 0
17.  Amounts receivable relating to UNINSUIEd PIANS ........ccooiiiiiiiiiiiiii e [oree e ses [oreeie et et ees e eese et 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... e [ o 0
18.2 Net dEFErTEd tX @SSE .......iuivieieieiiciciieeiie ettt bbbttt ine [eonensnennanen 909,318,108 |.....ccvueeeee 849,214,552 |.....cocoeee. (60,103,556)
19.  Guaranty funds receivable Or ON AEPOSIE ........couiiiiiieiieiie ettt seesnees [eseestene e e ees [oreete et e [eeeee e 0
20. Electronic data processing equipment and SOfWAIE .............cccuvveeiveveiiieiiiieeieteieeeseeie s oeeesencececees 32,552,181 |..cooveee 19,551,527 ..o (13,000,654)
21.  Furniture and equipment, including health care delivery @ssets ............ooovovecucueueeeeecceceeeeeeeeeeeenens e 1,109,061 | 1,209,009 | 99,948
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............cccccoooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates .............cooouiiiiiiiiiiiee e [ o [eee s 0
24. Health care and other amounts reCeivabIe ................ccociiiiiiiiii s [reereene e [ [ 0
25. Aggregate write-ins for other-than-iNvested @SSEtS ..............ccccieieiiiiiiieieieecceeeeee et eieaes [ 7,366,351 [ 6,713,919 [ (652,432)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bbbt ettt e et nneae [rneinenennns 950,345,701 |.coovnene 876,689,007 |......oceuve. (73,656,694)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccorvririnininies [semmmsmieeiciccccies [ [ 0
28. Total (Lines 26 and 27) 950,345,701 876,689,007 (73,656,694)
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0
25071, Prepaid EXPENSES ...ocviiiiieiiceiecceeec ettt ettt ettt ettt e et e st e enennenenene [oeeereeeaeeenens 7,365,924 .o 6,713,496 |..cocooovee (652,428)
2502.  AMOUNTS FECETVADIE ..ottt esenenennes [eoenennnsnseenenensnsnsesess BT [oevririeieeeinenrreeeerns 828 |, e (4)
2503, e
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoeeieiiiiienieneeneeneeeeees e 0 0 L .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,366,351 6,713,919 (652,432)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

FIS
SS;\ ° P';Igse Line # 2024 2023
NET INCOME
1. State Basis (Page 4, Line 20, Columns 18&2) XXX XXX XXX [$ 620,738,976 | $ 660,499,805
2. State Prescribed Practices that increase/(decrease) NAIC SAP
3. State Permitted Practices that increase/(decrease) NAIC SAP
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 620,738,976 | $ 660,499,805
SURPLUS
5. State Basis (Page 3, Line 37, Columns 1&2) XXX XXX XXX |[$ 849,459,142 | § 939,565,150
6. State Prescribed Practices that increase/(decrease) NAIC SAP
7. State Permitted Practices that increase/(decrease) NAIC SAP
8. NAIC SAP (5-6-7=8) XXX XXX XXX |[$ 849,459,142 | § 939,565,150

B.  Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect the reported
amounts of assets and liabilities and disclosure of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during
the period. Actual results could differ from those estimates.

C.  Accounting Policies
Premiums are earned over the terms of the related policies and reinsurance contracts. Unearned premium reserves are established to cover the unexpired portion of premiums
written. Such reserves are computed by pro rata methods for direct business and are based on reports received from ceding companies for reinsurance assumed. Expenses
incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as incurred. Expenses incurred are
reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

1. Short-term investments are stated at amortized cost, which approximates fair value.

2. Investment grade bonds not backed by other loans are stated at amortized cost using the modified scientific 30/360 method. Non-investment grade bonds are stated at

the lower of amortized cost or fair value.

3. Common stocks, other than investments in the common stock of a subsidiary, are stated at fair value.

4. Redeemable preferred stocks are stated at amortized cost. Perpetual preferred stocks are stated at fair value. Non-investment grade preferred stocks are stated at

lower of amortized cost or fair value.

5. Mortgage Loans - Not applicable.

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

Investments in subsidiaries or affiliated companies - Not applicable

Investments in joint ventures, partnership, or limited liability companies - Not applicable.

Derivative financial instruments - Not applicable.

The Company does not anticipate investment income as a factor in premium deficiency calculations.

Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss reports and an amount, based on past experience,
for loss incurred but not reported. Such liabilities are necessarily based on assumptions and estimates and while management believes the amount is adequate, the
ultimate liability may be in excess of or less than the amount provided. The methods for making such estimates and for establishing the resulting liability are continually
reviewed and any adjustments are reflected in the period determined.

- = © o~
23O ®@:

Real estate acquired in the settlement of claims and held for sale is carried at the lower of acquisition cost or fair value less estimated costs to sell the property. Any
excess over fair value is charged to losses incurred in the period of acquisition. Upon disposal, the difference between sales proceeds and carrying value is charged to
losses incurred in the period the sale is closed.

12.  The Company has not modified its capitalization policy from the prior year.
13.  Pharmaceutical rebate receivables - Not applicable.

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

Note 2. - Accounting Changes and Corrections of Errors
None

Note 3. - Business Combinations and Goodwill
A.  Statutory Purchase Method
Not applicable

B.  Statutory Merger
Not applicable

C.  Impairment Loss
Not applicable

Note 4. - Discontinued Operations
None

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

B.  Debt Restructuring
None

C.  Reverse Mortgages
None
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

D.  Loan-Backed Securities
1. Prepayment assumptions for single-class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or internal estimates.
2. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
3. The Company does not hold any securities for which other-than-temporary impairment has been recognized.
4. Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a realized loss
(including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains):
a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months  § 655,201
2. 12Months or Longer $ 28,570,120
b.  The aggregate related fair value of securities with unrealized losses:
1. Lessthan12Months $§ 63,761,933
2. 12 Months or Longer $ 517,153,181

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

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowings
None

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

H.  Repurchase Agreements Transactions Accounted for as a Sale
None

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

J.  Real Estate
None

K. Low-Income Housing Tax Credits (LIHTC)
None

L. Restricted Assets (including pledged)
1. Restricted assets (including pledged) summarized by restricted asset category as of December 31, 2024:

Gross Restricted Percentage

Current Year

1 2 3 4 5 6 7 8 9 10 1

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

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

Collateral held under
security lending
b. arrangements

Subject to repurchase
c. agreements

Subject to reverse
d. repurchase agreements

Subject to dollar
e. repurchase agreements

Subject to dollar reverse
f. repurchase agreements

Placed under option
g. contracts

Letter stock or securities
h. restricted to sale

On deposit with state 15,190,045 15,190,045 | 15,146,949 43,096 15,190,045 0.22 % 0.26 %

On deposit with other
j. regulatory bodies

Pledged as collateral not
captured in other
k. categories

I Other restricted assets

m. Total restricted assets | $15,190,045

<
|

<
|

<
|

$15,190,045 [ $15,146,949 [§ 43,096 | $ — | $15,190,045 0.22 % 0.26 %

a) Subset of column 1
b) Subset of column 3
c) Column 5 divided by Asset Page, Column 1, Line 28
d) Column 9 divided by Asset Page, Column 3, Line 28
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

2. Detail of assets pledged as collateral not captured in other categories (reported on line k above)

Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total G/IA Total SIA Total Total Gross Admitted
General | Supporting S/A | Separate Account Assets From Increase/ Current Year | Restricted Restricted to
Collateral Account Restricted (S/A) Restricted | Supporting G/ Total Prior (Decrease) (5 Admitted to Total Total Admitted
Agreement (GIA) Assets (a) Assets A Activity (b) | (1 plus 3) Year minus 6) Restricted Assets Assets
None
Total |
(a) Subset of column 1
(b) Subset of column 2
3. Detail of other restricted assets (reported on line | above)
Gross Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total G/A Separate Assets Total Increase Total Gross Admitted
Other General | Supporting S/A | Account (S/A) Supporting Total From I(Decrease) Current Year | Restricted Restricted to
Restricted Account Restricted Restricted G/A (1 Prior (5 minus Admitted to Total Total Admitted
Assets (G/A) Assets (a) Assets Activity (b) plus 3) Year 6) Restricted Assets Assets
None
Total |
(a) Subset of column 1
(b) Subset of column 3
M. Working Capital Finance Investments
None
N.  Offsetting and Netting of Assets and Liabilities
None
0.  5GlI Securities
None
P.  Short Sales
None
Q.  Prepayment Penalty and Acceleration Fees
The table below indicates the Company's prepayment penalties and acceleration fees as of December 31, 2024.
General Account Separate Account
(1) Number of CUSIPs 2 —
(2) Aggregate Amount of Investment Income $ (3,653)| $ —

Note 6. - Joint Ventures, Partnerships and Limited Liability Companies
A.  Detail for Those Greater than 10% of Admitted Assets

Not applicable

B.  Writedowns for Impairments of Joint Ventures, Partnerships and LLCs

Not applicable

Note 7. - Investment Income

A.  Due and Accrued Investment Income
The Company does not admit investment income due and accrued if amounts are over 90 days past due.

B.  Amounts Non-Admitted

The total amount non-admitted was $40,765,285.

Note 8. - Derivative Instruments

The Company does not issue or hold derivative financial instruments.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Note 9. - Income Taxes

A.  The components of the net deferred tax asset and deferred tax liabilities
1. The components of the net deferred tax assets (‘DTA”) recognized in the Company's Assets, Liabilities, Surplus and Other Funds as of December 31, 2024 and 2023, were as
follows:
2024 2023 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets  [$ 951,838,380 |§ 7,090,013 [$ 958,928,393 |$ 899,015,218 |$ 3,340,022 [$ 902,355,240 |$ 52,823,162 |$ 3,749,991 [$ 56,573,153
b.  Statutory valuation
allowance adjustment — 5,123,465 5,123,465 — — — — 5,123,465 5,123,465
C. Adjusted gross deferred tax
assets (1a-1b) 951,838,380 1,966,548 [ 953,804,928 | 899,015,218 3,340,022 902,355,240 52,823,162 (1,373,474)[ 51,449,688
d. Deferred tax assets
nonadmitted 909,318,108 —| 909,318,108 | 849,214,552 —| 849,214,552 60,103,556 —| 60,103,556
€. Subtotal: net admitted
deferred tax assets (1c-1d) 42,520,272 1,966,548 44,486,820 49,800,666 3,340,022 53,140,688 (7,280,394)( (1,373,474)[  (8,653,868)
f. Deferred tax liabilities 1,504,753 [ 15,487,310 16,992,063 1,095,372 15,487,310 16,582,682 409,381 — 409,381
9. Net admitted deferred tax
assets (1e-1f) $  41,015519($(13,520,762)|$ 27,494,757 |$ 48,705,294 | $ (12,147,288)|$ 36,558,006 | $  (7,689,775)[$ (1,373,474)|$ (9,063,249)
2. Admission Calculation Components SSAP No. 101 as of December 31, 2024 and 2023, were as follows:
2024 2023 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a.  Federal income taxes paid in prior
years recoverable through loss
carrybacks $ —|9% —1|9% —1|$ —1|9% —1$ —|9% —1$ —|$ —
b.  Adjusted gross deferred tax
assets expected to be realized
(excluding the amount of deferred
tax assets from 2(a) above) after
application of the threshold
limitation. (the lesser of 2(b)1 and
2(b)2 below) 27,494,757 27,494,757 36,172,533 385,473 | 36,558,006 (8,677,776) (385,473)]  (9,063,249)
1 Adjusted gross deferred tax
assets expected to be
realized following the balance
sheet date 27,494,757 27,494,757 36,172,533 385473 | 36,558,006 (8,677,776) (385,473)]  (9,063,249)
2 Adjusted gross deferred tax
assets allowed per limitation
threshold XXX XXX 772,062,738 XXX XXX 741,113,677 XXX XXX 30,949,061
C. Adjusted gross deferred tax
assets (excluding the amount of
deferred tax assets from 2(a) and
2(b) above) offset by deferred tax
liabilities 15,025,515 1,966,548 | 16,992,063 13,628,133 2,954,549 16,582,682 1,397,382 (988,001) 409,381
d.  Deferred tax assets admitted as
the result of application of SSAP
No. 101. Total 2(a)+2(b)+2(c) § 42,520,272 ($ 1,966,548 | $ 44,486,820 [$ 49,800,666 [$ 3,340,022 | $ 53,140,688 |$ (7,280,394)|$ (1,373,474)[$ (8,653,868)
3. Ratio used to determine applicable period used in 9A(2):
2024 2023
a.  Ratio percentage used to determine recovery period and
threshold limitation amount. 238% 215%
b. Amounts of adjusted capital and surplus used to determine
recovery period and threshold limitation in 2(b)2 above $ 5,147,084,920 | $ 4,940,757,845
4. Impact of Tax Planning Strategies was as follows as of December 31, 2024 and 2023:
The Company did not use tax planning strategies in the computation of either the adjusted gross deferred tax assets or the net admitted gross deferred tax assets during the
years ended December 31, 2024 and 2023.
B.  Unrecognized Deferred Tax Liabilities:
The Company did not have any unrecognized deferred tax liabilities during the years ended December 31, 2024 and 2023.
C.  Currentincome tax and change in deferred tax:

The provisions for income taxes incurred on operations for the years ended December 31, 2024 and 2023, were as follows:

1. Current Income Tax: 2024 2023 Change

a.  Federal income taxes $ 161,703,059 |$ 181,370,925 |% (19,667,866)
b. Foreign income taxes —
C. Federal and foreign income taxes 161,703,059 181,370,925 (19,667,866)
d. Federal income tax on net capital gains (1,527,749) (47,417) (1,480,332)
e. Utilization of capital loss carry-forwards

f. Other

9. Federal and foreign income taxes incurred $ 160,175310($ 181,323,508 | $ (21,148,198)
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The tax effects of temporary differences that give rise to significant portions of the deferred tax assets and deferred tax liabilities were as follows as of December 31, 2024 and

2023:
2. Deferred Tax Assets: 2024 2023 Change
a. Ordinary
1. Discounting of unpaid losses $ 3,605,687 | § 3,668,958 (63,271),
2. Unearned premium reserve 24,763,373 29,507,964 (4,744,591)
3. Policyholder reserves
4. Investments 28 31 (3)
5. Deferred acquisition costs
6.  Policyholder dividends accrual
7. Fixed assets 6,296,259 4,056,882 2,239,377
8. Compensation and benefits accrual
9. Pension accrual
10. Receivables - nonadmitted 896,317 1,409,923 (513,606)
11.  Net operating loss carry-forward
12. Tax credit carry-forward
13.  Other
a.  Goodwill and other intangibles 1 1 —
b.  Separate account assets
c.  Guarantee fund assessments
d.  Other assets
e. Accruals 8,001,402 12,008,679 (4,007,277)
f. Reinsurance
g.  Shareholder level tax on foreign subs
h.  Statutory contingency reserve 908,275,313 848,362,780 59,912,533
i.  State income tax
j. Other
Subtotal other 916,276,716 860,371,460 55,905,256
99. Subtotal ordinary 951,838,380 899,015,218 52,823,162
b. Statutory valuation allowance adjustment
¢. Nonadmitted deferred tax assets 909,318,108 849,214,552 60,103,556
d. Admitted ordinary deferred tax assets (2a99-2b-2c) 42,520,272 49,800,666 (7,280,394)
e. Capital
1. Investments 1,966,548 642,454 1,324,094
2. Net capital loss carry-forward 5,123,465 2,697,568 2,425,897
3. Realestate
4. Other
99. Subtotal capital 7,090,013 3,340,022 3,749,991
f. Statutory valuation allowance adjustment 5,123,465 5,123,465
g. Nonadmitted deferred tax assets
h. Admitted capital deferred tax assets (299-2f-2g) 1,966,548 3,340,022 (1,373,474)
i. Admitted deferred tax assets (2d+22h) $ 44,486,820 | $ 53,140,688 (8,653,868)
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3. Deferred Tax Liabilities: 2024 2023 Change
a. Ordinary
1. Investments $ 1,346,588 | $ 779,041 ($ 567,547
2. Fixed assets
3. Deferred and uncollected premiums
4a. Transition reserves 158,165 316,331 (158,166)
4b. Policyholder reserves
5. Other
a.  Goodwill and other intangibles
b.  Separate account assets
c.  Guarantee fund assessments
d.  Otherassets
e. Accruals
f. Reinsurance
g.  Shareholder level tax on foreign subs
h.  Statutory contingency reserve
i.  State income tax
j. Other
Subtotal other — — —
99. Subtotal ordinary 1,504,753 1,095,372 409,381
b. Capital
1. Investments 15,487,310 15,487,310 —
2. Real estate
3. Other
99. Subtotal capital 15,487,310 15,487,310 —
c. Deferred tax liabilities (3299+3b99) $ 16,992,063 | $ 16,582,682 | § 409,381
2023 2022 Change
4. Net deferred tax assets (liabilities) (2i-3c) $ 27,494,757 | $ 36,558,006 | $ (9,063,249)

Based on an analysis of the Company’s tax position, management believes it is more likely than not that the result of future operations will not generate sufficient capital gain to
enable the Company to realize all of its capital loss carryforward. Accordingly, a valuation allowance for the capital loss carry forward has been established.

The change in net deferred income taxes is comprised of the following (this analysis is exclusive of nonadmitted assets, as the change in nonadmitted assets is reported separately
from the change in net deferred income taxes in the Statutory Statements of Admitted Assets, Liabilities and Capital and Surplus):

Total gross deferred tax assets

Statutory valuation allowance adjustment

Adjusted gross deferred tax assets

Total gross deferred tax liabilities

Net deferred tax asset (liability)

Deferred tax on change in net unrealized capital gains (losses)

Change in net deferred income tax

2024 2023 Change
$ 958928393 |8 902,355,240 | § 56,573,153
5,123,465 5,123,465
953,804,928 902,355,240 51,449,688
16,992,063 16,582,682 409,381
$  936812,865|$ 885,772,558 51,040,307
863,223
$ 51,903,530

D.  Reconciliation of Federal Income Tax Rate to Actual Effective Tax Rate

The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the statutory Federal income tax rate to income before income
taxes. The significant items causing this difference were as follows for the years ended December 31, 2024 and 2023:

2024 2023
Provision computed at 21% statutory tax rate $  163,992,002($ 176,782,897
Tax-exempt income (112,889) (124,007)
Dividends received deduction
Tax contingency reserves
Foreign taxes — 23
Foreign Taxes - Impact of Tax Reform
Change to deferred taxes on nonadmitted assets (2,846,159) (2,130,833)
Statutory DTA valuation allowance adjustment 5,123,465
Change in statutory contingency reserve (59,912,532) (103,354,058),
Tax sharing allocation
Other adjustments 2,027,893 2,667,160
Rate change due to tax reform
Total federal and foreign income tax incurred $ 108,271,780 $ 73,841,182
2024 2023
Federal and foreign income taxes incurred $ 160,175,310 | $ 181,323,508
Change in net deferred income taxes (without change in net unrealized capital
gains (losses)) (51,903,530) (107,482,326)
Total federal and foreign income tax incurred $ 108,271,780 $ 73,841,182
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E.

F.

G.

H.

Operating Loss, Tax Credit Carryforwards, Capital Loss Carryforwards, Recoverable Taxes, and Protective Tax Deposits
1a.  As of December 31, 2024, the Company has no operating loss carryforwards
1b.  As of December 31, 2024, the Company has no tax credit carryforwards.
1c.  As of December 31, 2024, the Company has a capital loss carryfoward of $24,397,452, which, if unused, will expire in 2028.
2. There were no income taxes incurred in the current or prior years that will be available for recoupment in the event of future net losses.
3. The Company has no protective tax deposits with the Internal Revenue Service (“IRS”) under Section 6603 of the Internal Revenue Service Code.

Consolidated Federal Income Tax Return
1. The Company is an affiliated member of a consolidated Life/Non-Life U.S. Federal income tax return with its ultimate parent company, Genworth Financial, Inc. ("Genworth").
Below is a complete listing of the companies included in the consolidated federal income tax return for 2024:

Assigned Settlement, Inc. Monument Lane PCC, Inc.

Capital Brokerage Corporation Monument Lane IC1,Inc.

Genworth Financial, Inc. Monument Lane IC2, Inc.

Genworth Annuity Service Corporation Enact Residential Insurance Corporation (‘ERIC”)
Genworth Financial Agency, Inc. Enact Mortgage Services, LLC

Enact Financial Assurance Corporation Genworth North America Corporation (“GNA”)
Enact Financial Services, Inc. HGI Annuity Service Corp.

Genworth Holdings, Inc. (“Genworth Holdings”) Jamestown Assignment Company, Inc. (“JAC”)
CareScout Insurance Company ' Mayflower Assignment Corporation (“Mayflower”)
Genworth Financial International Holdings LLC Newco Properties, Inc. (“Newco”)

Genworth Life Insurance Company (“GLIC”) CareScout, LLC

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

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

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

! Genworth Insurance Company changed its name to CareScout Insurance Company effective March 21, 2024.

2. The Company is part of the 2021 Amended and Restated Tax Allocation Agreement ("TAA”) between Genworth and certain of its subsidiaries. The TAA was approved by
state insurance regulators and the Company’s Board of Directors. The tax allocation methodology is based on the separate return liabilities with offsets for losses and credits
utilized to reduce the current consolidated tax liability as allowed by applicable law and regulation. The Company’s policy is to settle intercompany tax balances quarterly, with
a final settlement after filing of Genworth’s federal consolidated U.S. corporate income tax return.

3. Additionally, Enact Mortgage Insurance Corporation, Enact Residential Insurance Corporation, Enact Mortgage Insurance Corporation of North Carolina and Enact Financial
Assurance Corporation (collectively, the “MI Group”), were parties to a supplemental tax sharing agreement that allowed them to accelerate the utilization of benefits as if they
filed a stand-alone MI Group federal income tax return, even if those benefits had not been utilized in the consolidated federal return (“deemed used losses”). If any deemed
used losses were subsequently actually used in a consolidated return, the members of the MI Group which received the benefit for such deemed used losses would not
receive a second benefit for such losses. Also, if any member of the MI Group received benefit for any deemed used losses and leaves the consolidated group before such
deemed used losses are actually used in a consolidated return, such member will repay such benefit received. Any benefits generated by the MI Group after January 1, 2021,
will follow the TAA mentioned above, which does not allow for an acceleration when utilizing benefits.

4. For tax years prior to 2011, the Company filed, and was included in, the consolidated U.S. Federal income tax returns filed by Genworth and various state and local tax
returns. For tax years beginning in 2011, the Company was included in the life/non-life consolidated return filed by Genworth, and also filed various state and local tax returns.
The Company is not currently subject to any significant examinations by federal or state income tax authorities. Generally, the Company is no longer subject to federal or
state income tax examinations for years prior to 2021.

As of December 31, 2024 and 2023, the Company had no unrecognized tax benefits. Accordingly, there would be no effective tax rate impact from recognition of previously
unrecognized tax benefits, and no accrued interest or penalties.

In the case of a mortgage guaranty insurer, deferred tax assets on temporary differences related to its statutory contingency reserve are not recognized to the extent that tax
and loss bonds have been purchased. The Company has not purchased any tax and loss bonds and has no plans to acquire such bonds for the current or prior tax years.

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

Inflation Reduction Act of 2022
In August 2022, the Inflation Reduction Act of 2022 (“Act”) was passed by the U.S. Congress and signed into law by President Biden. The Act includes a new Federal corporate
alternative minimum tax (“CAMT"), effective in 2023, that is based on the adjusted financial statement income (‘AFSI”) set forth on the applicable financial statement (‘AFS”) of an
applicable corporation. A corporation is an applicable corporation if its rolling average pre-tax AFSI over three prior years (starting with 2020-2022) is greater than $1.0 billion. For a
group of related entities, the $1.0 billion threshold is determined on a group basis, and the group’s AFS is generally treated as the AFS for all separate taxpayers in the group.
Except under limited circumstances, once a corporation is an applicable corporation, it is an applicable corporation in all future years.

An applicable corporation is not automatically subject to a CAMT liability. The corporation’s tentative CAMT liability is equal to 15% of its adjusted AFSI, and CAMT is payable to the
extent the tentative CAMT liability exceeds regular corporate income tax. However, any CAMT paid would be indefinitely available as a credit carryover that could reduce future
regular tax in excess of CAMT. The controlled group of corporations of which the Company is a member were not an applicable corporation in 2023 or 2024. The Company intends
to amend its tax sharing agreement in 2025 to reflect CAMT.

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

A

B.

Nature of Relationships:
All outstanding shares of the Company are owned by Enact Mortgage Holdings, LLC (“EMHL") an insurance holding company domiciled in the state of North Carolina.
All outstanding shares of EMHL are owned by Enact Holdings, Inc. (‘EHI"), an insurance holding company domiciled in the state of Delaware.
The outstanding shares of EHI are owned by Genworth Holdings, Inc. (“Genworth Holdings”),81.6%, and Public Investors, 18.4%.
All outstanding shares of Genworth Holdings are owned by Genworth.
All outstanding shares of Genworth are owned by Public Investors.

Detail of Transactions Greater Than ¥z of 1% of Total Admitted Assets
On March 28, 2024, the Company paid an extraordinary cash distribution of $270,000,000 to its parent, EMHL.

On November 21, 2024, the Company paid an extraordinary cash distribution of $177,100,617 and a cash dividend of $52,899,393 to its parent, EMHL.
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C.

D.

Change in Terms of Intercompany Arrangements
None

Amounts Due to or from Related Parties
As of December 31, 2024, the Company reported $9,640,314 due to and $1,677,407 due from affiliates. The Company had the following balances under the terms of intercompany
management and service agreements as well as employee-related expenses such as payroll, travel and payables initially paid by its parent:

Affiliate Due to Due from

Enact Holdings, Inc. $ 1,954,095 (% —
Enact Mortgage Holdings, LLC
Genworth Financial International Holdings, Inc.
Genworth Financial Mauritius Holdings, Inc. 34,494
Enact Financial Assurance Corporation 5,813
Genworth Financial, Inc. 9N
Enact Mortgage Insurance Corporation of North Carolina 552,215
Enact Mortgage Reinsurance Corporation 41,118
Enact Re Ltd. 468,840
Enact Mortgage Services 5,621
Genworth Financial Services, Inc. 1,121,521
Genworth Mortgage Services, LLC
Genworth North America Corporation 7,045,335
Genworth Servicios, S.de R. L. de C. V. 48,304
Sponsored Captive Re, Inc.
Monument Lane PCC 13,155
Monument Lane IC 1 13,148
Monument Lane IC 2 13,151

$ 9,640,314 (% 1,677,407

These arrangements require that related parties are notified monthly and that intercompany balances be settled on a quarterly basis. Interest is charged on the average balance
owed between the companies.

Management, Service Contracts, Cost Sharing Arrangements
The Company is party to agreements whereby it may provide certain underwriting, investment, claims, financial, administrative, and other support services and makes certain
underwriting and claims related expenditures on behalf of ERIC, EMIC-NC, EFAC, Monument Lane PCC, Monument Lane IC 1, Monument Lane IC 2, Enact Holdings, Inc, Enact
Re Ltd., and Genworth Financial Mauritius Holdings Ltd. Expenditures of $8,516,114 were allocated to affiliates under these agreements for the year ended December 31, 2024.

The Company is party to a services and shared expense agreement whereby certain general services which may include: data processing, communications, marketing, public
relations, advertising, sales promotion, investment, human resources, personnel, payroll, finance, accounting, tax, treasury, legal, administration, purchasing, and sourcing, contract
administration services are paid on its behalf by GNA. Fees incurred under this agreement were $18,198,037 for the year ended December 31, 2024.

The Company is party to a services and shared expense agreement whereby it provides certain administrative services which may include the following areas: finance,
administration, accounting, systems and data processing, and legal departments, on behalf of Enact Financial Services, Inc. Expenditures of $4,217,106 were allocated under this
agreement for the year ended December 31, 2024.

The Company is party to a tax allocation agreement between Genworth and certain of its subsidiaries whereby the Company’s tax liability or benefit is settled on its behalf by
Genworth via the consolidated tax return and subsequently reimbursed. Fees allocated under this agreement, for the year ended December 31, 2024, were $160,175,309.

Guarantees or Contingencies for Related Parties
None

Nature of Relationships that Could Affect Operations
None

Amount Deducted for Investment in Upstream Company
None

Detail on Investments in Affiliates Greater than 10% of Admitted Assets
The Company owns 100% of the common stock of Enact Re Ltd. The stock is recorded based on the underlying audited U.S. GAAP equity of Enact Re with applicable statutory
accounting principles adjustments. Summarized information for Enact Re as of and for the year ended December 31, 2024, is as follows:

Description Amount

Admitted assets $ 666,873,707
Liabilities 40,319,024
Policyholders' surplus $ 626,554,683
Net income $ 250,859,183

Writedown for Impairments of Investments in Affiliates

None

Investment in Foreign Insurance Subsidiary Valued using CARVM

None

Investment in a Downstream Noninsurance Holding Company

None
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M. All SCA Investments
1. Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8b(i) Entities)

Percentage of
SCA Admitted Nonadmitted
SCA Entity Ownership Gross Amount Amount Amount

a. SSAP No. 97 8a Entities $ $ $

Total SSAP No. 97 8a Entities XXX
b. SSAP No. 97 8b(ii) Entities

Total SSAP No. 97 8b(ii) Entities XXX
c.  SSAP No. 97 8b(iii) Entities

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

Enact Re Ltd. 100% 626,554,683 626,554,683 —

Total SSAP No. 97 8b(iv) Entities XXX 626,554,683 626,554,683 —

Total SSAP No. 97 8b Entities(except 8b(i)
e. entities (b+ctd) XXX — — —
f.  Aggregate Total (ate) XXX $ 626,554,683 |% 626,554,683 |$ —

2. NAIC Filing Response Information
NAIC Disallowed Entities
Type of NAIC | Date of Filing to | NAIC Valuation | NAIC Response Valuation Method
SCA Entity Filing* the NAIC Amount Received YN | Resubmission Required Y/N | Code**

a. SSAP No. 97 8a Entities $

Total SSAP No. 97 8a Entities XXX XXX XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities

Total SSAP No. 97 8b(ii) Entities XXX XXX XXX XXX XXX
c. SSAP No. 97 8b(iii) Entities

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

Enact Re Ltd. Sub-2 5/07/2024 533,598,795 Y N M

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

Total SSAP No. 97 8b Entities(except 8b(i)
e. entities (b+c+d) XXX XXX 533,598,795 XXX XXX XXX
f. Aggregate Total (a+e) XXX XXX $ 533,598,795 XXX XXX XXX

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

N.  Investmentin Insurance SCAs
None

0.  SCA Loss Tracking
Not applicable

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

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

B. - D. Description of Investment Policies, Fair Value of Plan Assets, Rate of Return Assumptions
The ultimate parent sponsors a defined contribution pension plan and a postretirement health care benefit plan covering substantially all employees of the company. See Note 12G.

E.  Defined Contribution Plans
The ultimate parent sponsors a defined contribution savings plan covering substantially all employees of the company. See Note 12G.

m

Multi-employer Plans
None

G.  Consolidated/Holding Company Plans
Generally, all employees are enrolled in a qualified defined contribution pension plan that is 100% funded by the ultimate parent, Genworth. The ultimate parent makes annual
contributions to each employee’s pension plan account based on the employee’s age, service, and eligible pay. Employees are vested in the plan after three years of service.
Subsidiaries are charged for their allocable share of such contributions based on a percentage of payroll. Costs allocated to the Company amounted to $4,293,434 for 2024. The
Company has no legal obligation for benefits under this plan.

The ultimate parent, Genworth, sponsors postretirement health care and life insurance benefit plans. These cover substantially all employees of the Company subject to age and
service requirements. The plan is funded as claims are incurred. Subsidiaries are charged for their allocable share based on a percentage of payroll. The Company's share of
expenses for retirees under these plans was $798,080 for 2024. The Company has no legal obligation for benefits under these plans.

The ultimate parent, Genworth, sponsors a qualified and non-qualified defined contribution savings plan covering substantially all employees of the Company. Employees may
contribute a portion of their pay to the plan on a pre-tax basis. The ultimate parent matches a portion of these contributions, which fully vest after two years of service, up to 5% of
the employee's pay. Subsidiaries are charged for their allocable share based on a percentage of payroll. The Company's share of savings plan expense was $3,180,322 for 2024.
The Company has no legal obligation under this plan.
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H.  Postemployment Benefits and Compensated Absences
Employees are eligible for severance payments upon termination of service. The Company's post-employment costs were $3,415,867.4 for 2024. The Company has no legal
obligations for benefits under this plan.

l. Impact of Medicare Modernization Act on Postretirement Benefits
The ultimate parent, Genworth, sponsors a postretirement health care benefit plan that provides prescription drug coverage for substantially all employees of the company. See
Note 12G.

Note 13. - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A.  Outstanding Shares
The Company has 10,000 shares of $1,000.00 par value common stock authorized and 4,288.75 shares issued and outstanding. All shares are Class A shares. The Company has
no preferred stock authorized, issued or outstanding.

B.  Dividend Rate of Preferred Stock
None

C.,D., E. and F. Dividends and Restrictions

The Company is required to maintain minimum capital on a statutory basis. Additionally, all proposed dividends or distributions, regardless of amount and source, are subject to
review and potential disapproval by the N.C. Commissioner of Insurance (the “Commissioner”). Within that general regulatory right of review process, there are three (3) minor
procedural variances depending on (i) the amount of the dividend or distribution as well as (i) the source thereof. As regards amount, dividends and distributions may be classified
as either “ordinary” or “extraordinary”. (1) The review standard for an “ordinary” dividend or distribution is that notice must be given to the Commissioner 30 days in advance of the
proposed payment date, during which period the Commissioner may disapprove the proposed dividend or distribution. An “extraordinary dividend or distribution” is defined by
statute as one, which combined with all others made in the preceding 12 months, exceeds the greater of (i) 10 percent of the insurer’s surplus as regards policyholders as of the
preceding December 31, or (i) net income, excluding realized capital gains, for the 12-month period ending the preceding December 31. (2) The review standard for an
“extraordinary” dividend or distribution is effectively the same as that for an “ordinary” dividend or distribution that the insurer must give 30 days’ notice and the Commissioner has
not disapproved the proposal in that 30-day period. For both “ordinary” and “extraordinary” dividends, the Commissioner has the option to affirmatively grant approval prior to the
expiration of the 30-day notice period. (3) Finally, as regards source of funds, the payment of any dividend or distribution from any source other than unassigned surplus, regardless
of the amount, requires prior written approval of the Commissioner. In each of the three (3) instances, approval or non-disapproval of any dividend or distribution is based upon the
reasonableness of the insurer’s surplus in relation to its outstanding liabilities and the adequacy of its surplus relative to its financial needs. The Company’s ability to pay dividends
is also restricted by other state surplus requirements that must be considered. Dividends or other distributions in excess of unassigned surplus cannot be declared or paid without
prior written approval. Based on its financial results and in accordance with applicable dividend restrictions, the Company could pay dividends from unassigned surplus of
approximately $149 million as of December 31, 2024, without obtaining prior regulatory approval, although notice of the intent to pay must be provided to the Commissioner 30 days
in advance thereof during which period the Commissioner may review the dividend pursuant to statutory standards.

On March 28, 2024, the Company paid an extraordinary cash distribution of $270,000,000 to its parent, EMHL.
On November 21, 2024, the Company paid an extraordinary cash distribution of $177,100,617 and a cash dividend of $52,899,393 to its parent, EMHL.

As of December 31, 2024, the Company had estimated available assets of $5,095 million against $3,043 million net required assets under the private mortgage insurer eligibility
requirements (‘PMIERSs”) compared to available assets of $5,006 million against $3,119 million net required assets as of December 31, 2023. The sufficiency ratio as of December
31, 2024, was 167% or $2,052 million above the PMIERs requirements, compared to 161% or $1,887 million above the PMIERs requirements as of December 31, 2023. The
Company’s PMIERs required assets benefited from the application of a 0.30 multiplier applied to the risk-based required asset amount factor for certain nonperforming loans as
defined under PMIERS. The application of the 0.30 multiplier to all eligible delinquencies provided $28 million of benefit to the Company’s December 31, 2024, PMIERS required
assets compared to $73 million of benefit as of December 31, 2023. The Company’s PMIERS required assets also benefited from a reinsurance credit of $1,885 million and $1,714
million related to third-party reinsurance as of December 31, 2024, and 2023, respectively. These amounts are gross of any incremental reinsurance benefit from the elimination of
the 0.30 multiplier. Per guidance released by the Federal National Mortgage Association and the Federal Home Loan Mortgage Corporation in the third quarter of 2024, use of the
multiplier will be discontinued effective March 31, 2025.

G.  Mutual Surplus Advances
None

H.  Company Stock Held for Special Purposes
None

. Changes in Special Surplus Funds
None

J. Changes in Unassigned Funds
The portion of unassigned funds (surplus) represented by cumulative unrealized gains and losses is $123,046,954.

K. Surplus Notes
None

L. and M. Quasi Reorganizations
None

Note 14. - Liabilities, Contingencies and Assessments
A.  Contingent Commitments
As of December 31, 2024, the Company has two future commitments related to its investments in private securities.
- NATIONAL HOCKEY LEAGUE FOUNDATION - $8,000,000
- RRPF ENGINE LEASING LTD - $7,000,000.

B.  Guaranty Fund & Other Assessments
The Company does not know of any assessments which could have a material financial effect.

C.  Gain Contingencies
None

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

E.  Product Warranties
Not applicable

F.  Joint and Several Liabilities
Not applicable
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G.  Other contingencies
As of December 31, 2024, the Company had admitted assets of $44,491,189 in uncollected premiums. The portion due from controlled or controlling persons is $0. The Company
routinely assesses the collectability of these receivables and provides an allowance for anticipated uncollectible premiums. This allowance is reflected in the admitted asset balance
as of December 31, 2024.

The Company had no material noninsurance contingencies as of December 31, 2024.
Note 15. - Leases
A.  Lessee Leasing Arrangements
1. The Company’s leasing operations consist principally of the leasing of office space, data processing equipment, office equipment and automobiles. Rental expense for 2024
and 2023 was $4,078,030.65 and $3,776,174, respectively.

2. The future minimum rental commitment for all leases that have initial or remaining non-cancelable lease terms in excess of one year at December 31, 2024, are as follows:

Year Ending December 31 Operating Leases
2025 $ 4,053,454
2026 3,996,774
2027 4,014,903
2028 -
2029 —
Total $ 12,065,131

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

B.  Lessor Leasing Arrangements
None

Note 16. - Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
None

Note 17. - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A.  Transfers of Receivables Reported as Sales
None

B.  Transfers and Servicing of Financial Assets
None

C.  Wash Sales
None
Note 18. - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
A.  Administrative Services Only (ASO) Plans
None

B.  Administrative Services Contract (ASC) Plans
None

C.  Medicare or Other Similarly Structured Cost Based Reimbursement Contracts.
None

Note 19. - Direct Premiums Written / Produced by Managing General Agents/Third Party Administrators
None

Note 20. - Fair Value Measurements
A.  Fair Value Classifications
1. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of December 31, 2024:

Description Level 1 Level 2 Level 3 Total
Assets
Bonds $ —|$ 42,684,762|$ 2,164,810 |$ 44,849,572
Total assets at fair value/(NAV) $ —|$ 42684,762|% 2,164,810 |$ 44,849,572

2. Level 3 Classifications

The following table presents additional information about assets and liabilities measured at fair value for which the company has utilized significant unobservable (Level 3)
inputs to determine fair values as of December 31, 2024:

Total Gains and

Balance at Transfers (Losses) Total Gains and Balance at
January 1, | Transfers in | out of Level | included in Net | (Losses) included December 31,
Description 2024 Level 3 (a) 3(b) Income in Surplus Purchases | Issuances Sales Settlements 2024
Bonds $ 3,311,848 ($ 11,667,011 |8 (9,067,867)($ (3,051,306)| $ 1,495,731 |$ —|$ —|$ (1,739,013)|$ (451,594)|$ 2,164,810

Fair Value Assets
Measurements in
Level 3 $ 3,311,848 (% 11,667,011 |$ (9,067,867) $ (3,051,306)| $ 1,495,731 ($ —|$ — 1% (1,739,013)|$ (451,594)|$ 2,164,810

(a) Transferred to Level 3 because of lack of observable market data due to decrease in market activity for these securities or movement from amortized cost reporting to fair value.
(b) Transferred from Level 3 because of observable market data become available for these securities or movement from fair value reporting to amortize cost.

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

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
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B.

C.

D.

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.

Other Fair Value Disclosures

None

Aggregate Fair Value for All Financial Instruments

The following tables set forth the Company’s assets' Fair Value, Admitted Amount and Level of Fair Value Amounts as of December 31, 2024:

. Net Asset
Aggregate Admitted Value (NAV)
Description Fair Value Assets Level 1 Level 2 Level 3 Included
Assets
Bonds $ 4742555028 |% 4,981,513,884 | $ —|$ 4543732,191|% 198,822,837 | $ —
Surplus notes nonaffiliates 2,473,806 2,233,261 2,473,806
Cash equivalents 178,120,019 178,122,719 174,753,000 3,367,019
Total assets $ 4923148853 |$ 5,161,869,864 [$ 174,753,000 |$ 4,549,573,016 [$ 198,822,837 | $ —

Financial Instruments Where Fair Value Not Practical

None

Note 21. - Other Items

A

B.

C.

E.

Unusual or Infrequent ltems

None

Troubled Debt Restructuring for Debtors

None

Other Disclosures

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

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

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

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

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

On November 26, 2024, the Company entered into two quota share reinsurance transactions with a panel of reinsurers. Under the agreements, and subject to certain conditions,
the Company will cede approximately 27% of a portion of expected new insurance written for the period from January 1, 2025, through December 31, 2025, and will cede
approximately 27% of a portion of expected new insurance written for the period from January 1, 2026, through December 31, 2026.

Business Interruption Insurance Recoverables
None

State Transferable and Non-transferable Tax Credits

1. Carrying Value of Transferrable and Non-transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused Transferable and Non-transferable State Tax
Credits by State and in Total
Not applicable

2. Method of Estimating Utilization of Remaining Transferable and Non-transferable State Tax Credits
Not applicable

3. Impairment Loss
Not applicable

4. State Tax Credits Admitted and Nonadmitted
Not applicable

Subprime Mortgage Related Risk Exposure

1. Definition of subprime mortgage related risk
As a direct writer of private mortgage guaranty insurance coverage on residential mortgage loans, the Company insures subprime mortgages through its primary channel. For
purposes of this disclosure, the Company defines a “subprime mortgage” as a mortgage loan with a FICO credit score less than 620. The Company has taken steps to
manage this exposure through price increases, product restrictions and underwriting guideline changes. Further, management remains focused on enhancing loss mitigation
processes and systems, expanding the use of pre-foreclosure sales, and working with investor and servicer partners to introduce new workout plans.

2. Direct exposure through investments in subprime mortgage loans
Not applicable

3. Direct exposure through other investments
None

4. Underwriting exposure through Mortgage Guaranty, Financial Guaranty, or Other Lines of Insurance Coverage

Losses Paid in Losses Incurred Case Reserves at the IBNR Reserves at
the Current Year in the Current Year End of Current Period End of Current Period
Mortgage Guaranty $ 796,092 ($ (3,918,031)[ $ 7,861,485 1% 621,518
Total $ 796,092 | $ (3,918,031)[ $ 7,861,485 (9 621,518
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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. LS Contracts as Issuer — 3 —
b. ILS Contracts as Ceded Insurer 39 529,863,206
c. ILS Contracts as Counterparty — 9 —
2. Assumed Insurance Risks
a. LS Contracts as Issuer — $ —
b. ILS Contracts as Ceded Insurer — $ —
c. ILS Contracts as Counterparty — 3 —

H.  The amount that could be realized on life insurance where the reporting entity is owner and beneficiary or has otherwise obtained rights to control the policy.
Not applicable

Note 22. - Events Subsequent
In January 2025, the Company entered into two excess-of-loss reinsurance transactions that cover a portion of expected new insurance written from January 1, 2025, through December 31,
2025, and January 1, 2026, through December 31, 2026, and provide reinsurance coverage of approximately $225 million and $260 million, respectively.

Subsequent events have been considered through February 21, 2025.

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

B.  Reinsurance Recoverable in Dispute
The Company does not have reinsurance recoverables for paid and unpaid losses in dispute.

C.  Reinsurance Assumed and Ceded
1. No return commissions would have been due reinsurers if they, or the Company, had cancelled all of the Company’s reinsurance as of December 31,2024.

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ —1$ —1|9% —1|9% —1$ —1|9% —
b. All other 7,931 7,931
c. Totals $ 7,931($ —1$ —|$ —1$ 7,931($ —
d. Direct Unearned Premium Reserve $112,314,264

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

3. Protected Cells
Not applicable

D.  Uncollectible Reinsurance
The Company has not written off any reinsurance balances during the year.

E.  Commutation of Ceded Reinsurance
None

F.  Retroactive Reinsurance
None

G.  Reinsurance Accounted for as a Deposit
None

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

I. Certified Reinsurer Downgraded or Status Subject to Revocation
None

J. Reinsurance Agreements Qualifying for Reinsurer Aggregation
None

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

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

Note 25. - Changes in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2023, were $504,306,581. For the twelve months ended December 31, 2024, $29,523,589 was paid for incurred loss and loss adjustment expenses
attributable to insured events of prior years. Prior year reserves decreased $115,502 due to foreign currency translations. Reserves remaining for prior years are now $216,113,717 as a
result of re-estimation of unpaid loss and loss adjustment expenses. Therefore, there was a $258,553,773 favorable prior year development from December 31, 2021, to December 31, 2024.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding
individual claims.

Note 26. - Intercompany Pooling Arrangements
None
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Note 27. - Structured Settlements
None

Note 28. - Health Care Receivables
None

Note 29. - Participating Policies
None

Note 30. - Premium Deficiency Reserves

1) Liability carried for premium deficiency reserves $—
2) Date of most recent evaluation of this liability 12/31/2024
3) Was anticipated investment income utilized in the calculation? No

Note 31. - High Deductibles
None

Note 32. - Discounting of Llabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
None

Note 33. - Asbestos/Environmental Reserves
None

Note 34. - Subscriber Savings Accounts
None

Note 35. - Multiple Peril Corp Insurance
None

Note 36. - Financial Guaranty Insurance
None
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt North Carolina
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes [ X] No [ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes 1276520

2.1 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
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

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

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

3.3 State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the

examination (balance sheet date). ... 06/14/2023
3.4 By what department or departments?

North Carolina DepartMeNnt Of INSUFANCE ..........cciiiiiiieit ittt ettt ae e s bt e s beesbe e be e beaabeeabesssesheesbeesbeesbeebeenseenseensesnnesneesreas
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes [ X] No[ 1 NA[ 1

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 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
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes[ 1 No[ X]
7.2  Ifyes,
7.21 State the percentage Of fOrQIGN CONTIOL ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe e %

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

1 2
Nationality Type of Entity
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GENERAL INTERROGATORIES

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

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

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

regulator.

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

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

Federal Reserve System or a subsidiary of the depository institution holding COMPEANY? .............ccceueiiiiiiriiereieiieeee et Yes [ ] No[X]
8.6 If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAI FUIE? ..............c.cueuiiiuiuiueieieiiseeesete sttt st s s st et s s s et s s se st et et ssssses et s s sses et s s nsnsnsesesanas Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
KPMG LLP, 200 E. Randolph Street, Suite 5500, Chicago, IL B0B01-B436 ............cccciiiriiiriiieieiieeeieeeeie ettt eseeas
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
JAW OF TEQUIBHONT .......oveveeeeeeecte ettt eees ettt e e eesseetetesesesssaetetesesessssesetasesensesetesases s sesesesesesensssntesasesansesetesasesensssesesasesensnsetesesassnsssntesasesensnsnsasas Yes[ 1 No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccceuevevececcueeeeeeeceeeeeee e Yes[ 1 No[X]
10.4  If the response to 10.3 is yes, provide information related to this exemption:

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

Yes [ X] No[ 1 NAT ]

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Jeremy Smith, FCAS, MAAA, with KPMG LLP, 200 E Randolph Street, Suite 5500, Chicago, IL 806071 ..........cccccoiiriiirinininiene s
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............cccoeveiiiiienenn. Yes [ X] No[ ]
12.11 Name of real estate holding company ... See below
12.12 Number of Parcels INVOIVEA ...........coiiiiiiiiiieeeee e 5

12.13 Total book/adjusted Carrying VAIUE ...............cc.ovcueeeeueeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e $ .. 14,912,924

12.2 If yes, provide explanation
The company owns 5 securities of miscellaneous real estate investment trust investments totaling $14,912,924 that can be found on the
Schedule D part 1 0f the GENEIAl ACCOUNL. .........iiiiiiiiit ettt ettt h e b e be e bt e bt e s et ea et sheesh e e b e e b e eabeea bt eabeem e e ehe e e b e e sbeeabeenbeenbeenseennesaeesaeas
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccooveveuevereeeececveeeeeeeeanas 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, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;

d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

e. Accountability for adherence to the code.
14.11 If the response to 14.1 is No, please explain:

Yes [ ] No[ ]

14.2 Has the code of ethics for senior managers been amMeNdEA? ..ottt Yes[ 1 No[X]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ 1 No[X]

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? .........
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

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

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

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......ccccocevevevevirererennns F 0
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) .......cccccvveveveviiererennns F 0
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ottt
221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.02 If no, give full and complete information, relating thereto
N/ etttk E b E e £ e h R b E e R £ E R R EeH R e £ e e R R Rk e R £ e e R R R bR L £ e e E b E b ettt e bbbttt rene

25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSHTUGHIONS. .....eececvteeee ettt ee ettt see e aete s s ee s seaeteseses s s saesesesesessssetesesasessssesesasasenssensesasesensssesesesasensnseeesesasessnsnsetesesensnsnsetesesensnsesetesasannsnsesasesansneren $ s 0

25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s $

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt aea et e s sae s e s e s s s s assee et s s ssssesees s s sssnseses s s sssssnseses s sssnsstesassansssnsesssnassnansnsnas Yes[ 1 N[ ] NA[X]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]

25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]

25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .........cccccooeieiieiiinienceeeeeee $
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability PAge ..........coouiiiiiiiiiii e $

26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]

26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........ccccoceevreerninnnene F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB L. F e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

26.3 For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
27.1  Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeiviiiiiiinnnn. Yes[ ] No[ 1 NAT[X]

If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[ ]

27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice ..
27.43 Other accounting guidance ....

Yes[ 1 No[ ]
Yes[ 1 No[ ]
Yes[ 1 No[ ]

27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the

foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined

Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]

28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........ooiiiiiiie ettt a e et e e et e eneenaeenes $

29. Excluding items in Schedule E, Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?...................... Yes [ X] No[ ]

29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
The Bank of New York Mellon One Wall Street, New York, NY 10286
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:

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

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Managed INTErNAlTY ..o
Pacific Investment Management Company, LLC ..
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.,
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............cccvueverririerieeriiiieeeie e Yes [ ] No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cccccceueeeeevereieiseenennns Yes [ ] No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
104559 Pacific Investment Management Company, LLC ... 549300KGPYQZXGMYYN3S ........

30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D - Part 2 (diversified according to the Securities and

Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CHON 5(D)(1)])? w.vvvvrrerereriiieieieierisesesese e eeses Yes [ ] No[X]

30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value

30.2999 - Total 0

30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 4,984,883,603 |........... 4,742,555,028 |.............. (242,328,575)
31.2 Preferred SIOCKS ..........ovovcueveeeeiiececisictetetetcee et ettt 0 oo [ 0
31.3 Totals 4,984,883,603 4,742,555,028 (242,328,575)

Describe the sources or methods utilized in determining the fair values:

The primary source for determining the fair value of securities is independent pricing services. If a quote is not available from a pricing
service, broker quotes or a pricing MatriX iS UHIZEA. ........cc.oiiiiiiii ettt sae s

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............cccoooiiiiiieienen.

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? .......c..iiiiiieietet ettt ettt e et e et s es e s e es e e st e e eae e e es e e sees e e s e e e e e e e e s e s e e et e e et et eneeneenen

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

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

Has the reporting entity self-designated SGI SECUNLIES? ......... .o ittt ettt e et e st e st e b e et e e s e e e e eneeeneeeneeeneenneennen

By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:
a. The security was either:
i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or
ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

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

security.

The NAIC Designation and NAIC Designation Category were derived from the credit rating assigned by an NAIC CRP in its legal

capacity as a NRSRO which is shown on a current private letter rating, dated during the financial statement year, held by the insurer

and available for examination by state insurance regulators.

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

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

o

o

o

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? .........

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............ccccocvvinne Yes [

15.5

Yes [ X ]

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

Yes [

No [

]

]

]

]

No [ ]

No [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]

NATX ]



38.2

39.3

40.2

41.2

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

Does the reporting entity directly Nold CrypPtOCUITENCIES? ...ttt ettt ettt eneas
If the response to 38.1 is yes, on what schedule are they reported?
Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held directly
39.22 Immediately converted to U.S. dollars
If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.
1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums
OTHER

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ...........cc.ccooiiiiiiii $
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations, and statistical or rating bureaus during the period covered by this statement.

1 2

Name Amount Paid

MOODYS INVESTORS SERVICE INC ..ottt ettt es et nsnsesesesennns |oeseseessnsnnnensnens 649,190
Amount of payments fOr 1€gal EXPENSES, if @NY? ........oiiiiiiiieie ettt ettt ettt e sa e e ehe e sheesb e ekt et e e bt eaeeembeeaeeeheesheeeheenbeenbe e beenbeenneenne $
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2

Name Amount Paid

SIDLEY AUSTIN LLP ... .. 107,502
Amount of payments for expenditures in connection with matters before legislative bodies, officers, or departments of government, if any? .......... $

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

Amount Paid

2

HOUSING POLICY COUNCIL
CGCN GROUP, REPUBLICAN LOBBYISTS
RICH FEUER ANDERSON, REPUBL|CAN/DEMOCRAT LOBBYISTS

15.6

Yes[ 1 No
Yes[ 1 No
Yes[ 1 No
Yes[ 1 No
................... 1,

[X]

519,145

340,694
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3.1

3.2

4.1
4.2
4.3
4.4

5.1

52

5.3

54

55

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrce? .............cooiiiiiiiii i Yes [ ] No[X]

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

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

1.31 Reason for excluding

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

Indicate total incurred claims on all Medicare SUpPlEMENT INSUMANCE. .........ocuiiiiiiiiiee ettt e e e s e e b e et e e e e eaee e st e eneeeneesneenneeneen $ 0

Individual policies:

Group policies:

Health Test:

2.1 Premium Numerator
2.2 Premium Denominator

2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator

Most current three years:

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

All years prior to most current three years:

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

Most current three years:
1.71 Total premium earned ..........cccocveeeieeenne P s 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years:

1.74 Total premium earned ..........cccccveevieeenne P e 0
1.75 Total incurred claims
1.76 Number of covered lives

1 2

Current Year Prior Year

....590,630,761 ... ,

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000

Did the reporting entity issue participating policies during the calendar YEar? ........... ... Yes [ ] No[X]

If yes, provide the amount of premium written for participating and/or non-participating policies

during the calendar year:

3.21 Participating policies ...........ccccoenininiens LTSS
3.22 Non-participating policies ............cccoceeue B
For mutual reporting Entities and Reciprocal Exchanges only:
Does the reporting entity issue assesSabIe POIICIES? ............coi i Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSabIE POIICIES? ..........o.o e Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............ccccooeiienenne
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .....

For Reciprocal Exchanges Only:

Does the Exchange appoint [0Cal @QENTST .......... .. et e e e e e e e e e e e e e e e e e e e e e e e e neaes Yes [ ] No[ ]

If yes, is the commission paid:

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

If yes, give full information

16
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6.5
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?
[N (o1 =T o o] o= o) [ TSSOSO PRUSORRRURROPRINY

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures
comprising that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting
firms or computer software models), if any, used in the estimation process:

The Company writes mortgage guaranty insurance, which is set apart from other types of property and casualty contracts. Loss exposures are
on individual mortgage loans and are limited by the coverage percent. Furthermore, the Company is subject to statutory contingency reserve
FCTo U= 0 41T 01 (PRSPPI

What provision has this reporting entity made (such as a catastrophic reinsurance program) to protect itself from an excessive loss arising
from the types and concentrations of insured exposures comprising its probable maximum property insurance loss?

The Company is subject to contingency reserve requirements. Additionally, the Company maintains excess of loss reinsurance agreements
0N @ POItION OF ItS INSUMANCE IN-TOMCE. .....eiiuiieiieeiieeie ettt ettt e ae et e e ateeste e st e e st e eaeeeseees e e eseeseesseesseenseenseenseeneenssenseeneenseenseennaan

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to @ single 10SS EVENt OF OCCUITENCE? ...........iiiiiiiiiiii it

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss

The Company is required to establish and maintain a contingency reserve in addition to its loss and loss adjustment expense reserve.
Furthermore, the Company is subject to statutory regulations as to the maintenance of policyholders' Surplus. ..........c.ccocovniiiinininniniinens

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
LN A a1 Tl o o)V S o] o ) PSPPSR

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS. .........ccuiiiiiiiiiieie e

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

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or portion thereof, FEINSUMEA? ...........oiiiiiiiii bbbttt ettt ae e saeesaeesbeesbeenbeenneens

If yes, give full information

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for

which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end

surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded

greater than 5% of prior year-end surplus as regards policyholders; (ii) it accounted for that contract as reinsurance and not as a deposit; and

(i) the contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) A limited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of the
reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity during
the period); or

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
the ceding entity. ...

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts

with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting

result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss

and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling

arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one

or more unaffiliated policyholders of the reporting entity, or (ii) an association of which one or more unaffiliated policyholders of the reporting

entity is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire direct
and assumed premium written by the reinsurer based on its most recently available financial statement; or

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in @ separate reiNSUrANCE CONTIACE. ........co. ittt et e st e e a e e e a e e st e et e s e e aseeaseea b e eaeeeneeeaeenseenseenseenneenseenseaneenns

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:
(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;
(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

(c) A brief discussion of management’s principle objectives in entering into the reinsurance contract including the economic purpose to be
achieved.

Except for transactions meeting the requirements of paragraph 36 of SSAP No. 62R - Property and Casualty Reinsurance, has the reporting

entity ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered

by the financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (‘GAAP”); or

(b) Accounted for that contract as reinsurance under GAAP and as a deposit UNAer SAP? ........ccoi it

If yes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated
differently for GAAP and SAP.

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
(@) The entity dOES NOt ULIlIZE FEINSUMANCE; OF, ......iiuiiiiiieieiie ettt ettt a et e et e b e e e e e s et e s s e eaeeeaeeea e e eae e st e s e e s e emseemseameeemeeemeeasee st enseeseanseannenn
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation

ET0] 0T o1 =Y 0 4 T=T o1 o PRSP PUPRTII
(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an

attestation supplement. ....
If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equa
to that which the original entity would have been required to charge had it retained the risks. Has this been done? ............c.ccccooiinenn.

16.1

Yes [ X ]

Yes[ ] No[X]
es[ 1 No[X]
Yes [ ] No[ ]
Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]
No[ ] NAJ



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCE? ...........ooiiiiiiiiiie e Yes[ ] No[X]
11.2  If yes, give full information
12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:
12,11 UNPAIA IOSSES ...ttt F s 0
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..cooveeeeccicnns 0
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds. ............ccccceeiiiiiiiiiiins $ 0
12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueveveeeeeceeeeeeeeeeeeseeeseseseaesesesessssaeaesesesesnaseesenas Yes[ 1 N[ ] NA[X]
12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:
1281 FTOM .ottt sttt s et e s e e s s s s s e s esessanannas teseaeseaeneanenenenas 0.0 %
2 o PO 0.0 %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvovivivevereeieieeeeeeteieeteeeeesee et eee et et eseee s et et e s stesesesesssessssessesesesesnesasasseesesesesnannan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12,61 LEHErs Of Credit .......vceeveririiierieteiresceietet et LS 0
12.62 Collateral and other funds............ccccovviiiiiiiiiic e [T 0
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueueuereceeeeeeseeeeceeeeeeesessseaeeesesesesasaseesesesnas $ 739,308
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......oovivieieieieieetetetetcece et et et e ettt eeeae e et et et et et et esees et esese s et et eseeeas et eses s s et et eseenss s esesaee s et esesesn s aeeseees et et eesen s esasasetetesesnsn s esnenseserenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation of the @MOUNL. .............coiiiiiiii e e ere e sre et ere e eae e 0
14.1 Is the company a cedant in a multiple cedant reiNSUraNCe CONTFACE? .......... .. i Yes[ ] No[X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ttt ettt s e s s s a2 s e s 42 s E 2 s o4 S s E 28 E 2 s E £ s A2 s e e S s e 42 s e 2 s o4 Es e E e s E R s e b e E s s e b e s s b s e bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ... Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ...ttt et e e eae e e st e ea e e b e e s e e aseeneeeneeeneeeseenseenseenneanneannean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12
16.13 Automobile
16.14 Other*
* Disclose type of coverage:
17.1  Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory

Yes[ ] No[X]

provision for unauthorized reinsurance? ...

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

17.11 Gross amount of unauthorized reinsurance in Schedule F - Part 3 exempt

from the statutory provision for unauthorized reinsurance ..

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

cooocooo

16.2




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

18.1 Do you act as a custodian for health SAVINGS GCCOUNES? ........co.iiiiiiiiiii ettt bt b e e bt et e et e e bt eabesaeesheesbeeabeebeenbeenneanne Yes[ 1 No[ X]
18.2 If yes, please provide the amount of custodial funds held as of the reporting date. ..............coooo e B e,
18.3 Do you act as an administrator for health SAVINGS @CCOUNTS? .........coiiiiiiii ettt e b e e e e b e e e e e aeeeseeeaeesseeaeenaeenneanneas Yes[ 1 No[ X]
18.4 If yes, please provide the balance of funds administered as of the reporting date. ..o $

19. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccceeeviriirerereinnn. Yes [ X] No[ ]

19.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN TEPOTHING ENELY? .....eeeeceeeeeeee et teeee et cteteteseeeecaeteteseessseteseseseessseeetesesessssseetesesensssstesesaseesssetesesasensns et sasasensss st sesesansesetesasassnsnsntesesassnsnsntesasanneren Yes[ 1 No[ ]

16.3



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

1 2 3 4 5
2024 2023 2022 2021 2020
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoovvvnesforeniniiie [OOSR (O RN (O RN (O RN 0
2. Property lines (Lines 1,2, 9, 12, 21 & 26) .....cococveveeoeereeeeeeieieieeeieeieeenas 0 [ 0 [ [0 O [0 O 0
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) ..o e 1,032,037,045 |................ 982,423,309 |..covrenve. 970,177,274 |......coe.cc. 983,933,479 | 943,032,263
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
6. Total (Line 35) .....ccoovvuiiiiiiiiicicciecieeeeeeeeee e 1,032,037,045 |................ 982,423,309 |...ccceeenene 970,177,274 |............... 983,933,479 |.coeenee 943,032,263
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovveisc|rermininieiieciees [0 [0 [0 [0 0
8. Property lines (Lines 1,2,9, 12, 21 & 26) .....coooveee oo [0 [0 [ TR [ TR 0
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) ettt e (O R (O R (O R (O R 0
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 769,544,606 |............... 844,465,221 |.....cccoe 890,427,358 |.....ccevenve 912,111,743 .o 893,949,163
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) et 0 0 0 0 0
12, Total (LINE 35) ..ot e 769,544,606 |............... 844,465,221 |......cccuenee 890,427,358 |...covrenvee. 912,111,743 | 893,949,163
Statement of Income (Page 4)
13 Net underwriting gain (Ioss) (LiNe 8) ........cccevveevrccscorrineiinnncnd 629,320,478 |.....coceev. 683,494,274 |.....ooc. 803,942,123 |...covienve. 613,077,122 |..coovcneeee. 372,422,372
14.  Net investment gain (loss) (Line 11) .. ..151,585,748 |.. ..157,379,559 |.. .. 142,735,183 |.. ..133,844,218 |.. ..126,889,391
15.  Total other income (LiNe 15) .......ccuevevevecceceereeeeeece e 1,535,809 .o 996,897 oo 810,305 |..ccvrinnee 1,023,899 |ooieeine 544,449
16. Dividends to policyholders (LiN€ 17) .....ccooiueeenienie oo o e [ [
17. Federal and foreign income taxes incurred (Line 19) 161,703,059 181,370,925 202,996,306 157,162,038 98,319,282
18.  Netincome (Line 20) .......cccoevveenerenineineeeeeeeee Jeeeecieee 620,738,976 |............... 660,499,805 |................ 744,491,305 |...cooonnneee 590,783,201 |..coovneneee 401,536,930
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) .......ccccccvvvnccifrreieninnns 5,907,076,858 |............ 5,753,361,461 |............ 5,457,385,946 |............ 5,360,638,789 |........... 4,941,619,862
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (Lin€ 15.1) .......oeuererevernfocerirniccnee 44,491,189 |..cooooeeee. 44,691,589 |................ 41,585,875 |....coveveee 42,168,818 |.ccocveeee. 46,393,901
20.2 Deferred and not yet due (Line 15.2) ......cccoeuew.frormemeeociccicicc 0 [ 0 [ [0 [0 0
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoeeeiccciiciiiine [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......c.ccoeueuerreeicieineieeeeeeeeeeee s feriee 5,057,617,716 |............ 4,813,796,311 | ... 4,373,514,380 |........... 4,014,482,355 |............ 3,466, 105,342
22. Losses (Page 3,Line 1) ..cccconevnccvnennnns ..468,892,784 |.. ..494,766,698 |.. . 508,801,651 |.. ..629,099,923 |.. ..545,231,614
23. Loss adjustment expenses (Page 3, Line 3) ............|ooeoeeinnnne 9,423,713 [ 9,541,853 |...ovvieene 9,616,028 |.. ... 12,168,817 |.. ... 10,404,699
24. Unearned premiums (Page 3, Line 9) ....... 112,314,264 |.. 147,795,281 |.. ..201,043,755 |.. ..245,867,844 |.. ..306,717,723
25. Capital paid up (Page 3, Lines 30 & 31) ....cccccvveevn i 4,288,747 ..o 4,288,747 ... 4,288,747 ..o 4,288,747 ..o 4,288,747
26. Surplus as regards policyholders (Page 3, Line 37)..] .cccccvuene 849,459,142 |................ 939,565,150 |........... 1,083,871,5% |............ 1,346,156,434 |............ 1,475,514,520
Cash Flow (Page 5)
27.  Net cash from operations (Line 11) .......ccccoevererececee e 590,003,106 |................ 615,647,561 |......c.c.co.c 599,216,977 |.coviennee 621,827,552 |................ 680,217,003
Risk-Based Capital Analysis
28. Total adjusted Capital ..........cccoeveveveveeeeeeceeeeieeeee | 0 e [ [ e
29. Authorized control level risk-based capital ............... ] 0 oo [ [ e
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0
30, BONAS (LINE 1) coeviieeieirieieieieneieneieseieneee e e 86.0 | 87.8 | 94.6 | o 97.3 | 97.4
31, Stocks (LINES 2.1 & 2.2) oueiueireeieeeieeeieieieieeeee e 10.8 [ 9.5 | 0.0 oo 0.0 oo 0.0
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevecociccicieiecenes 0.0 oo 0.0 oo 0.0 |oeeeeeeeeens 0.0 |oeeeeeeeeens 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....cccovrnirnieneens oo 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.0
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) ..o . . . . .
37. Other invested assets (LINE 8) ..............ceueveueueeeveres oo 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
38. Receivables for securities (LiNE 9) .........ccceveveveveres oo 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) e 0.0 |oeeeeeeeeees 0.0 |oeereeeeeeeeees 0.0 | 0.0 | 0.0
40. Aggregate write-ins for invested assets (Line 11) ... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.....c.c...
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
[0c] ) TO ST SO OO RO UR OO OO TP PORRURRUORRPERRIN NPT
43. Affiliated preferred stocks (Schedule D, Summary,
LiNE 18, COL 1) w.viieieiieieieiiceicieie e e [eeeeneicic e 0 [ [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, Col. 1) ..ottt e 626,554,683 |.........c.... 533,598,795 |....cooiieen 3,000 | 3,000 | 3,000
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, Line 10) ..........foecccciciiiiiiiiiccs (01 [0 O OO 0 e 0
46. Affiliated mortgage loans on real estate ............c.c...foeeniinii 0 [ [ [ [t
47. Al other affiliated ...........ccccooviiiiiiinnns
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
A7 BDOVE ..ot [ee s 0 e [ [ e
50. Percentage of investments in parent, subsidiaries
and affiliates to surplus as regards policyholders
(Line 48 above divided by Page 3, Col. 1, Line 37
x 100.0) 73.8 56.8 0.0 0.0 0.0

17




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) ........|cccoeeeene 96,203,253 |....ceveneee 39,706,976 |................ (12,254 ,472) ..o 1,419,054 | (1,726,037)
52. Dividends to stockholders (Line 35) ............cccceeeeeeefoveeeccncenes (52,899,383) |-...ceveeeeeeeeeeieeeeeeeeiees oo [ (200,000,000)....cveeeeeeeeeeees
53. Change in surplus as regards policyholders for the
year (Line 38) ... o (90,106,008)|.............. (144,306,446)|.............. (262,284,838)|.............. (129,358,086)]..........c.c... (79,997,876)
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....cccvveevneeforeini [0 [0 [0 [0 0
55. Property lines (Lines 1, 2,9, 12, 21 & 26) .....coceeee e 0 [ 0 [ [0 [0 0
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) i e [0 [0 [0 [0 0
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) reeeerereeeeeeeneneneesneeenee e, 90,270,688 [ 23,637,771 [ 21,278,657 |ooeecenne 33,153,935 | 53,102,708
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINe 35) ...c.covrueiriiieieieeeereereeesee e e 30,275,688 |....ceeeenne 23,637,771 [ 21,278,657 |ooeceenne 33,153,935 | 53,102,708
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoveevnesformini [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) .....cocevee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o s 24,154,061 |..ccoveeeneee 22,973,273 ..o 21,278,657 |.ooeceenne 33,153,935 | 53,102,708
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
65.  Total (LiNe 35) ...c.covrueiriiiieieieeeeeeeseeeseeseseeeeee e 24,154,061 |..cccovveeneee 22,973,273 ..o 21,278,657 |ooorccenne 33,153,935 |...coiee 53,102,708
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........cceueueueeeeerereeeceeas oo 100.0..cece o 100.0..coece o 100.0..ece o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LN 2) ........cceeereeievereeecseeeeie e ({0175 | 1.0 [ (10.6)]cvveeeeeeee 12.0 [ 37.9
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereeeeeeeeeeeseeene [0 A [0 A 0.5 | 0.9 | 1.3
69. Other underwriting expenses incurred (LiN€ 4) .........|coccreiciciccnnnns 218 | 22.2 | 28.2 | 287 [ 22.5
70.  Net underwriting gain (10SS) (LIN€ 8) .....c.evrverururererenes | 78.2 | T6.1 | 86.0 [ 63.0 [ 38.4
Other Percentages
71.  Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 x 100.0) ........cccovruevumeeencformniniii 221 [ 234 [ 25.3 [ 25.6 [ 24.4
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...c.ooviiiiiiiiiiiiiiicceciceceeeeeseeee o 0.5 | ) I (10 )]s 12,9 | 39.1
73. Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 X 100.0) ....covvveurrreinieinieeneeienesiese oo 90.6 | 89.9 | 82.2 [ 67.8 [ 60.6
One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P - Part 2 - Summary, Line 12, Col. 11)  |iiies (257,872) e (249,473) e (314,404) ..o (21,812) oo 9,302
75. Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col. 1 X 100.0)...cuiiiiiiiiiiiiiceciceieeceeeeece e () | (28.0) e [ | [ 1<) | 0.6
Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12) ..o forreeeineie (393,208) [..ecvveeeeeennes (482,034) e (313,807) [ (8,817) e (53,444)
77. Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above
divided by Page 4, Line 21, Col. 2 x 100.0) (36.3) (35.8) (21.3) (0.6) (3.9)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EFTOIS? ...........ccoeueuiiiieiuereiniseiesesesessissssssese s sssese s ss st s ssssses Yes [ ] No [ |

If no, please explain:
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1961

NAIC Group Code

4011

BUSINESS IN THE STATE OF  Grand Total

3 8 4 5 8 2 0 2 4 4 3 0 5 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
DURING THE YEAR 2024

NAIC Com

any Code

38458

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

2
Direct Premiums
Earned

3

Dividends Paid

or Credited to

Policyholders
on Direct Business

4

Direct Unearned
Premium Reserves

5

Direct Losses Paid
(deducting salvage)

6

Direct Losses
Incurred

7

Direct
Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.1
9.2
10.
1.1
11.2
12.
13.1
13.2
14.
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
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...
Pet Insurance Plans ..
Financial Guaranty ....

Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made ...

Earthquake

Comprehensive (hospital and medical) ind (b) .
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b) ...
Disability Income (b) ..

Medicare Supplement (b) .
Medicaid Title XIX (b) ..
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..........
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)
Fidelity
Surety
Burglary and Theft ..
Boiler and Machinery .
Credit ..

Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability .
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

w
<«

R - R - R R R e - R R R R R R R - - R N - = E- R RN R RN R R X

1.031.081.973 |

1.067.462.273 |

oo

0.
30,275,688

.0 .

.0 ..
32,142, 186

0.
508,958,260

o - - - R R R R e - R R I R R - - R R R R e - E-R- RN e

.0

o - - - R R R R - - R R R R - - R R R R - R RN RN R RN RN R X=X}

o - - - R I R R R - R R R R R - R - R R R R - R RN RN R RN RN R -k}

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)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 1

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

1 2 3 Reinsurance On 11 12 14 15
6 7 Amount of Assets
Pledged or
NAIC Funds Held By or Compensating Amount of
Com- Paid Losses and Deposited With Balances to Assets Pledged
ID pany Loss Adjustment [ Known Case Unearned Reinsured Letters of Credit | Secure Letters of |  or Collateral
Number | Code Name of Reinsured Expenses Losses and LAE Premium Companies Credit Held in Trust
0499999. Total - U.S. Non-Pool 0 0 0 0 0 0 0 0 0
0799999. Total - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0
0899999. Total - Affiliates 0 0 0 0 0 0 0 0 0
04-2443980 .[. 00000 . [Massachusetts Housing Finance AQeNCY ..........cocoooorooeomeoeemesconeece [MAeroouoreoiereoes foereeneeneeeneece 88 [oereereeneeneeeenc0 foereereienenennas 186 |oveeeereeeieeeee 186 o0 0 o0 e [O I ot | ) AR [ I 0
0999999. Total Other U.S. Unaffiliated Insurers 186 0 0 0
1299999. Total - Pools and Associations 0 0 0 0
............... [.00000 . [Sociedad Hipotecaria Federal ...........cccocooosieoresresrisresresesreninea: rereneneeieenen 0 o 10 o8 o0 0 0
1399999. Total Other Non-U.S. Insurers 10 0 0 0

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Canceled) during Current Year

1 2 3 4 5 6
NAIC
Com
ID pany Date of Original Reinsurance
Number Code Name of Company Contract Premium Premium

21
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties

0499999. Total Auth

orized - Affiliates - U.S. Non-Pool

0799999. Total Auth

orized - Affiliates - Other (Non-U.S.)

0899999. Total Auth

orized - Affiliates

51-0434766 .. |.20370 .
95-2769232 .. |. 27847 .
06-1481194 ... 10829 .
13-5616275 .. |. 19453 .
13-5459190 .. |.21113 .
95-2379438 .. |.20338 .

39-0273710 .. |. 19275 .
75-2344200 .. | . 43460 .

AXIS Reinsurance Company
Insurance Company of the West
Markel Global Reinsurance Co ...
Transatlantic Reinsurance Company ...
United States Fire Insurance Company .
Palomar Speciality Insurance Company ........
American Family Mutual Insurance Company,

Sl T
Aspen American Insurance Company .............

0999999. Total Auth

orized - Other U.S. Unaffiliated Insurers

AA-1120337 ... 00000 .
AA-1126033 .. . 00000 .
AA-3190870 .. . 00000 .
AA-3190829 .. |. 00000 .
AA-3190686 .. |. 00000 .
AA-3191352 ... 00000 .
AA-3190871 ... 00000 .
AA-3194130 .. {. 00000 .

Aspen Insurance UK Limited .........ccceeeeee.
Lloyds Underwriter Syndicate #33 (Hiscox)

Validus Reinsurance, Ltd. .........
Markel Bermuda Limited ..........
Partner Reinsurance Company Ltd.
Ascot Bermuda Limited ........
Lancashire Insurance Company Limited ..
Endurance Specialty Insurance Limited .

AA-3190339 .. {.00000 .

Renaissance Reinsurance Ltd. .......ccooenene

1299999. Total Auth

orized - Other Non-U.S. Insurers

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

1099999,

1199999 and 1299999)

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

98-1702829 .. ]. 00000 . [Enact Re Ltd. ..ooooovovoveovesrsresesesenennans [BW.............. [

......... 147,811

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

147,811

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

147,811

2299999. Total Unauthorized - Affiliates

AA-3194101 .. {. 00000 .
AA-3770280 .. |. 00000 .
76-0479419 ... 00000 .

AA-3191321 ... 00000 .
AA-3191488 .. |. 00000 .
AA-3191427 ... 00000 .
AA-3191452 .. {.00000 .
AA-3191459 ... 00000 .
AA-3191470 .. {. 00000 .
AA-3191432 ... 00000 .

Everest Reinsurance (Bermuda) Limited ......
Greenlight Reinsurance Ltd. ......
HCC Reinsurance Company Ltd .............
SiriusPoint Bermuda Insurance Company

Triangle Re 2023-1 Ltd
Triangle Re 2020-1 Ltd ...
Triangle Re 2021-1 Ltd ...
Triangle Re 2021-2 Ltd ...
Triangle Re 2021-3 Ltd
Vantage Risk Ltd. ..ccoooovvvvveriiinenne

AA-1460023 .. |. 00000 .

RenaissanceRe Europe AG ........cccocenieenens

2699999. Total Unauthorized - Other Non-U.S. Insurers

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

2499999, 2599999 and 2699999) 205,305 168 0 34,936 0 2,793 0 0 0 37,897 0 25,157 0 12,740 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0




L¢c

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 262,492 247 0 37,258 0 3,019 0 0 0 40,524 0 40,382 0 142 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9999999 Totals 262,492 247 0 37,258 0 3,019 0 0 0 40,524 0 40,382 0 142 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30)| Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0

0899999. Total Authorized - Affiliates 0

51-0434766 .. |AXIS Reinsurance Company
95-2769232 .. | Insurance Company of the West
06-1481194 .. [Markel Global Reinsurance Co ....
13-5616275 .. | Transatlantic Reinsurance Company ....
13-5459190 .. [United States Fire Insurance Company
95-2379438 .. |Palomar Speciality Insurance Company ......
39-0273710 .. | American Family Mutual Insurance Company, S.I
75-2344200 .. |Aspen American Insurance COMPANY ........cccoceeeeiieeesiieeeniines fooveessiunesinnans

0999999. Total Authorized - Other U.S. Unaffiliated Insurers 0

€¢

AA-1120337 .. | Aspen Insurance UK Limited
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 .. [Validus Reinsurance, Ltd. ............
AA-3190829 .. [Markel Bermuda Limited ......
AA-3190686 .. |Partner Reinsurance Company .
AA-3191352 .. [Ascot Bermuda Limited ..................

AA-3190871 .. |Lancashire Insurance Company Limited
AA-3194130 .. |Endurance Specialty Insurance Limited
AA-3190339 .. [Renaissance Reinsurance Lid. .....ccoocoiiiniininniininiiiis foceiiniiiiienne,

1299999. Total Authorized - Other Non-U.S. Insurers 0 0 XXX 155,755

1499999. Total Authorized Excluding Protected Cells (Sum of

0899999, 0999999, 1099999, 1199999 and 1299999) 0 0 XXX 279,583 2,627 0 0 2,627 3,152 3,152 0 0 0 XXX 0 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
08-1702829 .. [ENact Re LEd. .ovooovoroeoeeceeseceeeeeseceeseseseseneseenesenenens |orecsnenenenienene fooseomeenonsenoninss |romeoeomseomsnones |oeeeeneas 122,300 |...coeeeene 37,528 |oieiiieinen [ (O P 37,528 |..ooennnn 45,034 | 22,628 |........... 22,406 |....oc.... 22,406 | (O N R 672 e 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) -

Other 0 0 XXX 122,300 37,528 0 0 37,528 45,034 22,628 22,406 22,406 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0 0 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited 2 0
AA-3770280 .. |Greenlight Reinsurance Ltd. ......... 4. 0
76-0479419 .. |HCC Reinsurance Company Ltd ............. 1. 0
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. 4. 0
AA-3191488 .. |Triangle Re 2023-1 Ltd ......cocceeenes 6... 0
AA-3191427 ..|Triangle Re 2020-1 Ltd ... 6... 0
AA-3191452 ..|Triangle Re 2021-1 Ltd ... 6... 0
AA-3191459 ..|Triangle Re 2021-2 Ltd ... 6... 0
AA-3191470 ..|Triangle Re 2021-3 Ltd 6 0
AA-3191432 ..|Vantage Risk Ltd. ......cccouvennenn. 4 0
AA-1460023 .. |RenaissanceRe Europe AG 2 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30)| Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 XXX 725,090 369 0 0 369 443 (3,567) 4,010 4,010 0 XXX 120 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 847,390 37,897 0 0 37,897 45,476 19,061 26,416 26,416 0 XXX 792 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
3699999. Total Certified - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of
3699999, 3799999, 3899999, 3999999 and 4099999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
u.s.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells
(Sum of 5099999, 5199999, 5299999, 5399999 and
5499999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction
and Certified Excluding Protected Cells (Sum of
1499999, 2899999, 4299999 and 5699999) 0 0 XXX 1,126,973 40,524 0 0 40,524 48,629 22,213 26,416 26,416 0 XXX 792 0
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals 0 0 XXX 1,126,973 40,524 0 0 40,524 48,629 22,213 26,416 26,416 0 XXX 792 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable | on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less | Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0
0899999. Total Authorized - Affiliates 0
51-0434766 .. |AXIS Reinsurance Company ....
95-2769232 .. | Insurance Company of the Wes
06-1481194 .. [Markel Global Reinsurance Co ....
13-5616275 .. | Transatlantic Reinsurance Company
13-5459190 .. [United States Fire Insurance Company ..................
95-2379438 .. |Palomar Speciality Insurance Company ..................
39-0273710 .. | American Family Mutual Insurance Company, S.|
75-2344200 .. | Aspen American Insurance Company ........................
0999999. Total Authorized - Other U.S. Unaffiliated
Insurers
AA-1120337 .. | Aspen Insurance UK Limited .....ccooovveiieevieeiiieens
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (Hiscox)
AA-3190870 .. [Validus Reinsurance, Ltd. ....cccoooimiiriiniiiniinnnne
AA-3190829 .. [Markel Bermuda Limited
AA-3190686 .. |Partner Reinsurance Company Ltd.
AA-3191352 .. [Ascot Bermuda Limited ..................
AA-3190871 .. |Lancashire Insurance Company Limited
AA-3194130 .. |Endurance Specialty Insurance Limited .
AA-3190339 .. [Renaissance Reinsurance Lid. ......ccccriiiiininnnnne,
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999) 79 0 0 0 0 0 79 0 0 79 0 0 0.0 0.0 0.0 XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
98-1702829 .. [Enact Re L1d. .ooooiiivovoveoreoeoeseseseeersnensnns |ooserenennees 159 [ e foiiiiiiiinis oo o [ PPN 159 [ e foiiiiiis 159 | [ PP PR 0.0 [ 0.0 | 0.0 | L= A 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.)
- Other 159 0 0 0 0 0 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 159 0 0 0 0 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited 0 0
AA-3770280 .. |Greenlight Reinsurance Ltd. ......... . 0. .0
76-0479419 .. |HCC Reinsurance Company Ltd ............. reverrrreees Jeereeieeeeeeiiis e e e e e 0 0 0
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. ......... foeeeviiomiiiinins foverniiiiiiiies foreeniieiiieenn foreeeiieesiieene e e, 0 0 0
AA-3191488 ..|Triangle Re 2023-1 Ltd .0 0].. .0
AA-3191427 ..|Triangle Re 2020-1 Ltd ... .0 0].. .0
AA-3191452 ..|Triangle Re 2021-1 Ltd ... .0 0].. .0
AA-3191459 ..|Triangle Re 2021-2 Ltd ... .0 0].. .0
AA-3191470 ..|Triangle Re 2021-3 Ltd .0 0].. .0
AA-3191432 ..|Vantage Risk Ltd. ....... .0 0].. .0
AA-1460023 .. [RenaissanceRe Europe AG ........cccceeevevveeeeeeeeccnenns foveeeeiiiiiies o 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less | Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
2699999. Total Unauthorized - Other Non-U.S. Insurers 9 0 0 0 0 0 9 0 0 9 0 0 0.0 0.0 0.0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 168 0 0 0 0 0 168 0 0 168 0 0 0.0 0.0 0.0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4299999. Total Certified Excluding Protected Cells (Sum of]
3699999, 3799999, 3899999, 3999999 and
4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.
Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other
(Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected
Cells (Sum of 5099999, 5199999, 5299999,
5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 247 0 0 0 0 0 247 0 0 247 0 0 0.0 0.0 0.0 XXX 0
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
9999999 Totals 247 0 0 0 0 0 247 0 0 247 0 0 0.0 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for [Percent Credit 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for |for Full Credit| Required |Col. 21 + Col.[(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) |exceed 100%)| 45 * 20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
0499999. Total Authorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0899999. Total Authorized - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
51-0434766 .. |AXIS Reinsurance Company
95-2769232 .. | Insurance Company of the West . .
06-1481194 .. [Markel Global Reinsurance Co .... XXX,
13-5616275 .. [Transatlantic Reinsurance Company XXX,
13-5459190 .. [United States Fire Insurance Company . XXX.
95-2379438 .. [Palomar Speciality Insurance Company ...... XXX,
39-0273710 .. | American Family Mutual Insurance Company, S.I| XXX,
75-2344200 .. | Aspen American Insurance COMpany ........c.ccooereeereeenieeniens e XXKii fornnns XXX
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-1120337 .. [Aspen Insurance UK Limited ......cooooeniineinennenicciccees [ XXX e XXX
AA-1126033 .. |Lloyds Underwriter Syndicate #33 (HiscoX) .....cccocevvvvnns [ XXXl oo XXX
AA-3190870 .. [Validus Reinsurance, Ltd. ............ XXX,
AA-3190829 .. [Markel Bermuda Limited .......... XXX,
AA-3190686 .. |Partner Reinsurance Company Ltd. XXX,
AA-3191352 .. [Ascot Bermuda Limited ........ XXX,
AA-3190871 .. [Lancashire Insurance Company Limite XXX,
AA-3194130 .. |Endurance Specialty Insurance Limited . . XXX.
AA-3190339 .. [Renaissance Reinsurance Lid. .....coooovviiiiininninniniinns forn XXXt | XXX
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
98-1702829 .. [Enact Re L1d. .ooiviioiovoreeeeesreeesies e [ XXX [ XXX
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited ........cccoevvrvincnes foeene
AA-3770280 .. |Greenlight Reinsurance Ltd. .......cccooimiiniiiinniniiien [
76-0479419 .. |HCC Reinsurance Company Ltd ........cccoovvevmiiieeniieiiieeniieens oo
AA-3191321 .. [SiriusPoint Bermuda Insurance Company + e [
AA-3191488 ..|Triangle Re 2023-1 Ltd e[
AA-3191427 .. [Triangle Re 2020-1 Ltd ...ccooeeveveceeriieiinicinicinecneinees o
AA-3191452 .. |Triangle Re 2021-1 Ltd ..covereeieiieiieieeeeeeeeees oo
AA-3191459 .. [Triangle Re 2021-2 Ltd ...ccooeeiveeueririiiniciicisiccneinees o
AA-3191470 .. |Triangle Re 2021-3 Ltd ...ooevviiveiiiieieieeceeeeseeeies [oeeee
AA-3191432 .. [Vantage Risk Ltd. ....cccooriiiiiiiiiiiiieiecec e [
AA-1460023 .. [RenaissanceRe Europe AG ........ccccoeevvevveeeeeeicnieeeeeeecnens |
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for |for Full Credit| Required |Col. 21 + Col.[(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)|[ 45 * 20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
2699999. Total Unauthorized - Other Non-U.S. Insurers XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73
Complete if
Col. 52 = "Yes";
Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

74
Complete if
Col. 52 = "No";
Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)

0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0
0899999. Total Authorized - Affiliates 0 0
51-0434766 .. | AXIS Reinsurance Company ... O 0
95-2769232 .. | Insurance Company of the West .0 .0 ..
06-1481194 .. [Markel Global Reinsurance Co .... .0 0
13-5616275 .. | Transatlantic Reinsurance Company ... 0.
13-5459190 .. |United States Fire Insurance Company O
95-2379438 .. |Palomar Speciality Insurance Company .0
39-0273710 .. [American Family Mutual Insurance Company, S.I. ...... O
75-2344200 .. |Aspen American Insurance COMPAaNY .......ceeeiveesiueeesiueesnueesiieeesneessineasinnes 0
0999999. Total Authorized - Other U.S. Unaffiliated Insurers 0
AA-1120337 .. | Aspen Insurance UK Limited .......cccooeriiiiiiiiiieeieceee e 0
AA-1126033 .. [Lloyds Underwriter Syndicate #33 (Hiscox) O
AA-3190870 .. [Validus Reinsurance, Ltd. ..... .0
AA-3190829 .. [Markel Bermuda Limited ...... .0
AA-3190686 .. |Partner Reinsurance Company Ltd. . .0
AA-3191352 .. |Ascot Bermuda Limited .................. ]
AA-3190871 .. |Lancashire Insurance Company Limited .. .0
AA-3194130 .. [Endurance Specialty Insurance Limited ........cccoomiieiirniniiiiiiiiiiiieee O
AA-3190339 .. [Renaissance Reinsurance Lid. ........ccciiiiiiiiiimiiiiiiiiiiiiiiiniiiesiienne |orienreseeseese e 0
1299999. Total Authorized - Other Non-U.S. Insurers 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999,

0999999, 1099999, 1199999 and 1299999) 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0
T [ i Ao A 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0
2299999. Total Unauthorized - Affiliates 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Limited ... 0.
AA-3770280 .. |Greenlight Reinsurance Ltd. ..... .0
76-0479419 .. |HCC Reinsurance Company Ltd 0.
AA-3191321 ..|SiriusPoint Bermuda Insurance Company Ltd. ... 0.
AA-3191488 ..|Triangle Re 2023-1 Ltd ... .0
AA-3191427 ..|Triangle Re 2020-1 Ltd ... .0
AA-3191452 ..|Triangle Re 2021-1 Ltd ... .0
AA-3191459 ..|Triangle Re 2021-2 Ltd ... .0
AA-3191470 ..|Triangle Re 2021-3 Ltd .0
AA-3191432 ..|Vantage Risk Ltd. ........... L0
AA-1460023 .. |RenaissanceRe EUrope AG ......eoiieeieoiioiisiiiiiiiiiiienieeiie et e e e e s 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 3 (Continued)

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

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73
Complete if
Col. 52 = "Yes";
Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

74
Complete if
Col. 52 = "No";
Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)

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

2399999, 2499999, 2599999 and 2699999) 0 0 0 XXX XXX XXX 0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX 0 0
3699999. Total Certified - Affiliates XXX XXX XXX XXX XXX XXX XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,

3899999, 3999999 and 4099999) XXX XXX XXX XXX XXX XXX XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of

5099999, 5199999, 5299999, 5399999 and 5499999) 0 XXX XXX 0 0 0 XXX XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

Excluding Protected Cells (Sum of 1499999, 2899999, 4299999 and

5699999) 0 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and

5599999) 0 0 0 0 0 0 0 0 0
9999999 Totals 0 0 0 0 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule F - Part 4 - Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3

NONE

Schedule F - Part 5 - Interrogatories for Schedule F - Part 3

NONE

27,28



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

As Re1ported Restatzement Res:tsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested @ssets (LINE 12) .........ccoeeueiriiiiereiiisiieseieseieiss et ssese s sn e 5,792,401,670 |..coovoeeiecee 0 | 5,792,401,670

2. Premiums and considerations (LINE 15) ......cccuveueuereiriiieieeesessisesesesesssesese s ssesesesssssssesesssssas feesesessssesenens 44,491,189 | (U1 SO 44,491,189

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .......cooooveeeenfeininninccens 246,550 |....cccvvvrinne (246,550) ..o 0

4. Funds held by or deposited with reinsured companies (LiNE 16.2) .........cccccevriririririeierereeenesesesieesee e (O RN [0 U 0

5. ONEI @SSELS ..ouuvuiuieiuiieici ettt e 69,937,449 |.....oooiviie 0 oo 69,937,449

6. Net amount recoverable from FEINSUMETS .............cciiiiiiiiiiriiiieiieiee et s 0 fooreccie 141,165 | 141,165

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

8. TOLAIS (LINE 28) ..ottt 5,907,076,858 (105,385) 5,906,971,473

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) ..........ccccceerueveiiiriieceeiseeieieee e e 478,316,497 |................. 40,276,979 | 518,593,476
10. Taxes, expenses, and other obligations (LiNes 4 through 8) ...........ccccceeiriririeiereieeeeiisieeeee e oo 45,879,454 |......ooiiie (U1 S 45,879,454
11, Unearned premiums (LINE ) ........coueuieuiiiiieieieieieee ettt s s s s e senesfees e nenenenas 112,314,264 ... (1 112,314,264
12, Advance Premiums (LINE T0) ...o.o.cueuiiiiiieieieieteieeesesee ettt sese e e s s s sesesesenaoe e e e e s et ete s e e nenenenes [oeteteeeieieie et [0 U 0
13. Dividends declared and unpaid (Lin€ 11.1 @Nd 11.2) ....oioiiiiieieieieeeeiieieeeieeee e oo (O R [0 U 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........cccoeueveveirerereriras|oeeeeenieeeene 40,382,364 |.......c........ (40,382,364)|.....cccvevriieieiiae 0
15.  Funds held by company under reinsurance treaties (LINE 13) .......ccooceiririeieieieeeieeeeseeieeee e [OOSR [0 U 0
16.  Amounts withheld or retained by company for account of others (LiNe 14) ..........ccoceeeeereniririeeeeees oo 35,407,182 | (U1 SO 35,407,182
17.  Provision for reiNSUrANCE (LINE 16) ........ceeiiiiiieieieieieeesesieiete ettt se sttt (O R [0 U 0
18, ONEr lIADIHIES «...vuoveeeeeeiiii et e 4,345,317,955 |....ovmiiriae 0 focee 4,345,317,955
19. Total liabilities excluding protected cell busSIiNess (LINE 26) ...........cccevevireeeuereiieeieieieieieeseie e 5,057,617,716 (105,385) 5,057,512,331
20. Protected cell liabilities (LINE 27) ....c.cvriririririeieieririire sttt sttt st sesenis 0 0
21.  Surplus as regards policyholders (Line 37) 849,459,142 XXX 849,459,142
22.  Totals (Line 38) 5,907,076,858 (105,385) 5,906,971,473

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

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P - PART 1 - SUMMARY

(3000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Assumed Assumed Received +8-9) Assumed
1. Prior..... XXX e 2,604 | ..2,679 |...... XXX......
2. 2015....|...... 623,777 |........ 79,944 |...... 543,833 |...... 172,207 |........ 20,242 |0 i 0 6,370 |l 0 128 [ 158,335 |....... XXX......
3. 2016.....[...... 688,466 |........ 94,659 |....... 593,807 |....... 126,590 |........ 14,106 [t O o 0 o 5,864 [ 0 | 77 | 118,348 |....... XXX......
4. 2017..... | 718,174 |........ 95,867 |....... 622,307 |....... 88,863 |........ 13,445 |0 |0 6,230 [ 0 223 81,648 |...... XXX......
5. 2018.....[...... 768,603 |....... 100,994 |....... 667,609 |........ 56,548 |........ 13,009 | O [0 [ 6,483 o0 [ 67 e 50,022 |....... XXX......
6. 2019.....[...... 878,928 |........ 18,648 |....... 860,280 |......... 37,970 [ O i 0 et O o 7,119 [ 0 el 0 45,089 |....... XXX......
7. 2020...... ...1,019,769 |....... 49,083 |....... 970,686 |........ 19,808 oo O e O i 0 e 4,526 | 0 el 0 24,334 |...... XXX......
8. 2021...... ... 1,044,783 |....... 71,822 |...... 972,961 |.......... 7,637 |eeereeieeens 0 e O o 0 [ 2,246 |t 0 e 0 9,883 |....... XXX......
9. 2022..... ...1,015,001 |......... 79,750 |....... 935,251 |........ 10,403 oo 0 o O e 0 s 1,959 |l 0 e 0 [ 12,362 |...... XXX......
10. 2023...... ... 1,035,672 |...... 137,958 |...... 897,714 |....... 10,326 [oooooore 4,913 | O e O e 1,731 | (A0 [ 7,188 |....... XXX......
11. 2024 1,067,518 262,492 805,026 836 501 XXX
12.  Totals XXX XXX XXX 533,792 67,588 0 0 44,141 (44) 595 510,389 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Assumed Ceded Assumed Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior....}....... 8,111 |t 0 o807 o 0 i 0 e 0 e 0 e 0 162 [ 0 32 [ 8,680
2. 2015, s 459 [ O 89 [ 0 [ 0 i 0 i 0 i 0 i 9 e 0 o 0 557
3. 2016.....|.cceee 1,040 |.cooonee. (V1N S 14 [ [V [V [V [V [V 21 | [V 6 |...... 1,475 | 0
4. 2017....feeee 2,396 | (V1N S 126 [ [V [V [V [V [V 48 | [V [ 2,570 | 0
5. 2018.....|.ccee 2,781 | (V1N S 125 [ [V [V O [V O [V (V1 56 o [V S 2,962 | 0
6. 2019.....|.ccce 5,902 |iiine (V1N S 18 [ [V [V [V [V (V1N S 18 [ [V [ 6,138 | 0
7. 2020......|...... 10,366 |..c.ccooenvee (V1N S 281 [ [V [V [V [V (V1N S 207 |ooeeeeeenns [V 18 |...... 10,854 |............... 0
8. 2021.....|.cn 9,121 | (V1N S 194 [ [V [V [V [V (V1N S 182 [ [V [ 9,497 | 0
9. 2022.....[.... 30,773 [ (V1N S 439 | [V [V [V [V (V1N S 615 [ [V [V - 31,827 | 0
10. 2023......|.... 149,849 |...... 11,828 |........... 870 oo 29 | [V [V [V [ 2,993 | [V 2 | 141,855 | 0
11. 2024 251,047 25,430 34,562 2,990 0 0 0 0 5,013 0 17 262,202 0
12.  Totals 471,845 37,258 37,325 3,019 0 0 0 0 9,424 0 80 478,317 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f...... XXX | XXX | XXXevvveer | D, G R XXX | DL, GO O (V1 0. D, 0.0, G RO 8,518 | 162
2. 2015.... . 179,134 |......... 20,242 |......... 158,892 |......coec. 28.7 [ 25.3 [ 29.2 [ (V1 [V IO 0.0 [ooiiiinee 548 [ 9
3. 2016.....|.cco..e. 133,629 |.......... 14,106 |......... 119,523 | 19.4 | 14.9 | 201 [ (V1 [V IO 0.0 fooreine 1,154 [ 21
4. 2017 foeee. 97,663 |.......... 13,445 |....... 84,218 |.coonee 13.6 [ 14.0 | 13.5 [ (V1 [V IO 0.0 fooreine 2,522 | 48
5. 2018.....| .o 65,993 |........ 13,009 |......... 52,984 |...cooovnene 8.6 | 12.9 | 7.9 | (V1 [V IO 0.0 fooreene 2,906 |oeeeeeenne 56
6. 2019....|.ceene 51,227 oo [V 51,227 |coiiene 5.8 | 0.0 |oorreeenes 6.0 |oorreens (V1 [V IO 0.0 fooreene 6,020 |.oeeeenne 118
7. 2020.....| .o 35,188 | [V 35,188 | 3.5 | 0.0 |oorrrnene 3.6 | (V1 [V IO (N0 10,647 |.cooeneeee 207
8. 2021....|.eene 19,380 oo [V 19,380 oo 1.9 [ 0.0 |oorreene 2.0 | (V1 [V IO 0.0 fooreine 9,315 | 182
9. 2022....|.cccen 44,189 | [V 44,189 | 4.4 | 0.0 |ooierrene 4.7 | (V1 [V PO (N0 31,212 [ 615
10.  2023..... e 165,769 |......... 16,726 |......... 149,043 |.............. 16.0 oo 121 | 16.6 oo (V1 [V PO 0.0 |........ 138,862 |............ 2,993
11. 2024 292,996 30,293 262,703 27.4 11.5 32.6 0 0 0.0 257,189 5,013
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 468,893 9,424

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P - PART 2 - SUMMARY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 One Year | Two Year

1. Prior....}oce. 527,706 |....... 514,110 |....... 508,200 |....... 505,908 |....... 504,045 |....... 510,022 |...... 516,922 |....... 514,342 |...... 509,940 |....... 504,839 |........ (5,101)|......... (9,503)
2. 2015.... ... 205,153 |....... 180,510 |....... 160,882 |....... 156,624 |...... 155,191 |....... 154,988 |....... 154,510 |....... 153,720 |....... 152,934 |....... 152,513 |............ (421)|......... (1,207)
3. 2016..... ...... )&%, N 172,470 |....... 140,316 |....... 121,748 |....... 118,891 |....... 118,987 |....... 118,309 |...... 117,022 |....... 115,191 |....... 113,638 |........ (1,553)|......... (3,384)
4. 2017...|eee XXX [ XXX [ 148,711 |....... 104,522 |....... 84,884 (... 87,323 |........ 85,435 |....... 82,841 |....... 79,888 |......... 77,940 |........ (1,948)|........ (4,901)
5. 2018.... ...... D, G R XXX [ D0, G 103,011 |........ 68,270 |........ 67,044 |........ 60,334 |......... 54,377 |........ 50,225 |....... 46,445 |......... (3,780)|......... (7,932)
6. 2019.... ...... DL, G RN XXX v [ D0, G XXX o oo 104,866 |....... 107,085 |....... 91,820 |........ 64,174 |......... 51,233 |........ 43,990 |......... (7,243)|....... (20,184)
7. 2020......|...... XXX [ XXX [ D0, G XXX oo foeeen XXX | 358,143 |...... 354,450 |....... 103,309 |........ 44,859 |....... 30,455 |....... (14,404)|....... (72,854)
8. 2021.... ...... XXX [ DL, G R D0, S XXX oo fooeen XXX |eeenen XXX [ 138,834 |....... 116,425 |......... 34,310 |........ 16,952 |...... (17,358)|....... (99,473)
9. 2022....|...... XXX [ XXX v [ D0, G XXX oo foeeen XXX | XXX v [ XXX [ 215,385 |...... 133,542 |........ 41,615 |....... (91,927)|..... (173,770)
10. 2023.....|...... XXX [ XXX [ D0, S XXX foeeen XXX |eeenen DL, G R D0, G XXX e oo 258,412 |....... 144,275 |..... (114,137)|....... XXX......
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX 256,152 XXX XXX
12. Totals (257,872)]  (393,208)
CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 Payment Payment
1. Prior.....}...... 000....... e 241,735 |....... 380,833 |...... 450,571 |....... 469,947 |....... 479,826 |....... 487,291 |....... 491,605 |...... 493,717 |....... 496,321 |....... XXXKevoows o XXX......
2. 2015.... e 11,063 |........ 74,262 |....... 126,376 |....... 145,395 |....... 148,753 |....... 150,312 |....... 150,831 |....... 151,530 |....... 151,835 |....... 151,965 |....... XXXevoos o XXX......
3. 2016....|...... D,9, 0. T U 8,300 |....... 56,361 |........ 97,180 |....... 106,531 |....... 109,307 |...... 110,364 |....... 111,203 |....... 112,156 |....... 112,484 |....... D,0, & ST ROV XXX......
4. 2017.... ... D.9. ¢ S ROV D,0. ¢ ST R 4,986 |........ 40,649 |....... 61,111 [........ 70,070 |........ 72,025 |........ 73,681 |........ 74,861 |........ 75,418 |....... XXX.ovooi o XXX......
5. 2018..... ...... XXX v v XXX v v D.9,9, VRN 2,760 |........ 17,201 |........ 32,050 |......... 37,675 |........ 40,531 |....... 42,853 |......... 43,539 |....... XXX.ovooi o XXX......
6. 2019.... ...... XXX v v XXX v v D\9,9, TN U D,9, ¢, N R 1,715 |........ 15,829 |....... 26,213 |......... 32,035 |......... 36,077 |......... 37,970 |....... XXX.ovooi o XXX......
7. 2020......|...... XXX v v XXX v v XXX v oo D,9, . N U D,9, 0, T E 967 |.......... 6,930 |....... 10,671 |....... 15,816 |....... 19,808 |....... XXX.ovooi o XXX......
8. 2021.... ...... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | D.9,9, CTN I 185 |.......... 1,286 |.......... 5,313 | 7,637 |...... XXXKevoos oo XXX......
9. 2022.....|...... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | XXX v v D.9,9, TN TR 251 [ 3,422 |........ 10,408 |....... XXX v o XXX......
10. 2023.....[|...... XXX v v XXX v v XXX v |oeeens D.9, . R RV XXX i | XXX v v XXX v oo D,9, 0, O TR (283)[.......... 5,413 ...... XXX v o XXX
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX (1,037) XXX XXX
BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

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

Which

Losses

Were

Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024

1. Prior...Jon. 6,163 |............. 3,168 |..ccoce. 2,969 |...cooe.. 1,354 [ 1,104 | 873 | 1,010 | 694 | 693 | 407
2. 2015 | 20,849 |............. 1,123 | 193 | 323 | 612 | 230 | 268 | 120 | 120 | 89
3. 2016.....fe..e. D 0.0, N SR, 17,292 | 1,075 | 642 | 1,204 | 612 | 288 | 155 | 155 | 114
4. 2017..foens )., G RS )., G RO 16,536 |..cocoooe... 1,688 |............. 1,131 [ 1,204 | 404 | 47 | 47 | 126
5. 2018.....f..c. )., G R, )., CNN RS, )., G VR 14,879 | 1,033 | 977 | 556 | 235 | 235 | 125
6. 2019....[....... )., G R, XXX v | XXX | )., G VR 14,399 | 300 | 855 | 468 ..o 468 |.....ococeee 118
7. 2020.....|........ )., G R, XXX v | XXX | D, CUN RS D 0.0, NI PR, 19,071 | 732 | 402 | 402 | 281
8. 2021....|....... )., CHUN R XXX v | )., CNN R D, CUN RS XXX v | D 0.0, N SR 15,009 |..covoveinee 513 | 267 | 194
9. 2022....[...... XXX | )., G R )., CNN R D, CUN RS XXX v | )., G R, D 0.0, N P 24,234 | 281 | 439
10. 2023..... ... XXX | XXX | XXX | )., CHUN R XXX v | )., G R, )., G R )., G RV 25,784 | 841
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX 31,572
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 1A - Homeowners/Farmowners

NONE

Schedule P - Part 1B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 1C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 1D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 1E - Commercial Multiple Peril
NONE
Schedule P - Part 1F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 1F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 1G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 1H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 1H - Section 2 - Other Liability - Claims-Made
NONE

Schedule P - Part 11 - Special Property (Fire, Allied Lines...)
NONE
Schedule P - Part 1J - Auto Physical Damage
NONE
Schedule P - Part 1K - Fidelity/Surety
NONE
Schedule P - Part 1L - Other (Including Credit, Accident and Health)

NONE

35, 36, 37, 38, 39, 40, 41, 42, 43, 44, 45, 46, 47, 48



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 1M - International

NONE

Schedule P - Part 1N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 1P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

Schedule P - Part 1R - Section 1 - Products Liability - Occurrence

NONE

Schedule P - Part 1R - Section 2 - Products Liability - Claims-Made

NONE

49, 50, 51, 52, 53, 54



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 1S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....}o..... XXX v v XXX v v D.9.9, VRN R 2,604 | (U IO (U1 S (V) P 75 | [V OO [V I 2,679 |...... XXX......
2. 2015.... ... 623,777 |........ 79,944 |...... 543,833 |....... 172,207 |....... 20,242 |...coveene (U1 S (U - 6,370 [.eocieerinee (U IO 128 |....... 158,335 |...... XXX......
3. 2016.....[...... 688,466 |........ 94,659 |...... 593,807 |....... 126,590 |........ 14,106 [ (U1 PR [V - 5,864 | (U IO 177 |....... 118,348 |....... XXX......
4. 2017 | 718,174 |........ 95,867 |....... 622,307 |....... 88,863 |........ 13,445 ... (U1 S [V - 6,230 [.ooeriinee (U IO 223 | 81,648 |...... XXX......
5. 2018....[..... 768,603 |....... 100,994 |....... 667,60 |........ 56,548 |....... 13,009 | (U1 PR [V - 6,483 |....ccocvinnn 0 | 67 |....... 50,022 |....... XXX......
6. 2019....[..... 878,928 |....... 18,648 |...... 860,280 |......... 37,970 | (U IO (U1 S [V - 7,119 | [V OO [V I 45,089 |....... XXX......
7. 2020.....}..1,019,769 |....... 49,083 |...... 970,686 |........ 19,808 |....ccvvnene (U OO (U1 SR [V - 4,526 |...cocoiinn (U OO [ 24,334 |....... XXX......
8. 2021..... ... 1,044,783 |....... 71,822 |....... 972,961 |.......... 7,637 oo (U IO (U1 S [V - 2,246 | [V OO [ I 9,883 |...... XXX......
9. 2022....|..1,015,001 |........ 79,750 |....... 935,251 |........ 10,403 | (U IO (U1 PR [V - 1,959 [ [V OO [V I 12,362 |...... XXX......
10. 2023.....[..1,035,672 |....... 137,958 |...... 897,714 |........ 10,326 |......... 4,913 | (U1 S [V - 1,731 | (44)]..vnee [V I 7,188 |....... XXX......
11. 2024 1,067,518 262,492 805,026 836 1,873 0 0 1,538 0 0 501 XXX
12. Totals XXX XXX XXX 533,792 67,588 0 0 44,141 (44) 595 510,389 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior.....f.... 8,111 | (V1N S 407 oo [V [V [V [V (V1N S 162 [ (V1 32 | 8,680 |.oeeeenne 0
2. 2015 e 459 | (V1 89 | [V [V [V [V [V [ S [V (V1N S 557 |ooeeeeieenns 0
3. 2016.....|.cceee 1,040 | (V1N S 14 [ [V [V O [V O [V (V1 21 | [V 6 |...... 1,475 | 0
4. 2017....feeee 2,396 | (V1N S 126 [ [V [V [V [V [V 48 | [V [ 2,570 | 0
5. 2018.....|.ccee 2,781 | (V1N S 125 [ [V [V O [V O [V (V1 56 o [V S 2,962 | 0
6. 2019.....|.ccc. 5,902 |iiine (V1N S 18 [ [V [V [V [V (V1N S 18 [ [V [ 6,138 | 0
7. 2020......|...... 10,366 |..c.ccooenvee (V1N S 281 [ [V [V [V [V (V1N S 207 |ooeeeeeenns (V1 S 18 |...... 10,854 |.............. 0
8. 2021....|.ccn 9,121 | (V1N S 194 [ [V [V [V [V (V1N S 182 [ [V [ 9,497 | 0
9. 2022.....[.... 30,773 [ (V1N S 439 | [V [V [V [V (V1N S 615 [ [V [V - 31,827 | 0
10. 2023...... ... 149,849 |...... 11,828 |........... 870 oo 29 | [V [V [V [ 2,993 | [V 2 | 141,855 | 0
11. 2024 251,047 25,430 34,562 2,990 0 0 0 0 5,013 0 17 262,202 0
12.  Totals 471,845 37,258 37,325 3,019 0 0 0 0 9,424 0 80 478,317 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f....... XXX o XXX o XXX o XXX o XXX v o D.9.0, CUNY I (V1 0. D.9, 0, CHN R 8,518 | 162
2. 2015.... | 179,134 |.......... 20,242 |......... 158,892 |...coceeve. 28.7 [ 253 [ 29.2 | (V1 [ P 0.0 fooiiinne 548 [ 9
3. 2016....|.ccc... 133,629 |......... 14,106 |......... 119,523 |.....coec. 19.4 [ 14.9 [ 201 [ (V1 [ P 0.0 fooeeriene 1,154 [ 21
4. 2017 97,663 |......... 13,445 |..........84,218 [ ... 1306 | 1400 o 1305 [0 [ 0 0.0 2,522 | 48
5. 2018.... e 65,993 |......... 13,009 |......... 52,984 |..............8.6 [ 12.9 | 729 0 0 000 | 2,906 oo 56
6. 2019... oo 51,227 | 0 [ 81,227 [0 528 [eiiii000 6.0 e 0 et 0 020 e 6,020 |...ccvernnne 118
7. 2020.....|.ccconn. 35,188 | 0 [ 35,188 [0 35 0.0 306 |l 0 el 0 000 [ 10,647 | 207
8. 2021....|.ccen 19,380 [0 | 19,380 o 129 000 0220 i 0 0 000 | 9,315 [ 182
9 44,189 31,212 .. ....615
10. 165,769 |......... 16,726 |.........149,043 |............16.0 Joooee 12,1 1606 |t 0 e 0 000 [ 138,862 2,993
11. 2024 292,996 30,293 262,703 27.4 11.5 32.6 0 0 0.0 257,189 5,013
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 468,893 9,424
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 1T - Warranty

NONE
Schedule P - Part 1U - Pet Insurance Plans
NONE
Schedule P - Part 2A - Homeowners/Farmowners

NONE

Schedule P - Part 2B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 2C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 2D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 2E - Commercial Multiple Peril
NONE
Schedule P - Part 2F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 2F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 2H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 2H - Section 2- Other Liability - Claims-Made
NONE

Schedule P - Part 21 - Special Property
NONE
Schedule P - Part 2J - Auto Physical Damage

NONE

56, 57, 58, 59, 60



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 2K - Fidelity/Surety

NONE
Schedule P - Part 2L - Other (Including Credit, Accident and Health)
NONE
Schedule P - Part 2M - International

NONE

Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property
NONE

Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability
NONE

Schedule P - Part 2P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 One Year | Two Year

1 Prior.....fo e e e e
2. 2015 e e e e ]
3. 2016.....[..... XXX evvin oo foee e fe e
4. 2017..... ... XXX [ XXX......
5. 2018.....[..... D,9, %, ST ROV XXX
6. 2019....[..... D&, ¢, N XXX......
7. 2020......|...... D,9, %, ST ROV XXX
8. 2021.....[..... D&, ¢, N XXX......
9. 2022.....[.... D,9, %, CHUE ROV XXX

10. 2023......|...... XXX [ XXX......

11. 2024 XXX XXX

12. Totals

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

© © N>R WN =

N
=

-
-

12. Totals

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

Prior......J....... 527,706 |....... 514,110 |...... 508,200 |....... 505,903 |....... 504,045 |....... 510,022 |...... 516,922 |....... 514,342 |...... 509,940 |....... 504,839 |........ (5,101)......... (9,503)
2015......[cceee 205,183 |...... 180,510 |....... 160,882 |....... 156,624 |....... 155,191 |....... 154,988 |....... 154,510 |...... 183,720 |....... 152,934 |...... 152,513 | (421)|......... (1,207)
2016..... [ XXX fovvnn 172,470 |....... 140,316 |....... 121,748 |...... 118,891 |....... 118,987 |....... 118,300 |....... 117,022 |....... 115,191 |....... 113,638 |......... (1,553)[......... (3,384)
2017..... | XXX o XXX o 148,711 |....... 104,522 |........ 84,884 |........ 87,323 |...... 85,435 |........ 82,841 |....... 79,888 |......... 77,940 |........ (1,048)f........ (4,901)
............. XXX [ XK [ XXX [ 103,011 (... 68,270 |........ 67,044 |........60,334 |........54,377 |........50,225 |....... 46,445 |.........(3,780)|.........(7,932)
2019......[.c.e. XXX.oovo [ooenen XXX e XXX oo fooe XXX oo foevnes 104,866 |....... 107,085 |........ 91,820 |........ 64,174 |......... 51,233 |....... 43,990 |......... (7,243))....... (20,184)
2020......[...... XXX [ XXX [ XXX [ XXX ooeen foevne XXX oo [ 358,143 |....... 354,450 |....... 103,309 |....... 44,859 |........ 30,455 |...... (14,404)|....... (72,854)
2021......}.oe. XXX.oovo [ooenen XXX.ovvo [ooenen XXX.ovvo fevine XXX oo oo XXX oo froa )% SO 138,834 |....... 116,425 |........ 34,310 |....... 16,952 |....... (17,358)|....... (99,473)
2022......[...... XXX [ XXX [ XXX XXX ooeen foevne XXX oo [ D0, S N XXX 215,385 |....... 133,542 |........ 41,615 |....... (91,927)|..... (173,770)
............. XXX v Joeveeee XK e XK e XRK e [ XK [ XK [ XK K [ XXX [, 268,412 (L 144,275 L (114,137 XXX
XXX 256,152 XXX XXX

© ©® NGO R WODN =2
N
(=]
=
®

-
o
N
o
N
w

g
g
g
g
g
g
g
g

12. Totals (257,872)]  (393,208)

SCHEDULE P - PART 2T - WARRANTY

© © N DO R WN =

N
=

-
-

12. Totals

SCHEDULE P - PART 2U - PET INSURANCE PLANS

© © N DO R WN =

N
=

-
-

12. Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 3A - Homeowners/Farmowners

NONE

Schedule P - Part 3B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 3C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 3D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 3E - Commercial Multiple Peril
NONE
Schedule P - Part 3F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 3F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 3G - Special Liability

NONE

Schedule P - Part 3H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 3H - Section 2 - Other Liability - Claims-Made
NONE

Schedule P - Part 31 - Special Property
NONE
Schedule P - Part 3J - Auto Physical Damage
NONE
Schedule P - Part 3K - Fidelity/Surety
NONE
Schedule P - Part 3L - Other (Including Credit, Accident and Health)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 3M - International

NONE

Schedule P - Part 3N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 3P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 Payment Payment
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1. Prior.....]....... 000.......[...... 241,735 |..... 380,833 |....... 450,571 |....... 469,947 |....... 479,826 |....... 487,291 |....... 491,605 |...... 493,717 |....... 496,321 |....... D, 0. © S R XXX......
2. 2015... e 11,063 |....... 74,262 |....... 126,376 |....... 145,395 |....... 148,753 |....... 150,312 |....... 150,831 |....... 151,530 |....... 151,835 |....... 151,965 |....... D.9, ¢, O U XXX
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 3T - WARRANTY
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 4A - Homeowners/Farmowners

NONE
Schedule P - Part 4B - Private Passenger Auto Liability/Medical
NONE
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical
NONE
Schedule P - Part 4D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 4E - Commercial Multiple Peril
NONE
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 4G - Special Liability
NONE
Schedule P - Part 4H - Section 1 - Other Liability - Occurrence
NONE
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made
NONE
Schedule P - Part 41 - Special Property
NONE
Schedule P - Part 4J - Auto Physical Damage
NONE
Schedule P - Part 4K - Fidelity/Surety
NONE
Schedule P - Part 4L - Other (Including Credit, Accident and Health)
NONE

68, 69, 70



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 4M - International

NONE

Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 4P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

70, 71



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

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

Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Which
Losses
Were

- o
- O

© ® NGO RN

- A
- O

© ©o N>R WM =

- o
- o

© ©® NGO RWODN =

Prior...... e, 6,163 |.....c.cc.... 3,168 |..cccoene. 2,969 |............ 1,354 | 1,104 | 873 | 1,010 | 694 .o 693 | 407

- A
- o

© © N>R WM =

Prior.
2015
2016..
2017..
2018..
2019..
2020..
2021..
2022..
2023
2024

- o
- o

© ©® NGO RN

Prior.
2015..
2016..
2017..
2018..
2019..
2020..
2021..
2022..
2023
2024
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 5A - Homeowners/Farmowners - Section 1

NONE

Schedule P - Part 5A - Homeowners/Farmowners - Section 2

NONE

Schedule P - Part 5A - Homeowners/Farmowners - Section 3

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 1

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 2

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 3

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 1

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 2

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 3

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 3

NONE

Schedule P - Part 5E - Commercial Multiple Peril - Section 1

NONE

Schedule P - Part 5E - Commercial Multiple Peril - Section 2

NONE

73,74,75,76,77



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 5E - Commercial Multiple Peril - Section 3

NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 1A
NONE

77,78,79, 80, 81, 82



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 5R - Products Liability - Occurrence - Section 2A

NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5T - Warranty - Section 1
NONE
Schedule P - Part 5T - Warranty - Section 2
NONE
Schedule P - Part 5T - Warranty - Section 3
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 1
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 2
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 1
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 2
NONE

82, 83, 84, 85, 86



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule P - Part 6H - Other Liability - Occurrence - Section 1A

NONE
Schedule P - Part 6H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 6M - International - Section 1
NONE
Schedule P - Part 6M - International - Section 2
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 1
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 2
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Liability - Section 1
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Assumed Liability - Section 2
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 1A
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 2B
NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS ($000 OMITTED)

Schedule P - Part 1

1

Total Net Losses
and Expenses
Unpaid

SECTION 1
2

Net Losses and
Expenses Unpaid
on Loss Sensitive

Contracts

3

Loss Sensitive
as Percentage
of Total

4

Total Net
Premiums
Written

5
Net Premiums
Written on
Loss Sensitive
Contracts

6

Loss Sensitive
as Percentage
of Total

1. HOMEOoWNErs/FarmOWNETS ...........c.ceueueeecfererenirieieceirnses e [0 0.0
2. Private Passenger Auto Liability/
MEICA ... e e O [ 0.0
3. Commercial Auto/Truck Liability/
MEICAL ... e eneeeeeeeeeeeenenene|reserieeeeeeneneneneeenees O [ 0.0
4. Workers’ Compensation ....
5. Commercial Multiple Peril ............ccoeeeerei|oeeeeeeeeeenseecees [ 0 .
6. Medical Professional Liability - OCCUITENCE|........ccverirurrnrccies [ [V RS 0.0
7. Medical Professional Liability - Claims -
Made
8. Special Liability
9. Other Liability - Occurrence ...........cccccee..
10.  Other Liability - Claims-Made
11.  Special Property
12.
13.
14.
15. .
16. Reinsurance - Nonproportional Assumed
Property .......cocceveeieeieeieieseeseeeeneese s D, & ¢, NI RUR D, &, ¢, NI RO D, &, ¢, NI RUR D, &, ¢, NI RO D, &, ¢, NI RUR XXX i
17. Reinsurance - Nonproportional Assumed
Liability ........ccoovvieiiiiiiiiciiece foec XXX o XXX oo XXX o XXX oo XXX o XXX.ovvvee
18. Reinsurance - Nonproportional Assumed
Financial Lines .........cccccveviiiiiiniieiieniens
19. Products Liability - Occurrence ..................
20. Products Liability - Claims-Made
21. Financial Guaranty/Mortgage Guaranty
22, Warranty .......cccovenienienieiiceee e
23. PetlInsurance Plans .........cccocoveeiieiiiennen . .
24. Totals 478,317 0 0.0 769,545 0 0.0
SECTION 2
INCURRED LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SECTION 3
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
1o PO e e e e e e e e e e
2. 2015, e e e e e e e e
3. 2016......[cc..... XXX
4. 2017 fos XXX........
5. 2018......[cccueee. XXX
6. 2019......[........ XXX........
7. 2020......|........ XXX
8. 2021.....|..cc.. XXX........
9. 2022......|........ XXX
10. 2023............. XXX........
11. 2024 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

Years in

Which

Policies
Were Issued

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

© ® N o o M N

N
©

-
-

Years in

Which

Policies
Were Issued

1 2 3 4 5 6

2015 2016 2017 2018 2019 2020
XXX.......

XXX

XXX........

XXX........

XXX...o.

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

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

2015 2016 2017 2018 2019 2020
XXX.......

XXX.......

XXX.......

XXX.......

XXX.......

XXX s XXX o DA 0,0, CH R XXX s DA 0,0, CH R XXX
XXX s XXX o DA 0,0, CH R XXX s DA 0,0, CH R XXX
XXX s XXX o DA 0,0, R R XXX s Pa0,0 R R XXX
XXX XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS ($000 OMITTED)

SECTION 1
2

1 3 4 5 6
Net Losses and Net Premiums
Total Net Losses | Expenses Unpaid Loss Sensitive Total Net Written on Loss Sensitive
and Expenses on Loss Sensitive as Percentage Premiums Loss Sensitive as Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. HOmMeowners/Farmowners ............ccoeeeeeenfereeenecccncncnnnnes eeeeenenennnseeeene 0 o 0.0 oo 0 e O [ 0.0
2. Private Passenger Auto Liability/Medical ...|.....cccccoeeervvnncccces [ 0 [ 0.0 | O e 0 e 0.0
3. Commercial Auto/Truck Liability/Medical ...
4. Workers’ Compensation
5. Commercial Multiple Peril ............cccceeene
6. Medical Professional Liability - Occurrence
7. Medical Professional Liability - Claims -
Made ..o
8. Special Liability ........ccoorvvriiiiiiiiiin,
9. Other Liability - Occurrence
10.  Other Liability - Claims-Made
11.  Special Property ........cccceveeierienieneeneene |
12.  Auto Physical Damage
13. Fidelity/Surety
14.
15.
16. Reinsurance - Nonproportional Assumed
Property .......oocooeeieeieeeeeeeeeeeeeen
17. Reinsurance - Nonproportional Assumed
Liability .......coovoviiiiiiiiiiicicc
18. Reinsurance - Nonproportional Assumed
Financial Lines
19. Products Liability - Occurrence .
20. Products Liability - Claims-Made ...............
21. Financial Guaranty/Mortgage Guaranty .....
22. Warranty
23. Pet Insurance Plans . .
24. Totals 478,317 0 0.0 769,545 0 0.0
INCURRED LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024

-

- o

S o N O s N
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SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS (Continued)
SECTION 4

Years in
Which
Policies
Were Issued

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

-

=0 0N oA DN

- A

SECTION 5

Years in
Which
Policies
Were Issued

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

2

2016

3

2017

4

2018

5

2019

6

2020

7

2021

8

2022

9

2023

10

2024

-

Prior.

=0 0 ® N oA DN

- A

SECTION 6

Years in
Which
Policies
Were Issued

INCURRED ADJUSTABLE COMMIS

TED AT YEAR END ($000 OMITTED)

SIONS REPOR
5

6

-
o
=5
o
S

=0 0N oA WDN:

- A

SECTION 7

Years in
Which
Policies
Were Issued

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

-

=0 0 ® N OR DN

- A
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.
1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1
If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:
1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in
OBIS)? ..ttt ettt ettt e s s s s et e st e s e s e s s s a s s e s e s e A A At s s e s AR R eSS R ARt A AR e s s e AR ettt s s e a et st s et e s e e s B s 0
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...t Yes [ ] No [ ]
1.4 Does the company report any DDR reserve as 10ss or 10ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiieiie ettt ettt see s e b neeens Yes [ ] No [ ]
1.5  If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? ......ccccevviviiriuereieiieceeciereeseesisiennas Yes[ 1 N[ ] NA[X]
1.6  If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:
DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid
1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612_Totals 0 0
2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No [ ]
3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
TEPOIEA TN TS STAIEMENT? ...ttt ettt et E et et E et bt E et E £t E e b £ bbb bt E bbbt ee et en Yes [ X] No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ........vuiviviviiieeecteteiei ettt te ettt ettt es bbb s s e s b et s s et s s bbb s eses bbbt s bbb st s s bbb s s e st bbb s st se b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) 5.1 FIARILY vvoveeeeeeee oo es e ssessessessense s 0
5.2 SUMELY ..cviiiiicieisie ettt enaeena e 0
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveuecene
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes[ 1 No[X]
7.2 (An extended statement may be attached.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

(b) Explanation of basis of allocation of premiums by states, etc.

95

Gross Premiums, Including 4 5 6 7 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama ......ccccocvveece AL ool o 13,400,854 |.... 14,211,518 | 0........636,959 |....... (283,177)|.......... 4, 0] .0
2. Alaska ......cccoooeeeecee AK ool o 1,633,976 |....... 1,741,045 |.. 0 o 119,352 [ (373,799)|.... 0] .0
3. Arizona ..o AZ el s 39,614,959 |..... 41,037,583 |.. w0 o 791,668 ... 3,579,969 |.... 0] .0
4. Arkansas .......cccceee. AR ool [ 4,761,553 |....... 5,179,385 |.. 0 o 150,013 |... 0] .0
5. California ........cccccoeuenene ....116,557,539 |....119,346,507 |.. 0 o 1,427,840 0] .0
6. Colorado 010 T IO U 24,620,610 |.... 24,887,656 |.. ...0 0] .0
7. Connecticut .......cccceeee. CT |oveeevee Lo oo 14,502,745 |.... 14,979,654 |.. .0 | 0] .0
8. Delaware .........cc...... DE  |ooeeveebveieen | 3,047,275 |....... 3,308,643 |. .0 | 0] .0
9. District of Columbia .....DC |.........Lececoees [ 1,974,990 |....... 2,319,658 |.. (] , 0 .0
10.  Florida ....cccoooevvevvccec FL e L e 85,844,220 |..... 87,607,046 |.. 0 o 1,755,431 |..... 12,829,533 |.... 0] .0
11. Georgia ....coccevvevvveeecte GA evveee L e 35,977,701 |..... 37,230,947 |.. 0 o 988,770 |....... 1,875,170 |.... 0] .0
12, Hawaii ..o U e L e 3,250,064 |...... 3,432,795 |. o0 o (4,392) 0] .0
13. Idaho ... ID e b e 6,838,977 |....... 6,255,912 |.. ...0 180,969 |... 0] .0
14, MN0IS oo L e L [ 50,037,483 |..... 51,296,713 |.. 0 o 2,164,494 |... 0] .0
15. Indiana ...t N e L o 26,128,560 |..... 26,997,755 |.. 0 o 665,324 0] .0
16, lowa oo JA e L e 7,746,150 |....... 7,969,377 |. o0 o 368,797 0] .0
17. Kansas ... KS e L [ 11,219,535 |.... 11,756,373 |.. .0 | 95,701 0] .0
18.  Kentucky ......cccococoeieiice KY oo L e 7,542,318 |....... 7,736,317 |.. o0 o 86,622 0] .0
19. Louisiana .......ccooeoee LA e L [ 10,715,763 |..... 11,881,711 |.. w0 ... 576,010 ... 1,726,608 |.... 0] .0
20. Maine ......cooccevvcevcccce ME ool e 2,887,946 |....... 3,023,108 |.. o0 o 182,534 [ (63,224)|.... 0] .0
21. Maryland ......... - ISR ISV 24,449,059 |.... 27,614,795 |.. w0 e 910,234 .. (2,202,912)|.... 0] .0
22. Massachusetts ............ MA oL e 18,598,821 |..... 19,364,454 |.. 0 o 553,755 |...........503,633 |.... 0] .0
23. Michigan .....cccccocevvccecce Ml oo L o 41,511,380 |.... 42,076,660 |.. 0 o 1,184,722 |.......1,220,452 |.... 0] .0
24. Minnesota .........ccccoee.. MN [ L | 16,402,047 |..... 17,041,074 |0 o 733,575 |......... 959,295 0] .0
25.  Mississippi ....c.cococoeeeeee MS [ L o 4,088,556 |....... 4,339,847 |0 | 248,737 |... 291,290 0] .0
26. Missouri.....cccceceevceeece: MO oo L e 15,926,401 |..... 16,657,132 |.. .... 950,642 |.......... 758,892 0] .0
27. Montana .......c.cocoeoeeveeee MT oo Lo o 2,252,424 |..... 2,352,499 |0 61,763 |... 169,278 0] .0
28. Nebraska .........c.c....... NE oo L o 3,940,169 |....... 4,113,972 |.. 117,022 (162,482) 0] .0
29. Nevada .....ccoocvveececee NV oo L e 17,816,920 |..... 15,962,951 |.. reeeeeenn. 642,606 |......... (697,352) 0] .0
30. New Hampshire . “NH [ L s 5,862,205 |....... 5,990,359 |.. 0 o 8,095 |......... (559,051).... 0] .0
31. NewJersey ....cccoceceeceee NJ e L e 22,836,448 |..... 23,893,867 |.. 0 o 1,600,493 |..... (1,675,844)|.... 0] .0
32. New Mexico ......ccceceec.. NM  |oveeveee b e 5,071,522 |....... 5,147,575 |.. 0 o 152,476 |......... (792,255)|.... 0] .0
33. NewYork ....ccoooooieiee NY [ L e 50,081,194 |.... 51,313,685 |.. 0 o 2,890,634 |..... (3,875,843)].... 0] .0
34. North Carolina ............ NC  |oeeveeeeluveen [ 32,971,140 |..... 34,454,011 |. 251,174 |.......... 794,925 |.... 0] .0
35. North Dakota .......cc..... ND |oveuvevee b e 3,864,838 |....... 4,017,333 [0 o 300,767 |...........383,743 |.... 0] .0
36. Ohio ..o OH e L e 31,243,491 |..... 32,441,419 |.. ... 921,428 |.......... 706,822 |.... 0] .0
37. Oklahoma .......ccccceeeec. OK foveveee b e 8,637,590 |....... 9,350,733 |.. reeeeen. 213,950 |.......... 159,194 |.. 0] .0
38. 0regon ......cceceeeeeceeeee OR |oveee L o 10,822,283 |..... 11,349,879 |. OO VI RO 468,191 (369,658) 0] .0
39. Pennsylvania .. “PA |l | 32,627,648 |..... 33,943,049 |.. 0 o 1,065,769 |.........(318,217) 0] .0
40. Rhodelsland ............. Rl fooeeeeeLucoriis oo 2,362,206 |....... 2,480,852 |.. o0 o (7,865)]..ceveve. 49,775 |.... 0] .0
41. South Carolina ............SC  |eeoeoee.Lveens oo 16,325,494 |..... 16,950,053 |.. w0 | 246,847 |.........(104,631)].... 0] .0
42. South Dakota .............. SD |ceeeeee L e 1,908,597 |....... 1,964,537 |.. o0 o 54,479 170,466 |.... 0] .0
43. Tennessee .....cccoeeeeee. TN oo Lo s 18,478,582 |..... 19,748,701 |. 0 o 153,529 |........ (403,917)|.... 0] .0
44, Texas ..ccovevnevvecevceed TX oo L o 92,032,808 |..... 93,914,956 |.. 0 o 3,225,263 |....... 9,517,848 |.... 0] .0
45. Utah .o UT e L 13,211,296 |..... 13,270,954 |.. o0 o 51,791 |..... (1,009,229)|.... 0] .0
46. Vermont ......cccocecveeeee VT oo Lo e 2,822,407 |....... 2,904,976 |.. o0 o 187,477 |.......... (40,001)].... 0] .0
47, Virginia ..cccoceevvveencecee VA e Lo s 21,435,563 |..... 24,254,781 |.. w0 ] 281,936 |.......... 208,636 ... 0] .0
48. Washington .... WA [ b s 29,120,280 |..... 31,029,136 |.. w0 ] 881,706 |.........(220,826).... 0] .0
49. West Virginia ......ccc.... WV oo Lucoriis oo 3,029,182 |....... 3,095,971 |. o0 o 236,970 |......... 149,195 |... 0] .0
50.  Wisconsin .....ccccoeeecvveee W e L e 12,364,664 |.... 12,612,353 |. 0 o 141,841 [0 341,251 .. 0] .0
51. Wyoming WY e L o 1,323,597 |....... 1,350,707 |.. .0 [......... 148,016 |...........(45,386)|.... 0] .0
52.  American Samoa ......... AS oo Nee e s e e | 20 .0
53. Guam .....coceeiieieeeec e GU oot Ne e e s e | 0] .0
54. PR e N e e e [eeeree e oeeee e 0] .0
55. U.S. Virgin Islands ....... VI e b 9,731 [ 9,687 0 e, 155,209 |............ 50,557 0 0
56. Northern Mariana
Islands .........cccoceueennne MP e Ne s [reeeeeerenssees o o o oo 0 0
57. Canada ..o CAN e Ne e e e el s s 0. .0
58. Aggregate other alien . QT , 0 [ .. 13,446 |... (74,492)|.... ...463,226 |.. 20 .0
59. Totals 1,031,981,373 |1,067,462,273 0 30,275,688 32,142,186 508,958,260 0 0
DETAILS OF WRITE-INS
58001. BMU Bermuda ......coueeveveececee oo XXX e 0 oereeerrermeeeeen 0 o0 0 e [V 0].
58002. MEX Mexico .. 249,612 |. (74,492)|.... ...463,226 |..
58003. .....ooieeeeerreneeeeenreneneeneenees e XXX e oo e e e e e
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccocoeeeeve feoeeees XXX oo oo (L (L (L [ (O R [0 [V 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) 249,612 249,612 0 13,446 (74,492) 463,226 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccevveies weee 52 4. Q - Qualified - Qualified or accredited reiNSUrer.............ccccoverrirines ceeene 0
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiie e sennees 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - S€€ DSLI)..........cccoiiiiiiiiiiiiie e e 0 6. N - None of the above - Not allowed to write business in the state... ....... 5




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g g g goaea b B A B BN A B D DN W oW W W W W W W W WNNDNIDNNDNDIDNNNIDN2 o 3 s s
© ® N o o0 kR N2 O 0N ORGSO 00N OR N2 O 0 NGO RGN2O O NN

© © ® N o o & DN

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

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

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire

NEW JEISEY ..ot

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

NEW YOrK ... NY
North Carolina .........cccccovviiiviiiiiciccc e NC
North DaKota ...........cooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
(O] =Y o o USRS OR
Pennsylvania ........cccccooviiiiiiiiiiee e PA
Rhode Island ..o, RI
South Caroling .........ccccooiiiiiiiii e SC
South DaKota .........ccocueuiiiiiiiiiiiiicceccce SD
TENNESSEE ... TN
TEXAS ..o >
ULBN s uT
VEermont ..o VT
VIFGINIA .o VA
Washington ........c.ccoeeiieniiiiii e WA
West Virginia .......coveeiieiiiiiiiiieeie e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMErican Samoa ..........cccccvveuiiiiciiieicie e AS
GUAIM .. GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccocceiiiiiiiiniiieeieeeeee \Y|
Northern Mariana Islands ................cccccooiiiininns MP
Canada ... CAN
Aggregate Other Alien ..........cccooeiiiiiciciecce oT
Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

Genworth Financial, Inc.
Global Organizational Chart
As of December 31, 2024

Common Stock Ownership Only - 100% unless otherwise indicated

Denotes Insurance Company

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

Genworth
Foundation 2
(VA) 20-3370235

Enact Foundation 2
(NC) 88-30300341

CareScout "
Insurance Genwlgzh(g%ldmgs,
Company (NC) 33-1073076
56-1311049
I I ] 81.60%°
Genwaorth Financial CareScout
h A Genworth North
InVerWQV\onu\ Holdings, Inc. America Corporation Enact Holdings, Inc.
Holdings, LLC (DE) (WA) 91-1277112
(DE) 55-0848642 92-2164426 46-1579166
3
99.9876% %' | %°
99.9999% Carescout, LLC e — — — ” 99.99%
DE apital enwor G rth Lif Annui i ifi
Genworth Seguros Genworth Financial Genworth 04-3401260 Brokerage Fnancial Tnsree Service srrugm:g ggf\grcnem Fini?ggﬂ:gio
de Creditoala Asia Limited Servicios, S. de Cormporation (WA) Agency, Inc. c DE] Corporation (DE) - e
Vivienda, S.A. de > 91-1143830 (VA) 54-1304309 ompany [DE) 04-3193403 Company (1) Private Limited Enact Morfgage 4
C.V. (MEX) (HKG) R.L.de C.V. (MEX) 91-6027719 23-2571379 (IND) Holdings, LG Genworth Financial
N%’ Maurifius Holdings
56.2255474 Limited (MUS)
l | | Enact Mortgage . .
- . . . . Enact Financial
Genworth Lite and GLC Real Bstate Genworth E”UICH’SSZSSC?*‘O' Enact Financial Insurance AssUIanco
Annuty Insurance Holding, LLC (DF) Annuity Service GFCM LLC Comorafion (NC) Services, Inc. (DE) Corporation (NC) Comporafion (NC)
Company (VA) 263366147 Cormporation (DE) (DE) > 32-0098109 31-098585 56-1775870
0083385 o 534 26-0070983 56-2142304
o, Enact Morlgage Enact Re Lid.
34.5% 65.5% Services, LLC (NC) (BMU)
Genworth Life 02-0731589 98-1702829
Insurance
Company of New
York (NY)
22-2882416
Enact Mortgage
Jcmes?owr; Q Lokel Sponsored Capfive Mor}:ggeméone Insurance
Assignmen iver Lake Insurance River Lake . GNWILAAC Re, Inc. (NC) o) Corporafion of
Company, Inc. Company VI (DE) Insurance Assigned Real Estate Newco Mayflower GLICNY Recl 62-1819880 10C] Nor?hrgorolino (NC)
(vA) 26-3709693 Company X (VT) Settlement, Inc. Holding, LLC Properties, Inc. Assignment Estate Holding, 82-4894729 0729821
541215126 46%982336 (VA) 54-1446519 3] (VA) 36- Corporation (NY) LLC (DE) 56
20-2528615 3919178 13-3627179 74-3128556

Monument Lane Morument Lane

IC1,Inc. IC2,Inc.
(oc) DC

82-4924650

82-4912153

Reflects capitalized companies only.

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

No shareholders.

30.0124% owned by Genworth Haldings, Inc.

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

°.01% owned by Genworth Holdings, Inc.

% Remainder publicly owned.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

86

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance
............... 00000 ....|54-1446519 .. Assigned Settlement, Inc. .....oooovveeeeeeeeeeni [ e COMPANY .| OWNEPSAIPLLiiiiiiiiiiiiiiiiiiiiiiieeeeeeen . 100,000 .. [ Genwor th Financial,

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

.......... voo |.....00000 ....|04-3401260 .. CareScout, LLC . | Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 37095 ....|56-1775870 .. CareScout Holdings, Inc. ... Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 37095 ....|56-1775870 .. Enact Financial Assurance Corporation .. Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|32-0098109 .. 0001823529 .. Enact Financial Services, Inc. ...... . |Enact Mortgage Holdings, LLC . . | Ownership.. 100.000 ... |Genworth Financial,
............... 00000 ....|46-1579166 .. 0001823529 .. Enact Holdings, Inc. .. .. | Genwor th Holdings, Inc.1 . Ownership.. .81.600 ....|Genworth Financial,
.......... oo |+....00000 ....|46-1579166 .. 0001823529 .. Enact Holdings, Inc. ..... . |Publicly Owned ........... .. | Ounership.. .18.400 ....| Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 00000 ....|56-2255474 .. Enact Mortgage Holdings, LLC ... Enact Holdings, Inc. .....cccccoueeeniniininnne Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....ccoeeennnnns Ownership .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 16675 .... [56-0729821 .. Carolina «oveeeeeeeeeeee e . Enact Mortgage Holdings, LLC .....ccceeennnnns Ownership .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | oeeee 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... Enact Mortgage Holdings, LLC Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... . | Genwor th Financial Services, Inc. .. | Ounership.. .100.000 ...|Genworth Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Mortgage Insurance Corporation . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|46-4037534 .. Genworth Annuity Service Corporation . .| Genworth Life Insurance Company ...... .. | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .......... | Ownership.. .100.000 ...|Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 ....|80-0873306 .. 0001276520 .. [NYSE ...........cevvneeennneen.. |Genworth Financial Asia Limited ................ LLC eeeieeiiiiiieeiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,
................................................................ 00000 ....|80-0873306 .. 0001276520 .. [NYSE ..........ccevvvvveeeeenen. |Genwor th Financial, Inc. ........... Remainder publicly owned .... Ownership.. .100.000 ...|Genworth Financial,
................................................................ 00000 ....| weeeeeeeeennnns Genworth Financial India Private Limited .... Genwor th North America Corporation .......... | Ownership.. ..99.990 ....|Genworth Financial,
................................................................ 00000 ....|55-0848642 .. Genworth Financial India Private Limited .... Genwor th Holdings, Inc. .............ccccuunnnnn. | Ounership.. ..0.010 .... | Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 ....|55-0848642 .. Genwor th Holdings, Inc. .............ccccuunnnnn. | Ounership.. .100.000 ... |Genworth Financial,
................................................................ 00000 ....|33-1073076 ..| ..covvvvvveees | eeereeeieieenes Enact Holdings, Inc. ..........ccccecuurvnnnnnnnn. | Ownership .100.000 ...|Genworth Financial,
. 4011 ...| Genworth Financial, Inc. .cccceuevveneees |onees 00000 ....|33-1073076 .. Genworth Holdings, Inc. ....... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 94072 ....|56-1311049 .. Genworth Insurance Company ... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York .| Genworth Life Insurance Company .............. Ownership.. ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......cccceeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York COMPANY e Ownership.. ..34.500 ....|Genworth Financial, Inc. .........cccceeees e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ . Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial, Inc. ....cooeeeeeees | oee N0 ceeee i
Genwor th Seguros de Credito a la Vivienda, Genworth Financial International Holdings,
................................................................ 00000 SA. de C.V. i MEX ] e T A [LLC eeeeeeeees | OWNETSDiD ..99.987 ....|Genworth Financial, Inc. .....ccooeeveeeees | ooee N0 e i
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. de C.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership .. 0.012 .... | Genworth Financial, Inc. ......ooeveeeees |l YESt ] eeee i
Genworth Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... |..MEX.... LLC werriieiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..99.999 ....|Genworth Financial, Inc. ....ooeeveeeees | coee N0 e i
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..0.000 ....|Genworth Financial, Inc. ..coccoovvvuneeens |0l YESo ) eeen e

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

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

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

.100.000 ...|Genworth Financial,
.100.000 ... [Genwor th Financial,
.100.000 ...|Genworth Financial,
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

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

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

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

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

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

Ownership
. | Ownership..
Ownership..
Ownership

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

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

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

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

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

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

.| Company ...

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

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

[ Asterisk | Explanation |




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

66

1 2 12 13
Income/
(Disbursements)

Purchases, Sales Incurred in Reinsurance

or Exchanges of Connection with Income/ Any Other Material Recoverable/

Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on

NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)

.. |54-1445619 ... Assigned Settlement, INC. ..ccoooooieevnnns o 0 e 0 i 0 i o (7,690) | O e s [ (7,610)

....191-1143830 ..... Capital Brokerage Corporation .. .
..156-1311049 ..... CareScout Insurance Company ..... ,000, .
04-3401260 ..... CareScout, LLC oo oo 0 e 0 o0 e

...... (659.569)|
................................................... (44,296 115)

56-1775870 ..... Enact Financial Assurance Corporation .....[.....ccccccovveiinnnnn. [0 0 Joeeeeeeeeeeereeeeeceeeees 0 o e (55,998 [...ecevveveeeieeeeereece 0 | e o e (55,998)
32-0098109 ..... Enact Financial Services, Inc. ........ 0. 0. ). .. (4,217,106)]....
... |46-1579166 ..... Enact Holdings, INC ..ccooiiieeieicieiicceieees o [V R 0. Moo 0 | e o (3,882,134)]....
.................. 56-2255474 .....|Enact Mortgage Holdings, LLC ................... ..52,899,383 |...............437,100,617 |... .... 490,000,000 |....
..... 38458 .....|31-0985858 .....|Enact Mortgage Insurance Corporation ....... |...............(52,899,383)|.............. (447,100,617) ) e e e oo, (723,488,922)
..... 16675 .....|56-0729821 ..... |Enact Mortgage Insurance Corporation of
North Caroling ......coocceveevececvceeiecceceeeeens oo 0 [ 0 o0 e e (3,089,272) [...ceuvrvieereirnnrnieees0 [ e o e (3,089,272) ... 0

98-1702829 ..... Enact Re Lid. oo o 0 fooveeeeeeeeeeeeeeeeeieeenn O foiiieenn 58,437,703 [ o (3,493,445) ... 0 [ o e 54,944,258
56-2142304 ..... Enact Residental Insurance Corporation .. .. (1,044,694)].... 8,955,306 |....
46-4037534 ..... Genworth Annuity Service Corporation ..... .
.. [54-1304309 ..... Genworth Financial Agency, INC. ..ccoovios foovvivnnecicie 0 Jeeeeerenerreeeieienes 0 o 0 e e 34,436 | O e e [ 34,436
33-1073076 ..... Genworth Financial Mauritius Holdings

Limited (Mauritius) ..ooooooveeevereeeieieeeeens o0 o0 O e [ (413,934) [...oerrrnreieeenc0 [ o e (413,934) [ 0
.................. 80-0873306 ..... |Genworth Financial, Inc . . .234,840,772 |.... .227,840,772 |....
.................. 33-1073076 ..... [Genworth Holdings, INC. ..o oo eeveeeeeeennn (1,873,592) eveeeeeenes (1,873,592) [0
..... 65536 .....[54-0283385 ..... |Genworth Life and Annuity Insurance

COMPANY ..ottt foesesessssssseae e ensaeaenas [V R [V R 0 oo e (129,321,750) [...cveveveee. (39,438,597 ... e e o (168,760,347)|.........c....... 40,611,483
..... 94072 .....|56-1311049 ..... [Genworth Insurance Company ..........ccccccoeees foorreveeesivienieeieeeeen 0 oo 0 e 0 e o (205,121,603) e 87,269,059 [ e |oveeieennnnn. (117,852,544) ... 2,353,822, 136
..... 72990 .....|22-2882416 .....|Genworth Life Insurance Company of New

YOTK oo [oeeieneisnsnneeessnenseeens 0 Joeeeieiceeeeesseieien 0 o O e o, (236,240,772) ... (4,500, 154) | ..o e e (240,740,926)

91-1277112 ... Genworth North American Corporation
| Genworth Servicios, S. de R.L. de C.V. ....fiiiiiiiiieeeeeeeee 0

... [26-3366147 ..... GLIC Real Estate Holding, LLC .....cooooreees oo 0
.. [74-3128556 ..... GLICNY Real Estate Holding, LLC ...

588,921,328 |...

588,921,328 |...

.... [ 20-2528615 ..... GNWLAAC Real Estate Holdings, LLC ... 0.
..|54-1215126 ..... Jamestown Assignment Company, INC ......cccoco fooveoveeciiiie 0

... [82-4912153 ..... Monument Lane 1C 1, INC. oo oo
... |82-4924650 ..... Monument Lane IC 2, Inc. ...
.. |82-4894729 ..... Monument Lane PCC, Inc. .
36-3919178 ..... Newco Properties, INC. .ooooooioeovoeeecceeeeee e

26-3709693 ..... River Lake Insurance Company VI .......cccccco. fooveroiieciciiereeeee [0 [0 [0 SRR HOURR (163,883) (40,768,390)|........... (1,792,247,407)
46-0982336 ..... River Lake Insurance Company X . . .. (2,725,801)]... .. (2,851,387)].... ...(847,416,083)
62-1819880 ..... Sponsored Captive Re, INC ..ovvvoeveeeieiiies oo 0 o0 o 0 i i 219 | 0 e o o 219 [ 0

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE Y

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

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

Responses
MARCH FILING
1. Will an actuarial opinion be filed by March 17 ... YES
2. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 . YES
3. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17?.................. . SEE EXPLANATION
4.  Will the confidential Risk-based Capital Report be filed with the state of domicile, if required by March 12...........ccccvviiiiiiie, SEE EXPLANATION
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 17 ...... YES
6.  Will Management's Discussion and Analysis be filed by April 17 ... YES
7. Will the Supplemental Investment Risk Interrogatories be filed DY APFil 17 ..o YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........cccoiiiiiiiiniin e YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..ot YES
10.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ... YES

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

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

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

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

electronically With the NAIC DY MAICH 17 ...ttt bbbt bbbt bbb bRt E e E £ E e E e b e b £ bbbt bt bt bt e bt e bt et bbb ebenre e SEE EXPLANATION
25.  Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ...ttt bbbt bbb bbbt R E e E e E e E AR b e bbbt bt e bt bt e bt e bbbt e et nbe b s SEE EXPLANATION
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

With the NAIC DY IMAICH 17......iiiiiiii bbbt bbb bbb b e b b e bbb e b et b et ee b ene SEE EXPLANATION
27.  Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state

of domicile and the NAIC by March 17..... NO
28. Will the Exhibit of Other Liabilities by Lines of Business be filed with the state of domicile and the arc NO

y ?

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

=T o T SRS RPPN NO
APRIL FILING

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

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

AUGUST FILING

38. Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 .........cccooiiiiniiiiiiinns YES

Explanations:
3. Monoline mortgage guaranty insurers are exempt from filing the Risk-Based Capital Report.
4. Monoline mortgage guaranty insurers are exempt from filing the Risk-Based Capital Report.

21. The Company did not have any exceptions to the Reinsurance Attestation Supplement.

24. The Company did not need to request relief from the five-year rotation requirement for lead audit partners.
25. The Company did not need to request relief from the one-year cooling off period for independent CPA.
26. The Company did not need to request relief from requirements for audit committees.

Bar Codes:

S S Beemen Genter 9 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I || I|I |I ||I || II| II| II|
38 8 4 5 8 2 0 2 4 4 2 0 0 O

oo Guaranty e Besmen Genter = |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I |I ||I || I|I || II| II| II|
38 8 4 5 8 2 0 2 4 2 4 0 0 O

o e S Bpmenes S Bomment et |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I II ||| |I I|| || II| II| II|
8 8 4 5 8 2 0 2 4 8 6 0 0 O

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

o R S Bosmen fenter 22 |II| II ||| I| |I| I|I I| I|| I| |I| |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II| II|
38 8 4 5 8 2 0 2 4 4 9 0 0 O

0
0
0
0
0

0
0
0
0
0

0
0
0
0
0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Premiums Attributed to Protected Cells Exhibit [Document Identifier 385]

Reinsurance Summary Supplemental Filing [Document Identifier 401]

Medicare Part D Coverage Supplement [Document Identifier 365]

Bail Bond Supplement [Document Identifier 500]

Director and Officer Insurance Coverage Supplement [Document Identifier 505]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution

Contracts [Document Identifier 555]

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

Market Conduct Annual Statement (MCAS) Premium Exhibit

[Document Identifier 600]

Credit Insurance Experience Exhibit [Document Identifier 230]

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

Accident and Health Policy Experience Exhibit [Document Identifier 210]

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

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

Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]

Private Flood Insurance Supplement [Document Identifier 560]

3 8
3 8
3 8
3 8
3 8
3 8
3 8
3 8

3 8

3 8
3 8
3 8
3 8
3 8
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4 5 8 2 0 2 4 8 6 5
4 5 8 2 0 2 4 5 0 0
4 5 8 2 0 2 4 5 0 5
4 5 8 2 0 2 4 5 5 5
4 5 8 2 0 2 4 5 7 0
4 5 8 2 0 2 4 6 0 O

4 5 8 2 0 2 4 8 0 6

4 5 8 2 0 2 4 2 1 0
4 5 8 2 0 2 4 2 1 6
4 5 8 2 0 2 4 5 5 0
4 5 8 2 0 2 4 2 9 0

4 5 8 2 0 2 4 5 6 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES ....ovviiiiiiiiieieicieitte sttt o 38,806,088 |............. 0.670 |....... 38,806,088 |.........coveveeenn 0 [ 38,806,088 |............. 0.670
1.02 All Other GOVEIMMENLS ...........vevveveeceeeeeeiieieteeeeeiee e e 62,519,333 |............. 1.079 |........ 62,519,333 |- 0 o 62,519,333 |............. 1.079
1.03 U.S. states, territories and possessions, etc. guaranteed 58,028,469 |............. 1.002 |....... 58,028,469 |.........ccccovveeen 0 e 58,028,469
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 51,057,602 |............. 0.881 |........ 51,057,602 [.....coeveeeeriencnee () — 51,057,602
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 338,090,440 |.............. 5.837 |...... 338,090,440 |.......cooveine 0f..... 338,090,440
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e .. 4,433,011,952 |............ 76.532 [.. 4,433,011,952 ..o 0(.4,433,011,952
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [.eeeeeeverriennee [OOSR [0 O 0
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens (1 AT (1 T 0
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 626,554,683 |............ 10.817 |...... 626,554,683 |.......cooeovin 0f..... 626,554,683 |........... 10.817
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 626,554,683 |............ 10.817 |...... 626,554,683 |.......cooerenn 0f..... 626,554,683 |........... 10.817
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coieerieeriieiiieiieieree e e siee et esre e e see e e 0
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOor SAIE ...........cccceeeeveeeeeeeeeeeee e eeeses s e 1,499,600 |............ 0.026 |......... 1,499,600 |......ocvcverrrnne [ 1,499,600 |............. 0.026
5.04 Total real €STate .......c.eeiiirieieeeeceeeee e e 1,499,600 |............ 0.026 |........ 1,499,600 ..o [V — 1,499,600 |............ 0.026
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 2,461,965 |............. 0.043 |......... 2,461,965 ..o [V — 2,461,965 |............. 0.043
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 174,753,000 |.............. 3.017 |...... 174,753,000 |c.coovvnne 0f..... 174,753,000 |............. 3.017
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 3,369,719 | 0.058 |......... 3,369,719 | [ 3,369,719 |............. 0.058
6.04 Total cash, cash equivalents and short-term investments ...................[...... 180,584,684 |............. 3.118 (... 180,584,684 |.........ccvvvvneee 0]..... 180,584,684 |............. 3.118
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 5,792,401,670 100.000 | 5,792,401,670 0| 5,792,401,670 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAT ..........c.cceuruiiiiiririeietetetesetet sttt ettt st st s s e sebetesesese s sessssebesesesese e se s e se s et esesese e se s esesesesesenenses <oessanseeeeeeenanans 941,614
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN B) ............cuiueueurririiitririsieieereret ettt teteses et e e se s s sesesese st ssssssesesesesesessssesessenenessasanas 2,081,255

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiuiiiiieteeceeece ettt seae seeeesebebebebes et e e s ebeneeis 0 2,081,255
Current year change in encumbrances:

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

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........c.iviviiiiieececeeteieeeececte et eeeeeeeteteteseesaeaese s et eessssaetesesesssssaesesesessssssesesesesassssetesesssssssesesasasensssnsesasanas fesesesesasacseaeses (164,480)
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 15 ..........c.ocuiuiiiitiiiieiiteteetete et ettt ettt et e e et e ae st eae st ese st ete st et e s etessetess et essesesessesessesessebesebeasebensasesssae ceeeseseeseseaneaen 1,273,934

Total foreign exchange change in book/adjusted carrying value:

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

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

7.4 TOtalS, PAMt 1, COIUMN 12 ..ot eeecee et eea ettt see s s e et s e s enseasaeseseseesesseetesesessnseeesesesansssssesesasansnsesesesesassnsseesasasensnsnae sestbebebaeataessberena 52,975

7.2 TOtAlS, PArt 3, COIUMMN 10 ....viiieieetetiieieetietee ettt ee et eb et ee e b e s ee b b et s b E b e e eE b b e 1o bbb e es bbbttt ensna et et s esennnanasa 31,880 o 84,855
Deduct current year’s depreciation:

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

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 0
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 1,499,600
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 1,499,600

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 2,235,167
Cost of acquired:

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

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

Capitalized deferred interest and other:

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

Unrealized valuation increase/(decrease):

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

5.2 TOtalS, Part 3, COIUMN G ...ttt bbbttt e e bbb £ 100 E e h b b e o6 e 4 H bbb o £t 1o 1040 bbbk e b mbes e R e s ae s e e s et et ebeaes s s s ss  2esesesessssanannnesesesnananas 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
Deduct amortization of PremMium ANA AEPIECIAtION ............ccoccueueieveceeeeeeeeeeeeeeteteteteesssaesesesessassesesesessssssssesesesssssssesesssssssesses s ssssssssas s s sssnsesesassanansns <5esesatstaeaesesassaeaas 1,906

Total foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, Pt 3, COIUMN M1 ..ottt ettt ettt s ettt e s e sese s e s e s e s et et esesess s esesesebesesese s esesesese b et esese s eses s et et et essas ehebce et et eeee e bbb eb e e bt nenente etebesesenetet et eeeeeseseaeanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 2,233,261
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 2,233,261

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 5,481,620,809
............ 1,259,661,878
...6,994,507

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

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

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 977,072

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

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s 92,955,888

4.4, Pt 4, COIUMN T Lottt e £t E bbb 4o b £ E e b £t b £ bbbt 3,133,516 .... 97,066,476
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ..........iuiiiiieeeeeeeeeeeeeeeeeeeeee e eee e ee e eee et ee e tes s ees s aee s ees st ee st ee s eesssees s ees st es s eessseessssessseessseessassnasnsnan Saesessesesarens (27,307,599)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiuiuiieeeeeeeeeet ettt et ettt et et e e et e s et eseesess s esssessaseeseseenenen 1,203,932,853
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 3,274,001
Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

9.1. Pt 1, COIUMN M4 L.ttt b et b e 2o E e E b £ o E bR b £t E bt eh bbbttt en e et et 2,756,997

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

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

9.4, PArt 4, COIUMN 13 .....oeeceeeeeeeecte ettt e et et et e s et s e eaeteseses s s seeteseses e s seesesesesensssesesesesensssesesesasensesetesesasansssetesesasensnssees s et atetEeb e b eat e b et eb et e s 0 2,756,997
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e (3,653)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 5,608,068,567
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 5,608,068,567
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cocooeevveevieeiersee s oo, 38,806,088 |........cccenc 37,312,805 |.coveeee 38,076,757 |cevevereenne 71,704,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 62,519,333 61,568,328 62,408,683 63,840,500
by governments) 4. Totals 101,325,421 98,881,133 100,485,440 135,544,500
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 58,028,469 49,167,947 58,079,453 57,890,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 51,057,602 46,814,324 43,703,740 55,065,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 338,090,440 287,554,535 337,916,558 343,550,000
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 3,455,105,211 |.......... 3,311,669,627 |............ 3,458,950,893 |............ 3,485,996,055
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...cocooieeee e 113,862,405 |............... 110,740,307 |.....oonve. 114,392,582 |................ 113,650,153
Loans, Unaffilated Cortiieates of 10._ Other Countries 864,044,336 837,727,155 865,691,322 873,132,049
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,433,011,952 4,260,137,089 4,439,034,797 4,472,778,257
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 4,981,513,884 4,742,555,028 4,979,219,988 5,064,827,757
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 626,554,683 626,554,683 500,195,070
25.  Total Common Stocks 626,554,683 626,554,683 500,195,070
26. Total Stocks 626,554,683 626,554,683 500,195,070
27. Total Bonds and Stocks 5,608,068,567 5,369,109,711 5,479,415,058

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

GoIs

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T e e 4,998,510 |............ 10,993,589

1.2NAIC2..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals 4,998,510 10,993,589 0 22,813,989 38,806,088

2. All Other Governments
2 A NAIC T (e e 1,589,869 |............ 13,839,033 |............. 14,158,302 |....cocvveeee 400,008 |..cocvoveieriiee 0 [ e XX e o 29,987,207 |..coovvvven 0.6 |ooveeeeeeeeeieeee [0 0.0 |oerereinns 5,866,574 |............ 24,120,633
2.2 NAIC 2 10,705,437 |.............11,317,602 |............. 11,393,362
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

24,544,470

2.7 Totals 11,793,365

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

.............. 1,815,660 eveeeeenen. 6,020,000

3.7 Totals 1,815,660 6,020,000

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e (] 7,827,076
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.............. 4,911,805 | . A

4.7 Totals 0 7,827,076 38,318,721 4,911,805 0 XXX 51,057,602 1:0 52,414,952 1:1 51,057,602 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1 66,154,288 240,423,118 21,330,057 338,090,440 . 324,338,035
52NAIC2.. .. .
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 734,084 66,154,288 240,423,118 21,330,057 9,448,893 XXX 338,090,440 6:8 324,338,035 6:6 338,090,440 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 406,757,844 |........ 1,189,754,923 |.......... 802,810,708 |........... 110,671,357 |............. 58,191,523 |............ D,0,0. TN RO 2,568,186,355 |..ccoeoeecicinne 51.5 |...... 2,593,254,880 |.....ceovevececenne 52.4 |....... 1,114,079,608 |........ 1,454,106,747
6.2NAIC 2 .. ..186,210,858 |... . 748,741,133 |.... 787,782,013 ....90,918,502 |.. . . 1,813,652,506 |.. w.....1,814,093,226 |.... 1,042,981,083 . 770,671,423
B.3NAIC 3 ..o e 667,864 |............ 39,336,101 | 4,848,607 | ..o 0 | O o XK oo 44,852,572 | 0.9 | 85,008,817 oo 17 e 8,453,519 |...cocee0. 36,399,053
6.4 NAIC 4 [V [V [V 0 |eeeeeeenrereeeeeeen O o XK oo [0 O | Y | S [0 T | Y | S [V 0
B.5NAICS .o e 8,120,500 |..oooviecerrriciins [V [V 0 e O o XX e 8,120,500 .o 022 o [0 T | Y | S [V 8,120,500
6.6 NAIC 6 0 0 0 0 0 0 0 0
6.7 Totals 601,757,066 1,977,832, 157 1,595,441,328 201,589,859 4,434,811,933 4,492,356,923 2,165,514,210 2,269,297,723
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. .0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ..o 0

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

13.4 NAIC 4 ...
13.5NAICS ...

) -

0]

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....414,288,981 |........ 1,290,384,569 |........ 1,145,694,984 |.......... 166,147,211 |............. 67,640,416 |.........oovvrne 0f.... 3,084,156,161 [.....oooeeeeeee 819 | XX e XXX e e 1,605,928,781 |........ 1,478,227,380
122 NAIC 2 ... {(d) ....186,896,321 |... . 759,446,570 |.... 799,099,615 ..102,311,864 |.. ........1,847,754,370 |.. 1,060,734,388 .787,019,982
123 NAIC 3 e [(c) J— 667,864 |............. 39,336,101 |............... 4,848,607 |....cocoevveereienne 0 [ O o 0 e 44,852,572 ..o 009 [ XX e e XXX e e 8,453,519 |............ 36,399,053
124 NAIC 4 i (D) s (1 [V [V 0 [ O o O e 0 [ 000 | XXX e e XX o (V1 A 0
125 NAIC 5 ... d) .. 8,120,500 |...oovverceeiee [0 (V1 A [V (V1 A 01]() oo 8,120,500 |..ovvveeeeieen 0.2 [ XK foeeeee e XXX e oo 0 [ 8,120,500
12.6 NAIC 6 ... N 0 0 0 0 0 0](c) 0 0 0
12.7 TOtalS .o 609,973,666 |........ 2,089,167,240 |........ 1,949,643,206 |........... 268,459,075 |............. 67,640,416 |.........oovvne 0 [(b) 4,984,883,603 |......cccoveeeees 1000 [t XXX [ XK [ 2,675,116,688 |....... 2,309,766,915
12.8 Line 12.7 as a % of Col. 7 12.2 41.9 39.1 5.4 1.4 0.0 100.0 53.7 46.3
13. Total Bonds Prior Year
13ANAIC T e 329,082,945 |........ 1,620,793,89% |........... 999,948,503 |.............99,094,627 |......coooovererereeeeees O [ O e XXX e e . XK o 3,048,919,971 [...covii 61.6 |....... 1,543,170,474 |........ 1,505,749,497
132NAIC 2 ottt 208,415,061 |........... 956,953,823 |........... 602,953,810 |.............45,770,532 |....oovoneeeeieeeen O [ O o XXX e e XK o 1,814,093,226 |........cocvvveernnee 36.7 |........ 1,022,095,543 |........... 791,997,683
13.3NAIC 3 e 5,581,037 |... ...26,997,596 |.... ..52,430,184 ...85,008,817 |.oveveevereeeeeee L7 17,919,914 |.. .

15.2NAIC 2 ...

..118,696,147 |...

.388,222,134 |........... 249,537,154

.30,564,547 |..

... 187,019,982 |..

13.6 NAIC6 ... (c) 0 . 0

137 TotalS ..o feree 543,079,043 |........ 2,604,745,315 |........ 1,655,332,497 |........... 144,865, 159 (b) 4,948,022,014 |.........cooconv 100.0 |........ 2,583,185,931

13.8 Line 13.7 as a % of Col. 9 11.0 52.6 33.5 2.9 100.0 XXX 52.2
14. Total Publicly Traded Bonds

TAANAIC T e 116,006,788 |........... 482,192,149 |........... 786,452,113 |........... 153,637,315 |............. 67,640,416 ..o [V 1,605,928,781 |..ooiiiieen 32.2 | 1,543,170,474 |...oove 31.2 (... 1,605,928,781

14.2NAIC 2 ... ....68,200,174 |... .371,224,436 |.... 549,562,461 |..... 11,747,317 |.. 1,060,734,388 |.. R 1,060,734,388 |..

T43NAIC 3 e (V) 8,453,519 | [V 0]. ...8,453,519 |..

144 NAIC4 ... 0 e 0. 20 | e 0 e O e O 0.

TAE5NAIC S oo [V [V [V 0 |eeeeeeerermemeeeen O e 0 o [0 ST | Y | S

T4B NAIC 6 ... 0 0 0 0 0

14.7 TOtalS ..o e 184,206,962 |........... 861,870,104 |........ 1,336,014,574 |........... 225,384,632 2,675,116,688 |..........ccoeeeee. BT | 2,583,185,931

14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 6.9 [ 32.2 [ 49.9 [ 8.4 |25 | 000 [ 100.0 | X% [

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 3.7 17.3 26.8 4.5 1.4 0.0 53.7 XXX XXX XXX 53.7 XXX

15. Total Privately Placed Bonds

151 NAIC T e 298,282,193 |........... 808,192,420 359,242,871 |............. 12,509,896 |..ecveveereecirieieins [V [V 1,478,227,380 |.....ccveveveee. 29.7 |........ 1,505,749,497 |.....covvrinne 30.4 ... D,9, 0, ORI A 1,478,227,380

.787,019,982

15.3NAIC 3 oo e 667,864 |.............30,882,582 |..............4,848,607 |.......ocoorrerreeec O [ O e 0 | 00..36,399,053 [ 007 o 67,088,908 [ 1o XX K e e 36,399,053
154 NAIC 4 .o eee e 0 [ O e O e O e O e O [ . O o U XK e e 0
155 NAIC 5 oo o 8,120,500 ..o O oo O e O e 0 o 0 8,120,500 [ 0.2 | O 0.0 | DO & Y R 8,120,500
15.6 NAIC 6 ... 0 0
15.7 Totals ...ooorerieeeene ..425,766,704 |........1,227,297,136 |...........613,628,632 |.............43,074 443 | ..o O [ 012,309, 766,915 [ 46.3 |02, 364,836,083 ..o 478 XK e 2,309,766,915
15.8 Line 15.7as @ % of Col. 7 ..oevverenvnnnnforiicccc 18.4 | BT [0 266 | 19 [ 000 | 000 10000 XK e XK e XK e XX e e 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 8.5 24.6 12.3 0.9 0.0 0.0 46.3 XXX XXX XXX XXX 46.3
(@) Includes $  .oooeeee 1,843,914,596 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)Includes $  oorrrerenne 9,000,000 current year of bonds with Z designations and $ ................. 18,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ 0 current year, $

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

prior year of bonds with 5G| designations and $

0 current year, $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
............ 2,485,116 ; NAIC2 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

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

. U.S. Governments

1.01 Issuer Obligations ..........c.cccceue

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........

............... 4,998,510

............. 10,993,589

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

1.05 Totals 4,998,510
2. All Other Governments

2.01 Issuer Obligations .............c.ccceven. B A 2,275,332 |

2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|

2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0

2.04 Other Loan-Backed and Structured Securities ... 0 0.0 .

2.05 Totals 2,275,332 24,544,470 25,475,904 11,793,365 0 XXX 64,089,071 1.3 0 0.0 23,619,879 40,469,192
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........coceeveeeeeeeeieeeeieeeeees e, 208,674 |....ccunnee 1,815,660 |............. 49,984,135 |.............. 6,020,000 58,028,469 |.....cccoeeevveneen 1.2 | .58,246,847 [ 1.2 | 58,028,469

3.02 Residential Mortgage-Backed Securities L0 0. 0] R .0 . . .0

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. [0 0 [0 0 0 Joeereerrerenenenn 000 oo 0 e 000 o 0

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

3.05 Totals 208,674 1,815,660 49,984,135 6,020,000 58,028,469 58,028,469
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccoveeveeeeereseeneienes feoeeeeeiecesieeeiees 0 oo, 7,827,076 |.............38,318,721 |.............. 4,911,805 |

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

etc., Non-Guaranteed

5.01 Issuer Obligations ............c.........
5.02 Residential Mortgage-Backed Securities ...

. U.S. Special Revenue & Special Assessment Obligations

5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 734,084 66,154,288 240,423,118 21,330,057 9,448,893 XXX 338,090,440 324,338,035 338,090,440 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoevreereinenierecnseees fevreiinns 341,669,445 |........ 1,370,069,785 |....... 1,470,609,859 |........... 193,432,541 |............. 58,191,523 |............ XXX [ 3,433,973,153 | 68.9 |....... 3,383,587, 711 | 68.4 |....... 2,044,763,573 |........ 1,389,209,580

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecveecvreennnn. (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ (0 R 0

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [0 R 0

6.04 Other Loan-Backed and Structured Securities ... 260,087,621 607,762,372 124,831,469 8,157,318 0 XXX 1,000,838,780 20.1 1,108,769,212 22.4 120,750,637 880,088, 143

6.05 Totals 601,757,066 1,977,832, 157 1,595,441,328 201,589,859 58,191,523 XXX 4,434,811,933 89.0 4,492,356,923 90.8 2,165,514,210 2,269,297,723
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

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

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

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

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccceveereeiiniienieenienene
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

.......... 1,481,404, 868

.......... 1,824,811,737

.......... 3,984,044,823

.......... 2,554,366,051

.......... 1,429,678,772

P 609,973,666

12.2

.......... 2,089, 167,240
41.9

.......... 1,949,643 ,206
39.1

1.4

100.0

.......... 2,675,116,688
53.7

.......... 2,309,766,915

46.3

13. Total Bonds Prior Year
13.01 Issuer Obligations ...........cccoovririnininiiiicnee
13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

............. 396,668,602

.......... 1,785,397,695

.......... 1,512,321,346

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

.......... 1,394,311,491

13.09 Totals B 543,079,043 |.......... 2,604,745,315 |.......... 1,6565,332,497 |............. 144,865,159 |....coooviiiiiis 0 [ (V) D.9.0 TN RUNR XXX e oo 4,948,022,014 |.....ocoie 100.0 |.......... 2,583, 185,931
13.10 Line 13.09 as a % of Col. 9 11.0 52.6 33.5 2.9 0.0 0.0 XXX XXX 100.0 XXX 52.2
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........cccoceevreovnniennceneens oo 154,985,990 ... 785,710,413 |.......... 1,328,224,030 |............. 217,805,202 |.............. 67,640,416 |............ XXX oo 2,554,366,051 |....cooviiiinnnen 51.2 [onn2,444,041 311 [ 4904 ... 2,554, 366,051 |............ XXX...

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

154,985,990

0.

.......... 1,328,224,030

............. 217,805,202

L0 .

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

.......... 2,554,366,051

............. 184,206,962 225,384,632
......................... 6.9 | 822 499 [ 84
3.7 17.3 26.8 4.5 1.4 0.0 53.7 XXX XXX XXX 53.7 XXX

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

43,074,443
......................... 1.9

0.9
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 Of PrIOT YEAI ........ouiiiiiiiieeei ettt b e e b e e b e e e et e e e e e b e b et et et e se et et e saesne e [rmetenee st e e sttt L0 U AT TR
2. Cost Of ShOM-tErM INVESIMENTS BCGUITEA ........c.c.ouiiiiieietctceceeeeee ettt s ettt et s e e ettt et es e s s se s s st e s et e s essae st st et et et esessas s s ssssesesesessssss s s sesesesessanssasans |oeeseseseseaeeneneenenenes 3,345,251 | 3,345,251 | [OOSR 0 [ 0
3. ACCIUAI OF GISCOUNL ...ttt e a2 b S s 422 E e £ A E st E 2 s E e E S e S s e e £ s b £ s bbb b e bbb s s bbbttt [ooneeninsen s 24,929 [ 24,929 | 0 e 0 e 0
4. Unrealized valuation INCrEASE/(AECIEASE) ..........c.ceeerveieeeeeteseteeieetetetetesetessses et et esesesesessssss et et et esesesesss s s es et esesesesessssss et et et et et esessa s st asesesesesesessanasesssesesesesnssansans [esesesetesenet e ettt sees [OOSR [OOSR 0 [ 0 [ 0
5. Total gain (I0SS) ON GISPOSAIS .......cveviveviririiieteteteteseest sttt tetesesese e st e sesesesese e e e s s ses et esese e e e s et e s esesese e e s s et e s e s esese e s st et e s esese e e s s s et et esese e e s s sesesenene e e [ooeseseae s eeseeeeeeae e eaennas [0 T [0 T [0 R [0 R 0
6. Deduct consideration reCEIVEA ON QISPOSAIS ............ccocveviiiveueuetieieieeeetetetetetce et et et et etesessse st et et esesesesessss s et et esesesessasss s eses et et esesessas s esesasesesessssssasssesesesesesssnasns [eoesesentenees e e et eae et st eeennes [OOSR [OOSR 0 [ 0 [ 0
7. Deduct aMOTHIZAtION OF PrEMILUM .......c.iiiiiiiieieeeeeetceceie et et et e ettt es st et et ete s et e sesss et eses e e et et eeeasasesesesee e s et eseaessasaees e s et esesesessasesasesesesesessssasssasnsesesesesnsssasasnsesssesesnnsasas |eeeseseneneaenessnaeeesenenene e neaes 461 | A1 | [0 [0 0
8. Total foreign exchange change in bOOK/AQJUSIEA CAMTYING VAIUE ............c.c.coovoveuiuiuieiieeeeeee e tetetceieee ettt s s s s e s s e s s ssas et et e s esesesessssss et esesesesesessssassssseseseseas [eoesesentre et ettt eae et [OOSR [OOSR 0 [ 0 [ 0
9. Deduct current year’s other-than-temporary impairMmeENnt FECOGNIZEM ...........iiiiiiiiiiii ittt ettt b e bttt bttt ebe e bt bt ebe e bt ebeebeabeabeebeebeane et [seeesam st e et e sa e st et et et e saenaenaeaes [0 T [0 T [0 R [0 R 0
10. Book/adjusted carrying value at end of current period (LIS 1+2+3+4+5-8-7+8-9) .........ccceueieicurueeeeeeeeeeceeeeteeeeesseeeeeseseseaesesesesesssesesesesessssssesssssesasasassssasanas [eeeessseseiesessesscaeeees 3,369,719 [ 3,369,719 [ [OOSR [0 U 0
11, Deduct total NONAAMILIEA BMOUNES .........viieiieiiiece ettt bbbttt bbb bt s b e b e b et s b e h b e £t st b b e b bt e s bt ettt st b et es s e st e b et s s esees [eonmeman s s s e et ns e 0 s [0 T [0 T [0 T 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,369,719 3,369,719 0 0 0

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccoeeuevevevas foeveererenens 145,518,000 |..ovovveeveecenerrreieeeeen 0 o 145,518,000 |ov.vovvececeeieeeeeeeeeee
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 1,374,525,000 |..coovvvvicereriinrceeenn O [ 1,374,525,000 |....covvriiiiieieiciiene
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 1,345,290,000 |......ocoovvveevrvrrrirnnennn 0 focin 1,345,290,000 |...oovoeeevereiiicicieieien
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ 174,753,000 [.ovovoveveecenrrncneeeeend 0 o 174,753,000 |...oovveceeeeenneccicirene
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 174,753,000 174,753,000

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
0399999. Total Property occupied by the reporting entity 0 0 0 0 0 0 0 0 0 0 0
29 SHORES DR . 06/11/2024 .. |. 06/11/2024 .. 877,200 [ e [ 8,906 LG | O N 1,590
5917 N ORLEANS STREET

...483,000
...395,600
....243,800
1,552,575 0 1,499,600

. 08/27/2024 .. |. 07/08/2024 ..
. 09/19/2024 .. |. 07/30/2024 ..
. 11/20/2024 .. |. 10/16/2024 ..

(32,207)|..

. |Portland

16841 SE FRANKLIN ST
. [ ST CLAIRSVLE ...

45597 SINGER RD
0599999. Properties held for sale

0699999 - Totals 1,552,575 0 1,499,600 0 0 52,975 0 (52,975) 0 0 5,023
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
29 SHORES DR

1579 54TH ST ......
5917 N ORLEANS STREET .
16841 SE FRANKLIN ST ..
45597 SINGER RD

POLAND
WASHOUGAL

. [AURORA ...
. |Portland ....

UNITED WHOLESALE MORTGAGE, LLC
CMG MORTGAGE, INC. .......
KBHS HOME LOANS, LLC ..
CALIBER HOME LOANS .
WESBANCO BANK, INC ....

1,996,400

0399999 - Totals

2,081,255

1,996,400




€03

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE A - PART 3

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

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City Date Name of Purchaser Cost brances Year ciation Recognlzed brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
368 SCHNEIDER DRIVE #14 . FORT WALTON BEACH .......... ... ...01/29/2024 .. [THOMAS M MARLER .... . .

2002 WATERS EDGE LANE .
4620 SCENIC VIEW DHIVE
1306 COLUMBIA AVENUE .

1579 54TH ST

Sutfolk .....
ANCHORAGE
PRENTISS .
WASHOUGAL

.. 147,439

. | RSL HOMES LLC ...
. | LAURA SEUNGHEE YOUN
..|MICHAEL TOOL ...........
. |PETRU AND MARIA MAZILU ...

... (27,500) .
... (41,443)[.
.(73,381)|.

. (27,509)
. (41,443)
.(73,381)

528,680 |...

(15,30 .. (15,391)f...

0199999. Property Dlsposed

1,485,869 0 1,438,414 0 31,880 0 (31,880) 0 0 1 273,934 0 (164,480) (164,480)

(6,756)).......... (6,756)|...

0399999 Totals

1,485,869 0 1,438,414 0 31,880 0 (31,880) 0 0 1,273,934 0 (164,480) (164,480)

20,389




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

Schedule B - Part 1 - Mortgage Loans Owned

NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
638671-AC-1 .. [NATIONWIDE MUTUAL INSURANCE COMPANY ............feeeeeee [ i [, NATIONWIDE MUTUAL INSURANCE COMPANY ... |..... 1.G FE ...... ....03/19/2002 ... |..cccoevevenn o 2,253,718 |........ 2,473,806 |........ 2,233,261 [..ovunnnnnnnnneees [ (1,906)]..ccceeeennnns [V [V 0f....... 182,738 |...ooeeennn 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 2,263,718 2,473,806 2,233,261 0 (1,906) 0 0 0 182,738 o] XXX
6099999. Total - Unaffiliated 2,253,718 2,473,806 2,233,261 0 (1,906)| 0 0 0 182,738 0f XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 2,263,718 2,473,806 2,233,261 (1,906) 0 0 0 182,73 0] XXX

o

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$ 0 1G.$ .. 2,233,261
$..
3B..$..
$
$

coocooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

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

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FT-0 ..... US TREASURY TREASURY BOND A ...99.8590 |............e.e..n 59,916 |ooiinniiiinnnnnn 80,000 foiiiiiinnn 59,191 i 0 fooeeriiiinnn 84 0 0 00040500 | 4.657 ....09/30/2015 ...}|....02/15/2036 ...
912810-FT-0 ..... US TREASURY TREASURY BOND .... A ...99.8590 |... O e 84 0 040500 |- 4.657 ....09/30/2015 ...|....02/15/2036 ...
912810-FT-0 ..... US TREASURY TREASURY BOND .... A ...99.8590 |... O e 84 L0 [0 000040500 . 4.657 ....09/30/2015 ...}|....02/15/2036 ...
912828-4V-9 ..... US TREASURY TREASURY NOTE . A ...95.1170 |... 0 et 33,613 [0 o0l 2.875 | 4.472 ....07/02/2024 ...|....08/15/2028 ...
912828-4V-9 ..... US TREASURY TREASURY NOTE . A ...95.1170 |... . .. O e 4,856 [0 [0 000002.875 | 4.472 ....07/02/2024 ...|....08/15/2028 ...
912828-M5-6 ..... US TREASURY TREASURY NOTE . A ...98.2810 |... .4,977,000 |.. 0 e 1,666 e o0 102250 | 2.285 ...11/02/2017 ...|....11/15/2025 ...
912828-M5-6 ..... US TREASURY TREASURY NOTE . A ...98.2810 |... ...23,000 |.. O 8 0 0000002250 |l 2.285 ....11/02/2017 ...|....11/15/2025 ...
912828-R3-6 ..... US TREASURY TREASURY NOTE . A ...96.5080 |... . 1,435,000 |.. O e 1,044 |0 0 ]l 10625 1.697 ...06/22/2016 ...|....05/15/2026 ...
912828-R3-6 . US TREASURY TREASURY NOTE . A ...96.5080 |. ...15,000 .0 .1.697 ....06/22/2016 .. 05/15/2026
912828-V9-8 ..... US TREASURY TREASURY NOTE . A ...95.9530 |. ..450,000 .0 .2.439 ....02/13/2017 .. 02/15/2027
912820-GV-7 ..... US TREASURY TREASURY NOTE . A ...99.3630 |. . 3,420,000 .0 .. 3712 ...04/26/2023 .. 04/15/2026 ...
91282C-GV-7 ..... US TREASURY TREASURY NOTE . A ...99.3630 |... ... 190,000 |.. 190,091 JU I AU (-0 FORRRURRRRRR | R FEUUPRPRRRPIN | ) SR £ 1 N AU 3.712 ...04/26/2023 ...|....04/15/2026 ...
912834-18-2 ..... US TREASURY TREASURY STRIP (INT) ... A ... 42.0230 |....ooonnnnnns 4,916,742 |.... .. 11,700,000 |.. +..5,259,168 |...oeeeivnnnnn0 213,192 [0 eeneil000020.000 . 4.725 ....02/09/2024 ...|....02/15/2042 ...
912834-NF-1 ... US TREASURY TREASURY STRIP (INT) ... A ...38.1290 |..ccoinnnnnnns 4,899,564 |.... ...12,850,000 |.. ....5,188,703 0 [eeennnn203,081 [oeieieeeieeenn0 o0 022220000 ... 4.799 ....02/27/2024 ...|....02/15/2044 ...
912834-NP-9 ... US TREASURY TREASURY STRIP (INT) ... A ...37.6840 |.....oounnnnns 5,042,819 |.... ...13,382,000 |.. ....5,120,186 0] 176,740 o0 o0 .022.0.000 ... 5.021 ....04/15/2024 ...|....05/15/2044 ...
912834-NV-6 ..... US TREASURY TREASURY STRIP (INT) ... e [ 1AL L..37.2070 |..ooovnnnnnnns 6,433,466 |.... ...17,291,000 |.. .... 7,068,359 0 feeennn.. 73,308 |oiiiiiiinen0 o0 ).....0.000 ... 4.611 ....10/11/2024 ...|....08/15/2044 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 38,076,757 [ XXX 37,312,805 71,704,000 38,806,088 0 707,143 XXX XXX 116,366 373,003 XXX XXX
0109999999. Total - U.S. Government Bonds 38,076,757 | XXX 37,312,805 71,704,000 38,806,088 0 707,143 XXX XXX 116,366 373,003 XXX XXX
BGW3NV-GO-2 ..... ABU DHABI GOVT INTL ABU DHABI GOVT INTL .. .. 1.CFE ..|... .. 481,640 |...97.7720 |... . 500,000 |.. ....486,413 O e 4772 Lenninnl0 00000030125 | 5.256 [MN ...... ....07/02/2024 ...|....05/03/2026 ...
BGW5CY-D4-8 ..... MDGH GMTN RSC LTD .. 1.CFE . .. 967,542 |...96.6390 |... .1,000,000 |.. ...970,388 O e 2,846 [0 foeeeeiiiieel0 0000 2.500 |- 4.730 [MN ...... ...11/18/2024 ...|....05/21/2026 ...
BGW3R4-0K-3 ..... SMALL & MEDIUM BUSSINESS CORP ... .. 1.DFE . .. 468,850 |...95.6490 |... . 500,000 |.. 475,836 O e 6,987 o0 [0 002,125 | 5.206 [FA ...... ....07/02/2024 ...|....08/30/2026 ...
BGII58Q-E8-0 ..... ONB FINANCE LTD .. 1.EFE. ...95.3690 |... .1,100,000 |.. ,052,304 O e 1,976 [0 feeiiieel0 102,750 |- 4.934 ....12/02/2024 ...|....02/12/2027 ...
BGW7VK-1J-3 ..... SAUDI ARABIA - KINGDOM OF ... .. 1.EFE ..|... ...95.9090 |... 479,543 |.... . 500,000 |.. ....482,834 O 384 0 00000030625 |l 4.803 ....12/02/2024 ...|....03/04/2028 ...
BGWBXC-CM-2 ..... KSA SUKUK LTD .. 1.EFE ..|... ...97.2610 |... 389,044 |.... . 400,000 |.. ....390,240 O i85 0 [0 4274 4.897 ....12/19/2024 ...|....05/22/2029 ...
BGW7PZ-T7-3 ..... ADNOC MURBAN RSC LTD . .. 1.CFE ..|... ...96.5550 |... 965,550 |.... .1,000,000 |.. ....973,262 O 281 0 [0 000040250 | 4.893 ....12/19/2024 ...|....09/11/2029 ...
BGW5Y4-HG-9 ..... SA GLOBAL SUKUK LTD .. . 1EFE .. ...86.5210 |. . 700,000 .609,570 |.. .0 .5.063 ....11/20/2024 .. 06/17/2031
BGW7AC-GC-3 ..... ROMANIA (REPUBLIC OF) ... ..2.CFE .. ...95.6660 |. .1,200,000 01,199,278 |.. .0 .6.382 ....11/06/2024 .. 01/30/2034
BGWOBD-AE-3 ..... PHILIPPINE REPUBLIC OF MAJAPAHIT HOLDING BV .. 2.BFE .. . 118.2100 |. .1,700,000 2,017,741 |.. .0 .5.754 ...10/30/2024 .. 06/29/2037
00402D-2C-8 . ABU DHABI DEVELOPMENTAL HOLDIN Series 144A . .1.CFE .. ...95.6770 |. .2,000,000 1,987,532 |.. .0 .4.483 ....00/25/2024 .. 10/02/2031 ...
00723L-28-4 ..... ADNOC MURBAN RSC LTD Series 144A ......... .1.CFE .. ...93.9600 |. . 800,000 792,195 |.. .0 ......4.626 ....00/04/2024 .. 09/11/2034 ...
06237M-AC-7 ..... BANK GOSPODARSTWA KRAJOWEGO Series 144A ... - 1.GFE ... ...99.3440 |... .1,500,000 |.. ,484,973 O e 857 o0 [0 0000050750 |l 5.889 [JJ ....... ....07/01/2024 ...|....07/09/2034 ...
16882L-AA-0 ..... CHILE ELECTRICITY LUX MPC I S Series 144A . - 1.GFE ... ...97.1530 |... . 400,000 |.. ....400,004 O e (D o0 e l0 10002050580 |- 5.580 ....10/07/2024 ...|....10/20/2035 ...
168863-EB-0 ..... Republic of Chile | LR FE L ...99.0590 |... .1,000,000 |.. ....996,957 O e 38 o0 [0 0000040850 |l 4.932 ....12/18/2024 ...|....01/22/2029 ...
25159X-AE-3 ..... DEVELOPMENT BANK OF KAZAKHSTAN Series 144A . . |--2.BFE ..|... ...99.4060 |... .1,000,000 |.. ....997,903 O e 78 0 feiiiel0 1000050250 |- 5.300 ....10/16/2024 ...|....10/23/2029 ...
465077-AL-9 ..... ISRAEL ELECTRIC CORP LTD Series 144A |- 2.AFE L . ...95.6810 |... 574,089 |.... ... 600,000 |.. ....573,629 O s 1,208 L0 [0l 4250 | 5.607 ....11/06/2024 ...|....08/14/2028 ...
46514B-RA-T7 ..... ISRAEL (STATE OF) .. .. 1.F FE ..|... .. 188,250 |...91.6940 |... ... 200,000 |.. ...188,347 O i n 97 o0 [0l 40500 |- 5.402 ....12/02/2024 ...|....01/17/2033 ...
698299-BII-3 . PANAMA REP OF .. .2.CFE .. 986,800 |...93.6720 |. .1,000,000 987,001 |.. .0 .7.044 ....11/08/2024 .. 01/31/2036 ...
698299-BY-9 . PANAMA REP OF .. .2.CFE .. ,252,420 |. 100.1880 |. .1,200,000 1,251,577 |.. .0 . 7.475 ....11/06/2024 .. 03/01/2038
715638-AP-7 ..... PERU THE REPUBLIC OF . ..2.BFE .. ,003,134 |. 118.9400 |. . 900,000 .1,089,384 |.. .0 .5.699 ....12/18/2024 .. 11/21/2033
715638-AU-6 ..... PERU THE REPUBLIC OF . ..2.BFE .. ,389,709 |. 104.5370 |. .1,300,000 1,387,822 |.. .0 .5.771 ...10/29/2024 .. 03/14/2037
715638-DU-3 ..... PERU THE REPUBLIC OF . .|C. .2.BFE .. ,063,118 |...80.3900 |. . . .1,300,000 .1,065,834 |.. .0 ......5.562 ....11/20/2024 .. 01/15/2034 ...
715638-EB-4 ..... PERU THE REPUBLIC OF .....eeeeeeieeeeeeeee e eceen [ o [V 1 |--2.BFE ... ,199,148 |...95.8930 |... ,150,719 |.... ,200,000 .. ,199,172 O e 28 o0 [0 01050375 | 5.384 [FA ...... ...08/01/2024 ...|....02/08/2035 ...
PERUSAHAAN PENERBIT SURAT BERH PERUSAHAAN PENERBIT
71567R-AR-7 ..... SURAT BERH [V veveeneens |- 2.BFE ... 1,226,918 |...95.1430 |... . 1,236,856 |.... .1,300,000 |.. ,238,646 |...eneeeeeennn0 e 11,728 |0 o0 ]l 10500 4.939 | ....... ...11/15/2024 ...|....06/09/2026 ...
731011-AV-4 ..... POLAND REPUBLIC OF POLAND (REPUBLIC OF) ... C...... 2. L 1GFE L .. 584,706 |...95.9630 |... 575,776 |.... .. 600,000 |.. 584,807 [......ccoeeeenn0 foviiinnnn 00 |0 o0 )l 40875 . 5.238 [A0 ...... ...12/19/2024 ...|....10/04/2033 ...
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T7586R-AV-2 ..... ROMANIA (REPUBLIC OF) Series 144A .........ccoovvvvrnnsfonn e [ [T L 2.CFE ot 595,758 |...89.2290 600,000 |..eevvvunnennnns 595,838 |...vuviiiiinnnn0 foeiiiiiiinnnnn 80 il 0 5.750 |...... 5.841[MS ..ot v 9,29 ....00/19/2024 ...|....03/24/2035 ...
80414L-2N-4 ..... SAUDI ARABIAN OIL CO Series 144A (V- 1 vee |- 1LEFE ). .. 993,400 |...98.6430 |... .1,000,000 |.. :993,631 o0 e 281 0 0 5.250 |...... 5.336 [JJ ....... e 23,917 ... ....07/10/2024 ...|....07/17/2034 ...
857524-AE-2 ..... POLAND REPUBLIC OF POLAND (REPUBLIC OF) ... [CRR—. 2 |- 1.GFE L .. 832,252 |. 102.0050 |... .. 800,000 |.. 832,062 |ocvvveiieiiennn0 e (190) |0 [0 5.750 |...... 5109 [MN oooeee v 5,750 |... ...12/16/2024 ...|....11/16/2032 ...
MEXICO UNITED MEXICAN STATES MEXICO (UNITED
91087B-AK-6 ..... MEXICAN STATES) .evvveiniiiiiiiiiieeeccvii e ecvviies feen e [CRR—. T L2BFE L 193,318 |...90.7160 200,000 |oeeeevnnnniennns 193,516 |.oovvvenenens (U O 198 [ 0 foorriiiiiinns 0 Jeeen 4.750 |...... 5.200 [AO coeven Joeviiniiniieies 1,689 | 4,750 |....00/26/2024 ...|....04/27/2032 ...
MEXICO UNITED MEXICAN STATES MEXICO (UNITED
91087B-AR-1 ..... MEXICAN STATES) .evvveiniiiiiiiineeeccvii e eevnnies fean e [CRR—. T L2BFE L 811,600 |...79.4300 ,000,000 f..oevvvvennnnnnns 818,927 [coviviiinnnnnnnd (U O - 7B PO 0 foorriiiiiinns 0 |ueen 3.500 |...... 6122 [FA s [ 13,514 | 17,500 |....07/02/2024 ... |....02/12/2034 ...
MEXICO UNITED MEXICAN STATES MEXICO (UNITED
91087B-AT-7 ..... MEXICAN STATES) .evvveiniiiiiiiineeeccvii e eevnnies fean e [CRR—. T L 2BFE | 1,206,130 |...89.5080 [.......cceunen 1,163,605 |.............. 1,300,000 [.eeneerennnnn 1,207,041 |oooevnnennnen0 el 911 [0 a0 [ 4875 5971 [MN oot v 7,394 | 7,313 |....12/02/2024 ...|....05/19/2033 ...
MEXICO UNITED MEXICAN STATES MEXICO (UNITED
91087B-AV-2 ..... MEXICAN STATES) .evvvviniiiiiiiiine e ccini e ecvnnies fean e [CRR—. T L 2BFE | 1,414,860 |...97.6610 |.............. 1,367,255 |oovvvennnnnnns 1,400,000 |...oeevennnn 1,414,672 |ooovvveeneeen0 [ (188) o0 eviieeennnnl0 [ 006350 o 6.206 |FA oooee |ovvnniieienns 35,066 |.......ccevnnnn 31,750 |....10/17/2024 ...|....02/09/2035 ...
MEXICO UNITED MEXICAN STATES MEXICO (UNITED
91087B-AZ-3 ..... MEXICAN STATES) [CRR—. 1 voo |- 2.BFE ... 1,166,940 |...94.0920 |... ,129,105 |.... .1,200,000 |.. ,167,910 [ooooiiiiiiinn 0 i 970 [0 iiiiiennnnl000006.000 . 6.334 ...10/29/2024 ...|....05/07/2036 ...
BRYGWP-UE-4 ..... MAGYAR EXPORT IMPORT BANK ZRT .... (V- 2 |- 2.CFE ..|... . 100.7910 |... 302,374 |.... ... 300,000 |.. 300,278 |.oeeeeeenieeeed0 e (22) [0 o0 el 6125 | 6.090 ....07/02/2024 ...|....12/04/2027 ...
G29511-AC-9 ..... EIB SUKUK COMPANY LTD EI SUKUK COMPANY LTD .. EFE ... ...97.1360 |... . 300,000 |.. 292,204 el [ 5,047 0 0] 10827 5.484 ...07/02/2024 ...|....09/23/2025 ...
G37050-AG-2 ..... GACI FIRST INVESTMENT CO .. EFE .. ...98.9980 |. . . 800,000 798,165 |.. .5.061 ....12/19/2024 .. 01/29/2029 ...
G37050-AJ-6 ..... GACI FIRST INVESTMENT CO EFE .. ...98.1920 |. .. 1,276,502 |. .1,300,000 .1,296,9% |.. .5.278 ...11/06/2024 .. 01/29/2034 ...
G5321U-AF-4 ..... KSA SUKUK LTD ..... EFE .. ...90.6120 |. ..996,732 |. .1,100,000 .1,008,197 |.. .4.932 ....12/19/2024 .. 10/29/2029 ...
G7302V-LL-6 ..... ONB FINANCE LTD EFE .. ...97.2770 |. 291,830 . 300,000 291,724 .. .5.569 ...07/10/2024 .. 09/22/2025 ...
SAUDI ELECTRICITY SU
G781AT-AF-0 ..... SUKUK PROGRA |- LEFE ... ...99.6830 |... 199,365 |.... ... 200,000 |.. 200,581 [.ooeevvvinnennd0 e () 0 0 el 4,942 | 4.862 ....11/06/2024 ...|....02/13/2029 ...
L15669-AA-9 ..... CHILE ELECTRICITY LUX MPC SARL ... .. 1.F FE ..|... . 101.0530 |... 1,657,779 |.... . 1,640,500 |.. ,676,008 |......ceeveeeeen0 Jveenneee (2,011) [0 e l0 ... 6.010 |- 5.476 ....10/17/2024 ...|....01/20/2033 ...
M0153A-AA-6 ..... ABU DHABI PORTS COMPANY PJSC |- TEFE L ...86.0430 |... ,151,082 |.... .2,500,000 |.. ,168,591 |oeveeiiiiiinnl0 [ 11,222 |0 [0 ]400002.500 . 4.960 ....11/18/2024 ...|....05/06/2031 ...
M60170-AU-3 ..... ISRAEL ELECTRIC CORP LTD Series 144A . .. 2.AFE ..|... .. 1,779,196 |...86.8350 |... ,823,538 |.... .2,100,000 |.. 792,012 |oeeeeeeeeeenn0 e 12,816 |0 o0 030750 6.331 1172172024 .. |....02/22/2032 ...
M6320U-AD-1 ..... SAUDI ARABIA - KINGDOM OF ... 1.DFE ..|... ..780,016 |...97.0720 |... 776,574 |.... . 800,000 |.. 082,297 w0 [ 2,281 0 000030200 L 4.531 ....11/20/2024 ...|....10/26/2026 ...
16320U-BY-4 ..... SAUDI ARABIA - KINGDOM OF ... |- 1L.EFE ... .. 309,870 |. 100.6170 |... 301,852 |.... . 300,000 |.. 809,736 |eveeeeeeeeennn0 e (184) |0 0 1050500 . 4.993 ... 11/11/2024 ...|....10/25/2032 ...
M6320U-CB-3 ..... SAUDI ARABIA - KINGDOM OF ... .. 1.EFE ..|... .. 204,450 |...96.4560 |... 289,368 |.... . 300,000 |.. 204,684 0 [ 284 0 [0 ] AL8TE 5.134 ....07/10/2024 ...|....07/18/2033 ...
M6320U-CG-2 ..... SAUDI ARABIA - KINGDOM OF ... |- 1L.EFE ... ...96.9870 |... 484,933 |.... . 500,000 |.. 487,770 e o520 |0 0 ].02225.000 . 5.345 ...07/02/2024 ...|....01/16/2034 ...
M8180A-AC-2 ..... QATAR PETROLEUM QATAR ENERGY ........ccovvvvvvvnnnnns .. 1.CFE ..|... ...94.2770 |... . 800,000 |.. I3 |0 [ 13,136 0 0 1375 5.170 ...07/10/2024 ...|....09/12/2026 ...
M8220V-AA-2 ..... RUWAIS POWER COMPANY PJSC RUWAIS POWER CO PJSC L2.AFE .. . 101.1200 |. . 800,000 .837,029 |.. .5.457 ....11/06/2024 .. 08/31/2036 ...
X0645A-CD-2 . BANK GOSPODARSTHA KRAJOWEGO . .. 1.G FE .. ...97.4410 |. . 400,000 .396,386 |.. .5.511 ...11/06/2024 .. 05/22/2033 ...
X0645A-DB-5 ..... [BANK GOSPODARSTWA KRAJOWEGO . .. 1.G FE .. ...99.0750 |. . 800,000 .810,521 |.. ......5.569 ....12/19/2024 .. 07/09/2034 ...
XOR483-BD-3 ..... BULGARIA GOV OF e | 2B FE ... ...93.6740 |... .1,000,000 |.. 200995,586 |ooeeiiiiiinnnn0 [ 86 0 0 1400005.000 5.049 ....00/05/2024 ...|....03/05/2037 ...
X5S5VD-BM-0 ..... MFB MAGYAR FEJLESZTES| BANK ZR .. v |- 2.BFE ... . 101.4400 |... .4,000,000 |.. .... 4,052,370 e (6,430) |oeeeeiiieeeeenn0 [0 ]...6.500 |...... 6.078 ...07/02/2024 ...|....06/29/2028 ...
X7360W-CA-8 ..... ROMANIA (REPUBLIC OF) o .. 2.CFE ... ...81.4690 |... ... 700,000 |.. L4501 [0 0 [ 30625 6.251 ....11/06/2024 ...|....03/27/2032 ...
X7360W-CQ-3 ..... ROMANIA (REPUBLIC OF) oo |- 2.CFE ..|... . 101.3680 |... . 900,000 |.. 942,397 e e (1,244) |0 0 L T125 6.367 ...11/18/2024 ...|....01/17/2033 ...
X93622-GG-1 ..... HUNGARY REPUB OF o .. 2.CFE ... ...95.3010 |... . 500,000 |.. L 488,342 |0 [ 82 0 000050500 5.824 ...12/02/2024 ...|....06/16/2034 ...
X93622-GH-9 ... HUNGARY REPUB OF ... oo |- 2.CFE ..|... ...98.2910 |... . 200,000 |.. 198,835 |0 o9 0 [0 50250 5.399 ....12/16/2024 ...|....06/16/2029 ...
X93622-GM-8 ..... HUNGARY REPUB OF ... o .. 2.CFE ... . 101.8490 |... . 500,000 |.. LA |0 [ (B37) |0 0]l 6.250 5.862 ....07/02/2024 ...|....09/22/2032 ...
X93622-GS-5 ... HUNGARY REPUB OF ... . |--2.CFE ..|... . ...93.5240 |... .1,000,000 |.. 953,685 |.vvuueeeeeennnn0 foeeiiiiin 1,685 |0 0 0050500 . 6.075 ...07/02/2024 ...|....03/26/2036 ...
Y210D1-AB-7 ..... [DUA CAPITAL LTD .. .. 1.G FE .. ,709,548 |...95.6420 |. .1,800,000 .1,720,472 |.. .5.061 1172172024 . 05/11/2026 ...
Y2391H-CJ-5 ..... [EXIM BANK EXPORT-IMPORT BANK OF THAILAND . .. 2.AFE .. 684,860 |...97.6760 |. . 700,000 .685,199 |.. .4.838 ....12/19/2024 .. 06/02/2027 ...
Y3907G-BH-7 . I1AC INCHEON INTERNATIONAL AIRPORT . .. 1.CFE .. 845,080 |...95.3940 |. . 900,000 .855,729 |.. ......5.003 ....11/18/2024 .. 05/04/2026 ...
Y6080G-AB-3 ..... MISC CAPITAL TWO (LABUAN) LTD e |- 2.BFE ... .. 778,663 |...97.2490 |... . 800,000 |.. ....179,182 O e 519 0 [0 0000080750 |- 4.978 ....12/19/2024 ...|....04/06/2027 ...
Y7141B-AA-1 ... PT FREEPORT INDONESIA FREEPORT INDONESIA PT ........[... ... [CR—. T L 2BFE | 1,686,496 |...99.0480 [.............. 1,683,812 [ooooeeeeennnn 1,700,000 [..eeveerennnen 1,688,425 |...covvnnnnnnnnns (VI O 7. I N | Y AR | R RO 2 (o< T RN 5.079 LG A171172024 .. .L..04/14/2027 ..
SARANA MULTI INFRASTRUKTUR (PE SARANA MULTI
Y7478Y-BP-0 ..... INFRASTRUKTUR (PE ...vevniiiiiiiiiiiiiiiiiininiiiiiiineeecfonn e Covevee| eoeeeennnn L 2BFE i 189,900 )...94.8270 |.......oeeeennen 189,653 |..iiiiiinnnn 200,000 |.oieevvnnniinnns 190,971 [ooiivvnnnns (U , .050 |...... 5.542 ...10/30/2024 ...|....05/11/2026 ...
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Y8850A-AA-2 ..... TNB GLOBAL VENTURES CAPITAL BH .......covvvvvvvvnnnnneiifonn oot [ [T LAGFE 1,255,769 |...97.0220 |.............. 1,261,289 [....oooeeneen 1,300,000 |......oeeeeeen 1,260,114 |0 [, 4,347 o [ 0 )...... 3.244 |...... 5.048 [AQ ..oeee [vviennniiinnnns 8,432 | 4,861 |....11/21/2024 ... |....10/19/2026 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 62,408,683 | XXX 61,568,328 63,840,500 62,519,333 110,650 0 0] XXX XXX XXX 782,970 732,955 XXX XXX
0309999999. Total - All Other Government Bonds 62,408,683 | XXX 61,568,328 63,840,500 62,519,333 110,650 0 0 XXX XXX XXX 782,970 732,955 XXX XXX
419792-89-6 ..... HAWALL ST HAWAIT ST N A .. 1.CFE ..|... 9,696,650 |.. 80.1880 |.......eennn.. 7,617,860 |.... .9,500,000 |.. 1 en 9,639,135 [0 e (19,431) [0 [0 ]l 2,422 ). 2.182 ... 57,528 |... ..230,090 |....12/16/2021 ...|....10/01/2034 ...
419792-M7-8 ..... HAWATL ST HAWAIT ST .. 1 .1.CFE .. 1,000,000 |. 100.0100 |. .1,000,000 .1,000,000 |.. .4.821 . 12,053 . 37,765 |....12/07/2023 .. 10/01/2032 ...
419792-18-6 ..... HAWALL ST HAWAIT ST .. 1 .1.CFE .. 1,500,000 |...99.6380 |. .1,500,000 .1,500,000 |.. ......4.841 . 18,154 . 56,882 |....12/07/2023 .. 10/01/2033 ...
419792-M9-4 ... HAWATT ST HAWAIT ST N .. 1.CFE ..|... .. 1,000,000 |...99.5700 |... ... 1,000,000 |..oooeveivnnnnnn v o0 0 il 42921 | 4.921 ... 12,308 |... . 38,548 |....12/07/2023 ...|....10/01/2034 ...
419792-N2-8 ... HAWALL ST HAWAILI N A .. 1.CFE ..|... 2,000,000 |- 100.0850 |... 422,000,000 [...oeeeeevnnnenn0 o0 feieeil0 o0 50071 ) 5.0M veen 25,355 ... . 79,446 |....12/07/2023 ...|....10/01/2035 ...
HTR-N7-T ... HAWATT ST HAWAII N .. 1.CFE ..|... ..975,000 |. 100.0280 |........oeeeeeenn975,273 [ovnnniiiinnnnn 975,000 |oiiennnnnnnnnnn975,000 foeennciinnnnn0 o0 o0 o0 00005348 | 5.348 .... 13,036 |... . 40,845 |....12/07/2023 ...|....10/01/2040 ...
419792-N8-5 ... HAWALL ST HAWALI N A .. 1.CFE ..|... .. 1,460,000 |. 100.0940 |.............. 1,461,372 |[.............. 1,460,000 |.............. 1,460,000 |......ccc0cceeeec0 Joerrrrniiireeenn0 fooeiiiiiiiiel0 foeeeiiiiieel0 10005398 | 5.398 .... 19,703 |... . 61,735 |....12/07/2023 ...|....10/01/2041 ...
419792-N9-3 ... HAWATT ST HAWAII N .. 1.CFE ..|... .. 1,585,000 |...99.9840 |... e 1,585,000 [oonninnnnnnn 1,685,000 |oiiiiiiiniinnn0 0 [0 0050418 L 5.418 .. 21,469 |... . 67,269 |....12/07/2023 ...|....10/01/2042 ...
57582R-16-1 ..... MASSACHUSETTS ST MASSACHUSETTS ST .. N A .. 1.BFE ..|... .. 2,000,000 |...81.9580 |.............. 1,639,160 |.... 422,000,000 [...oeeeeeennnenn0 o0 o0 eeeeel0 -l 10670 ). 1.670 . 33,400 |....11/19/2020 ...|....11/01/2031 ...
605581-NE-3 ..... MISSISSIPPI ST MISSISSIPPI ST N .. 1.CFE ..|... ...1,595,000 |...86.6370 |.............. 1,381,860 |.... e 1,595,000 [oueneiiiiniennn0 v o0 0l 10382 1.382 . 22,043 |....07/24/2020 ...|....11/01/2029 ...
605581-NF-0 ..... MISSISSIPPI ST MISSISSIPPI ST .... N A .. 1.CFE ..|... .. 1,500,000 |...84.2810 |.............. 1,264,215 |.... 1o 1,500,000 [.eneeeeininenn0 o0 0 o0l 10482 ) 1.482 . 22,230 |....07/24/2020 ...|....11/01/2030 ...
605581-NG-8 ..... MISSISSIPPI ST MISSISSIPPI ST . 1 .1.CFE .. ...82.4050 |. .. 1,236,075 |. .1,500,000 |.. .1.632 . 24,480 |....07/24/2020 .. 11/01/2031
68583R-DG-4 . OREGON CMNTY COLLEGE DISTS .. 2 .1.CFE .. ...81.7830 |. ..6,824,791 |. .8,345,000 |.. ......2.073 172,992 |....08/12/2021 .. 06/30/2032 ...
68583R-DH-2 ... 2 .. .. 1.CFE ..|... ...80.4060 |.............. 2,412,180 |.... 203,000,000 [.oeeiiiinnennnn v o0 000000 2.223 . 2.223 .. 66,690 |....08/12/2021 ...|....06/30/2033 ...
68587F-BC-7 ..... [FAITH & C .ovvvriiiiiiiiiiiiiiineccvneccvvieeeeee foee e e 2. .. 1.CFE ..|... .. 12,000,000 |...82.6700 [........ccvnn 9,920,400 |.... ...12,000,000 |.. ...12,000,000 |....oeveevennenn Jovviiiiiiiiiin0 o0 0 000002.087 . 2.037 (D ....... .. 244,440 |....07/23/2021 ...|....06/30/2032 ...
68587F-BD-5 ..... 2 e [ 1.CFE L 8,500,000 |...81.5110 |... ..6,928,435 |.... .8,500,000 |.. 28,500,000 [o.oeeiiiinnennn v o0 0 000002.207 . 2.207 (D ....... .. 187,595 |....07/23/2021 ...|....06/30/2033 ...
70914P-ME-9 ..... PENNSYLVANIA ST .. e |10 .. 1.CFE ..|... .. 422,808 |...99.8860 |... 429,510 |.... ..430,000 |.. 429,334 |0 808 0 0 [ 40650 4.894 [FA ...... .. 19,994 |....09/30/2015 ...|....02/15/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 58,079,453 [ XXX 49,167,947 57,890,000 58,028,469 0 (18,923) 0 0 XXX XXX XXX 206,039 1,406,444 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 58,079,453 [ XXX 49,167,947 57,890,000 58,028,469 0 (18,923) 0 0] XXX XXX XXX 206,039 1,406,444 XXX XXX
LOS ANGELES CALIF CMNTY COLLEG LOS ANGELES CALIF
54438C-YP-1 ..... [CMNTY COLLEG ... mi .1.BFE .. . 18,799,299 |...83.8760 |. .15,760,300 |. .18,790,000 18,795,694 |.. (1,105) | .2.106 |......2.099 164,882 395,717 |....06/27/2021 .. 08/01/2032 ...
64966S-HY-5 . NEW YORK N Y NEW YORK N Y ... 1 .1.CFE .. ...96.6160 |. ..4,830,800 |. 4,911,805 |.. e 155 . ......4.969 |......5.159 ....11/06/2024 .. 10/01/2037 ...
692020-WV-9 ..... OXNARD CALIF SCH DIST MUNI BND GO .. .. 1.CFE ..|... ...91.4%0 |........oennnt 2,763,179 |.... ... 2,644,249 e 132,565 [0 |0 [ 0.000 |...... 5.210 ....07/11/2008 ...|....08/01/2027 ...
692020-VW-7 ..... OXNARD CALIF SCH DIST MUNI BND GO .. 1.CFE ..|... .. 1,112,103 |...88.3060 |.............. 2,777,224 |.... 2,611,085 |0 [ 132,109 [oooeeeeeiieeee0 e [ 0.000 |...... 5.260 ....07/11/2008 ...|....08/01/2028 ...
692020-VX-5 ..... OXNARD CALIF SCH DIST MUNI BND GO .. 1.CFE ..|... .. 1,086,588 |...85.1280 |.............. 2,783,686 |.... 2,571,782 o0 LICHI 1 N R | R FOPPPIRN | I R 0.000 |...... 5.310 ....07/11/2008 ...|....08/01/2029 ...
692020-VY-3 ..... OXNARD CALIF SCH DIST MUNI BND GO .. 1.CFE ..|... 1,095,768 |...81.9780 [.......ccenne 2,873,329 |.... . .. ....2,610,131 134,235 |0 [0 0.000 |...... 5.350 ....07/11/2008 ...|....08/01/2030 ...
738850-ON-9 ... POWAY CALIF UNI SCH DIST MUNI BND GO . .. 1.DFE ..|... .. 844,304 1...83.3970 |.......oennnn. 1,805,545 |.... .2,165,000 |.. ....1,518,981 0 | s N 0] 0.000 |...... 6.449 N ....09/30/2015 ...}|....08/01/2030 ...
738850-QP-4 ..... POWAY CALIF UNI SCH DIST MUNI BND GO ...eoveeveenee @ || s CADFE e 879,350 |...80.4440 |.............. 1,874,345 |ooooeeeneeeens 2,330,000 f..eeeerrnnnnns 1,553,915 [oeeeeienninnnn (V) 92,734 |veeeeeee (VI 0 |..... 0.000 |...... 6.249 [N/A oo | (VI O 0 [....09/30/2015 ...|....08/01/2031 ...
SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNIFIED
797356-DM-1 ..... SCHOOL DISTR e e eeeeeeie e eeemee e e eeeeeeeeeeenes foee ven | s Tons L AFE e 5,000,000 |...83.2870 |.............. 4,164,350 |....covnnnnnns 5,000,000 |-eeevunnanens 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 2.164 |...... 2,164 [JJ cooeies o 54,100 [.coeeeeennnnns 108,200 |....10/07/2021 ...|....07/01/2032 ...
SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNIFIED
797356-DN-9 ... SCHOOL DISTR e e eeeeeeie e eeemee e e eeeeeeeeeeenes foee ven | s Tons L AFE e 3,840,000 |...82.0590 |.eeevunnnnnnnn 3,151,066 |......ceevnnnn 3,840,000 |....cevvennnns 3,840,000 |[..ccevvrennens (VI [V (VI 0 |oueeen 2.314 |...... 2314 [ oo s 44,429 |...coovnennnnns 88,858 |....10/07/2021 ...|....07/01/2033 ...
SAN DIEGO CA UNIF SCH DIST SAN DIEGO UNIFIED
797356-DP-4 ... SCHOOL DISTR .eeeeeieieeirnnnarerrnennnaseennnnnnnneaennns foos vee | onnnees 1onns L AFE e 5,000,000 |.. 80.6100 |.....eunneeees 4,030,500 |uuuieeennnnn 5,000,000 |.eeveunnanens 5,000,000 |eevuuniieeennns (U [ (U [ 2.414 |...... 2414 [ oo s 60,350 f[..oeiieinnnnns 120,700 |....10/07/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 43,703,740 | XXX 46,814,324 55,065,000 51,057,602 0 716,020 0 0 [ XXX XXX XXX 375,521 713,475 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 43,703,740 [ XXX 46,814,324 55,065,000 51,057,602 0 716,020 0 0 XXX XXX XXX 375,521 713,475 XXX XXX
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY:
010268-CT-5 ..... FINAUTH S e eeeeneeeeeee foeven | s Tons L ACFE e 3,020,000 |...84.6180 |.ceeeennnnnenn 2,555,464 |.............. 3,020,000 |...cevvrennnns 3,020,000 [.oeeeeernnnens (VI [V (VI 0 |oueeen 2.0 |...... 2.056 [MS ... [orvermininns 20,697 [ooeeieeeinnnnnn 62,091 [....10/07/2021 ...|....09/01/2031 ...
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY:
010268-CU-2 ..... FIN AUTH S .. s e e eeieeaeseeenenneeeens foen vee [ nnnees 1 s L ACFE | 2,000,000 |...82.9690 |......ooeeeees 1,659,380 [....oeeeennnn 2,000,000 |.eeveuniaenns 2,000,000 |.eeenuniieennnnns (U [ (U 0 |..... 2.156 |[...... 2.156 [MS ..o [iiiiiiiianens 14,373 | 43,120 |....10/07/2021 ...|....09/01/2032 ...
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ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY:
010268-CV-0 ..... FINAUTH S o eeeenneeeeeee foeeven | s Tons L ACFE e 3,000,000 |...81.4200 |.............. 2,442,600 |.......oee.... 3,000,000 |-eeveunnannnn 3,000,000 |-eeveuneeeeennnnn (VI [V (VI O 0 |oueeen 2.256 |...... 2.256 [MS ..ooon [oeeeininiens 22,560 |oeeeeueieanns 67,680 |....10/07/2021 ...|[....09/01/2033 ...
ALABAMA FEDERAL AID HIGHWAY FI ALABAMA FED AID HHY:
010268-CW-8 ..... FINAUTH S o eeeeenne e eeeee foeeven | s Tons L ACFE e 5,000,000 |...80.3620 |.............. 4,018,100 |...ccvvvennnns 5,000,000 |eeveunnanens 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 2.406 |...... 2.406 [MS ... [oeeeeninins 40,100 [.coeeeeennnnns 120,300 |....10/07/2021 ...|....09/01/2034 ...
ALABAMA ECON SETTLEMENT AUTH B ALABAMA ECONOMIC
01026C-AC-5 ..... SETTLEMENT AU e eeeeeeeeeeee foe vee | s Tons L 1GFE s 710,000 |...98.8960 |.......ceeeennnn 702,162 |oeveeeeeeennnnn 710,000 |oeeevrnnneeeens 710,000 |-eeeevnnneeeees (VI [V (VI 0 |oueeen 3.163 |...... 3163 [MS ooeeen e 6,612 [..cooeeennnnnns 22,457 |....12/02/2016 ...|....09/15/2025 ...
ALASKA MUN BD BK AUTH ALASKA MUN BD BK ALASKA MUN
01179R-L9-2 ..ee [BD e e eenns [ e | e Tons L ADFE o 5,937,465 |...83.7860 |[.............. 4,964,321 |..coevnnnnnnns 5,925,000 |.....eeeennnnn 5,933,533 |.ceevrriiieeeens (V) (1,136) [-oeeeeeiieees (VI 0 |oueeen 2122 |...... 2.100 | D ceveeen e 10,477 [oeeeeeeennnnns 125,729 |....06/07/2021 ...|....12/01/2031 ...
01179R-M2-6 ... [BD oo eeenns [oee e | e Tons L ADFE e 9,000,705 |...82.0280 |.............. 7,362,013 |oeeeeeeennnn 8,975,000 |...ccvvrennnns 8,992,624 |.....oeeeeennn (V1 (2,338) |ovveeeeeeeennnn (VI O 0 |oueeen 2.222 |...... 2191 [ oo o 16,619 [....ccevnnnnns 199,425 |....06/07/2021 ...|....12/01/2032 ...
04048P-LT-5 ..... 1.EFE ..|.. ...8,333,583 |...87.2490 |...........ee. 7,272,204 |.... .8,335,000 |.. ....8,334,153 O [ 146 |0 0 e 2.184 |...... 2.186 | ....... .. 182,036 |....05/12/2021 ...|....06/01/2030 ...
040654-XW-0 ..... ARIZONA ST TRANSN BRD HWY REV . .1.BFE .. 5,000,000 |...96.8830 |. .. 4,844,150 |. .5,000,000 .5,000,000 |.. .0 2,174 |......2.174 ....01/10/2020 .. 07/01/2026 ...
040654-XX-8 ..... ARIZONA ST TRANSN BRD HMY REV . .1.BFE .. 3,000,000 |...94.7740 |. ..2,843,220 |. .3,000,000 .3,000,000 |.. .0 2,224 ... 2.224 ...01/10/2020 .. 07/01/2027 ...
040654-XY-6 ..... ARIZONA ST TRANSN BRD HWY REV .... .BFE ..|.. .. 5,000,000 |...92.9990 |............. 4,649,950 |.... .5,000,000 |.. ....5,000,000 LI RN | N | RN | B AN 2.362 |...... 2.362 ....01/10/2020 ...|....07/01/2028 ...
050589-QY-9 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|... .. 1,250,000 |...95.7500 |.....ennnneenn 1,196,875 |.... .1,250,000 |.. .... 1,250,000 J I N | I FORRRRRt | B ISP | B AU 1.197 |...... 1.197 ....07/23/2020 ...|....06/01/2026 ...
050589-0Z-6 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|.. .. 1,250,000 |...92.8800 |.............. 1,161,000 |.... .... 1,250,000 LU RN | N | RN | B SN 1.297 |...... 1.297 ....07/23/2020 ...|....06/01/2027 ...
050589-RA-0 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|... ..750,000 |...90.4880 |... J I N | I FORRRRRt | B ISP | B AU 1.495 |...... 1.495 ....07/23/2020 ...|....06/01/2028 ...
050589-RB-8 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|.. 1,145,000 |...88.0500 |... L RN | N | RPN | B FON 1.596 |...... 1.595 ....07/23/2020 ...|....06/01/2029 ...
050589-RC-6 ..... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|... ..1,000,000 |...85.7240 |... 857,240 |.... ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 1.695 |...... 1.695 ...07/23/2020 ...|....06/01/2030 ...
050589-RD-4 ... AUBURN UNIVERSITY AUBURN UNIV ALA GEN FEE REV ... DFE ..|.. .. 1,000,000 |...83.8300 |... 838,300 |.... ....1,000,000 LU RN | N | RN | B SN 1.845 |...... 1.845 ...07/23/2020 ... |....06/01/2031 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XF-4 ..... RN SRR RN T L 1CFE | 7,389,450 |...89.4180 |.............. 6,706,350 |.uuieiinnnnn 7,500,000 |.eeevennnnns 7,439,269 |..oeunniiinnnnd (U 13,536 |ovvveniiiinnnnd 0 foorriiiiiinns 0 |ueen 1.869 |...... 2.069 ...03/17/2021 ...|....04/01/2029 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XH-0 ..... RN SRR Y T L ACFE e 2,500,000 |...85.2590 |.....euvnnnnnn 2,131,475 |t 2,500,000 |.....ccvunnnns 2,500,000 |[....cevvunnnns (0 [V 0 foorriiiiiinns [V P 2.069 |...... 2.069 [AO ..ot [oriiiininnns 12,931 | 51,725 |....03/03/2021 ...|....04/01/2031 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XJ-6 ..... L RN el It | B L ACFE e 9,000,000 |...83.7480 |.............. 7,587,320 |..covvvnnnnnns 9,000,000 |.eevvunnnens 9,000,000 |.eeveunirrnnnnn (0 [V 0 foorriiiiiinns 0 |ueen 2.219 |...... 22219 (A0 e [ 49,928 |....ouuunnnnnn 199,710 [....03/03/2021 ...|....04/01/2032 ...
BAY AREA TOLL AUTHORITY BAY AREA TOLL AUTH CALIF
072024-XK-3 ..... RN SRR Y T L 1CFE Lo 11,945,000 |...82.1460 |.............. 9,812,340 |.....ouunnnnn 11,945,000 |..ccvvvnnnnns 11,945,000 |..oevvvvnnnnnns (0 [V 0 foorriiiiiinns 0 |ueen 2.319 |...... 2.319 (A0 e [ 69,251 |..oovvnnnnnnns 277,005 |....03/03/2021 ... |....04/01/2033 ...
CALIFORNIA ST DEPT WTR RES CALIFORNIA ST DEPT WTR
13067-T0-4 ..... o N RN .. 1.B FE ..|... .. 10,098,500 |...79.5510 [.....ceeeenen 7,955,100 |.... .. 10,000,000 |.. ...10,073,063 |......ccevvneennn0 foveeennnnn (7,399) [0 o0 e 2132 |...... 2.042 (D ....... ..213,200 |....06/14/2021 ...|....12/01/2033 ...
CAL IFORNIA
13077D-MU=3 oos | e [ e T LADFE o 3,077,519 [...80.0250 |.............. 2,582,791 |oeiiiiiinnnns 3,165,000 |.....cevunnnns 3,098,265 |....uuniiiinnnnn (U O 6,688 [.....ccevvnnnnnn 0 foorriiiiiinns [V P 2.190 |...... 2457 [MN ooooee o 11,552 [oovvviiiiinns 69,314 |....10/21/2021 ... |....11/01/2033 ...
CALIFORNIA STATE UNIVERSITY CALIFORNIA ST UNIV REV
130770-QL-9 ovs | eereeee e [ [ e T LADFE L 25,063,601 |...81.0310 |............. 20,342,833 |....covnnnnnn 25,105,000 |............. 25,075,102 [.eeeinnnnnnnn (U O 3,488 |ooveeniiiiinnnd 0 foorriiiiiinns 0 |ueen 1.904 |...... 2,010 |MN ..o | 83,432 |...oeeeeens 500,594 |....07/13/2021 ... [....11/01/2032 ...
CALIFORNIA STATE UNIVERSITY CALIFORNIA ST UNIV REV
130770-QM=7 oeeve | e [ [ e T LADFE o 9,915,649 [...79.7000 |.....eeeeeenen 7,962,030 [oeuvrierennnnn 9,990,000 |....ccvvunnnns 9,933,562 |...covvunniinnens (U O 5,705 |ovveeniiiiinnnd 0 foorriiiiiinns 0 |ueen 2.144 ... 2.215 ...10/07/2021 ... |....11/01/2033 ...
COMMONWEALTH FING AUTH PA COMMONWEALTH FING AUTH
20281P-LY-6 ..... AT R (e I N LADFE e 2,000,000 |...93.9080 |.............. 1,878,160 |...ccvvvennnns 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 [V 0 foorriiiiiinns [V P 2.588 |...... 2.588 ...01/10/2020 ...|....06/01/2028 ...
COMMONWEALTH FING AUTH PA COMMONWEALTH FING AUTH
20281P-ML-3 ..... PAREV i [ e LADFE e 2,070,000 |...95.4210 |...eeunnnnnnnn 1,975,215 |ovveens 2,070,000 |.eevvunnnnns 2,070,000 |oeeveuniirnnnnnn (0 [V 0 foorriiiiiinns 0 |ueen 2.419 |...... 2.419 ...01/10/2020 ...|....06/01/2027 ...
COMMONWEALTH FING AUTH PA COMMONWEALTH FING AUTH
20281P-M-1 ..... PA REV B .. 1.DFE ..|... ...1,555,000 |...93.9080 |... 01,885,000 [.eniiiiininnn0 oeniiiiinh0 0 0 2.588 |...... 2.588 ....01/10/2020 ...|....06/01/2028 ...
26443C-AG-8 . DUKE UNIVERSITY HLTH SYS ..... 1 .1.DFE .. 1,000,000 |...92.3650 |. .1,000,000 |.. .2.502 |......2.502 ....01/07/2020 ..
284035-AJ-1 . EL SEGUNDO CALIF PENSION OBLIG 1 1AFE .. 1,000,000 |...87.4750 |. .1,000,000 |.. G217 L2117 ....06/27/2021 .. .
284035-AK-8 ..... EL SEGUNDO CALIF PENSION OBLIG ... N A .. 1.AFE ..|... ..705,000 |...85.8980 |.......eneeeern.605,581 |.oeenieennnnnn 705,000 |oeeeevenineeeens 705,000 [oeeeneeeenninnn0 foveeiiiiieiee0 0 [0 e 2.267 |...... 2.267 ....05/27/2021 ...|....07/01/2031 ...
284035-AL-6 ..... EL SEGUNDO CALIF PENSION OBLIG ... 1 .. 1.AFE ..|... 1,000,000 |...84.5790 |.................845,790 |.............. 1,000,000 |[..............1,000,000 |.....ceeerreren0 feooiriiiinninnnn0 vl e l0 s 2.417 |...... 2.417 ....06/27/2021 ...|....07/01/2032 ...
284035-Al-4 ..... EL SEGUNDO CALIF PENSION OBLIG ... 1. L 1.LAFE ..|... .. 813,200 |...83.5570 |... 845,760 [......ccooeeeen 0 eeinnn 14,383 |0 0 2.577 |...... 4.809 ...08/30/2022 ...|....07/01/2033 ...
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FEDERAL FARM CREDIT BANKS FUND FEDERAL FARM CREDIT
S133EM-M7-4 ..... BANK e e e e eenn e eeen oo een | e | e L 1BFE | 1,563,120 |...80.1970 |....covvennnns 1,603,940 |....cceeennen 2,000,000 |eevrunneannns 1,586,168 |.eveeeeeeennnn (V1 23,049 |oeeeiiieennd (VI O 0 |oueeen 2.290 |...... 5.062 [D .cooeer foreeeniieeeeeeee 382 | 45,800 |....04/23/2024 ...|....06/28/2034 ...
GRAND PARKIVAY TRANSPORTATION C GRAND PARKWAY
38611T-DL-8 ..... TRANSN CORP TEX |- 1.CFE ... ...68.7300 |...covnnnnnnns 2,862,591 |.... e 3,119,690 [oenieiiiinnn0 e 7515 [0 o0 e 3.236 |...... 4.900 A0 ...... . ...08/05/2024 ...|....10/01/2052 ...
41422E-KR-3 ... HARRIS CNTY TEX MET TRAN AUTH .... . e [T | LAFE L .. 86.1660 |.............. 4,308,300 |.... . .. +..5,000,000 |...ooeeieennnnnn oeviiiiiiin0 o0 [0 2.329 |...... 2.329 |WN ...... .. 116,450 |....02/06/2020 ...|....11/01/2031 ...
442331-1G-6 ..... HOUSTON TEX HOUSTON TEX ..evvveeeeeeeeeieeeeeenneeeee o ven | s Tons .. 1.CFE .. . 102.4750 |...ccovnennnns 2,049,500 |....cevvennnns 2,000,000 |eeveunnannn 2,107,930 [ooeeeeeeiieeeen0 e (5,650) [0 el s 5.538 |...... 4.942|NS ...... ...02/05/2024 ...|....03/01/2037 ...
LOUISIANA (STATE OF) LOUISIANA ST GAS & FUELS TAX
546475-Tll-4 ..... U UPUTPRURUPRTPTRRRPPPRN RN Tons L ADFE e 2,500,000 |...80.2290 |.eeeuunnnnnnnn 2,005,725 |..ccvvrnnnnnns 2,500,000 |...ccevvennnns 2,500,000 [..eeeevveeiieeen0 Jveniiiiiiennnl0 [0 0 e 2.098 |...... 2.098 [MN ...... ...08/21/2020 ...|....05/01/2033 ...
575831-G0-9 ..... MASSACHUSETTS ST COLLEGE BLDG .... .. 1.CFE ..|... ...9,871...82.9530 |... R (V000 I N [T 1 R | R R 12N AR | B RPN | ) RN 2.031 |...... 2.168 |IN ...... ....00/23/2021 ...|....05/01/2032 ...
575831-GY-2 ..... MASSACHUSETTS ST COLLEGE BLDG .... .. 1.CFE ..|... 4,925,503 |...82.3040 |... .4,990,000 |.. 4,943,890 [oeiiiiiinnn0 e 5,742 |0 [0 e 2.031 |...... 2.168 |IN ...... ....09/23/2021 ...|....05/01/2032 ...
59333P-28-6 ...... MIAMI INTL ARPT MIAMI-DADE CNTY FLA AVIATION R ....[|... ... .. 1.EFE ..|... .. 829,600 |...82.9180 |.................829,180 [.............. 1,000,000 |.................833,766 |......cccevvennc0 [ooriiinnnnn 4,166 |oeeeniiiinnnnnl [0 e 3.982 |...... 5.515 (A0 ...... ....04/18/2024 ...|....10/01/2041 ...
64971M-T4-4 ..... NEW YORK N Y CITY TRANSITIONAL ..eevvvenneeeermnnnenefeen e .. 1.AFE ..|... 1,000,000 . 100.9230 |... 1,000,000 |...oeeeevnneenn0 o0 0 o0 e 5.267 |...... 5.267 [MN ...... ...09/30/2015 ...|....05/01/2027 ...
NEW YORK ST DORM AUTH DORMITORY AUTHORITY OF STATE
64990F-E2-6 ..... LU PRPPRTPTRURRPPPRN RN Tons L ABFE | 4,000,000 |...85.5640 |.............. 3,422,560 |...ccvvnnnnnns 4,000,000 |eeveunnnenn 4,000,000 |-eeeeenieeeeennn0 fooiiiiiiiiiiin0 0 o0 e 2182 |...... 2,152 [MS ooeoen [ 25,346 |oeevvnneaanee 86,080 |....06/16/2021 ...|[....03/15/2031 ...
NEW YORK ST DORM AUTH DORMITORY AUTHORITY OF STATE
64990F-E3-4 ..... LU PRPPTTPTRURRPPPRN RN R, Tons L 1BFE | 12,750,000 |...83.7760 |............. 10,681,440 |............. 12,750,000 |-eevennnnnees 12,750,000 |-evveeeeeeennnn0 o0 0 0 2.252 |...... 2252 IMS ooes [ 84,544 |....ooeee. 287,130 |....06/16/2021 ... |....03/15/2032 ...
NEW YORK ST DORM AUTH NEW YORK ST DORM AUTH ST
64990F-T7-9 ..... PERS 1.B FE .. ...96.1250 |. ..6,315,413 |. .6,570,000 .6,555,187 |.. .1.040 |......1.229 . 68,328 |....01/14/2022 .. 03/15/2026 ...
650035-TD-0 ..... NEW YORK ST URBAN DEV CORP .. .1.BFE .. . 101.1210 |. ..197,186 |. ..195,000 .195,000 |.. .5.770 |......5.769 . 11,252 |....09/30/2015 .. 03/15/2039 ...
67760H-NB-3 ..... OHIO ST TPK COMMN OHIO ST TPK COMMN TPK REV .1.DFE .. ...72.1370 |. ..2,351,679 |. .3,260,000 . 2,466,734 |.. .3.216 |......5.004 . 52,421 |....02/20/2024 .. 02/15/2048
T3474T-AP-5 ..... PORT MORROW ORE PORT MORROW ORE TRANSMISSION F 1.CFE .. . 10,532,600 |...82.2570 |. ..8,225,700 |. 10,000,000 10,420,872 |.. ......2.987 |......2.567 298,700 |....03/16/2021 .. 09/01/2036 ...
786089-JR-4 ..... SACRAMENTO CALIF SACRAMENTO CALIF WTR REV 1.DFE ..|... ...7,930,510 |.. 77.0110 |eeruennnneens 7,466,216 |.... ....9,695,000 |.. e 1,935,112 [0 e 4,602 [0 [0 e 3.180 |...... 4.704 ...12/05/2024 ...|....09/01/2042 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NF-5 ..... LEASE .o eees e e | s Tons L ACFE e 1,750,000 |...95.8520 [.....ceeennnn 1,677,410 |.oeeeennnnnnns 1,750,000 |....oeeeennnnn 1,750,000 |..eeneeeeennnnns fooeeiiiiiit0 0 o0 e 1.311 |...... 1.311 912 | 22,943 |....09/11/2020 ... |[....06/01/2026 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NG-3 ..... LEASE e e o e | s Tons L ACFE e 2,720,000 |...93.1650 |....eennnneeen 2,534,088 |...ccevnnnnnns 2,720,000 |..ccevvrnnnnns 2,720,000 [.oeeeeereiiieeen0 e [0 0 e 1.461 |...... 1.461 12 [ 39,739 |....09/11/2020 ...|....06/01/2027 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NH-1 ... LEASE .o e e e e een | s Tons L 1.CFE | 1,545,000 |...91.0480 |....ccoeennnnt 1,406,692 |.......cce.... 1,545,000 |.oeeevvnnnnnns 1,545,000 |oeeevnnnieeeeenn0 [0 o0 0 e 1.712 |...... 1712|100 e [ 2,204 | 26,450 |....09/11/2020 ...|....06/01/2028 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NJ-7 ..... LEASE .o eees e e | s Tons L ACFE e 2,000,000 |.. 88.7600 |......ennneeen 1,775,200 |oeeeeeennnn 2,000,000 |eeveunnaannnn 2,000,000 |-everenieeeeennn0 feoiiiiiiiiiii0 0 [0 e 1.812 |...... 1.812 |00 e [ 3,020 | 36,240 |....09/11/2020 ...|....06/01/2029 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NK-4 ..... LEASE .o eees e e | s Tons L ACFE e 2,000,000 |...86.3400 |.............. 1,726,800 |..cccvvnnnnnns 2,000,000 |eeveunnannns 2,000,000 |-eeernnieeeeennn0 feoiiiiiiiiiin0 0 o0 e 1.862 |...... 1.862 | D cevee [ 3,103 | 37,240 |....09/11/2020 ...|....06/01/2030 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NL-2 ..... LEASE e e o e | s Tons L ACFE e 3,500,000 |...85.1980 |.eeeeennnneenn 2,981,930 |..cevvnnnnnnns 3,500,000 |...ccvvvunnnns 3,500,000 [..eeeevveeieeenn0 el [0 0 e 2132 |...... 21382 218 | 74,620 |....09/11/2020 ...|....06/01/2031 ...
SAN JOSE CALIF FING AUTH SAN JOSE CALIF FING AUTH
798153-NN-0 ..... LEASE .o e e e e een | s Tons L ACFE e 5,000,000 |...83.7570 |.ceevunnnneenn 4,187,850 |oeuueeeennnnn 5,000,000 |-eeveunneannns 5,000,000 |-everenieeeeennn0 fooeiiiiiiiiien0 0 [0 e 2.282 |...... 2.282 114,100 |....09/11/2020 ...|[....06/01/2032 ...
SEATTLE CHILDREN'S HOSPITAL SEATTLE CHILDRENS
81257V-AA-9 ..... HOSPITAL e e e e eenee e eeenes foven | s Tons L ACFE o 10,000,000 |...90.9960 [.......ccee... 9,099,600 |............ 10,000,000 |............ 10,000,000 |.....ccvvveeeeeea Joeveeiiiiieeen0 feieieeenl0 o0 e 1.208 |...... 1.208 120,800 |....02/04/2021 ...|....10/01/2027 ...
832432-AL-2 ..... SMITHSONIAN INSTITUTION ... | TAFE L .. 1,810,500 |...91.4830 |... .. 1,646,694 |.... 01,804,014 [0 o (1,466) [0 o0 1.614 |...... 1.528 . 29,052 |....06/17/2020 ...|....09/01/2027 ...
832432-AM-0 ..... SMITHSONIAN INSTITUTION ... .. 1.AFE ..|... .. 1,000,000 |...88.8850 |... 888,850 |.... 1,000,000 |...eeeeeennnenn o0 0 o0 e 1.767 |...... 1.767 . 17,670 |....06/11/2020 ...|....09/01/2028 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HP-1 ..... ONTY FLA EX e eeen e eeenns [ ven | s Tons L AFFE e 1,500,000 |...91.0400 |......ccevnn 1,365,600 [...oeeeeennnnn 1,500,000 |....oeeeennnnn 1,500,000 |..eeneeeeemnnnnna0 fooveiiiiiiin0 0 o0 e 1.792 |...... 1792 [ e | 13,440 |ooeeeennnes 26,880 |....08/27/2020 ...|....07/01/2028 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-H0-9 ..... ONTY FLA EX e e eeem e eeeenes fo ven | s Tons L AFFE e 1,615,000 |...88.8240 |[.............. 1,434,508 |.............. 1,615,000 |....oeeeennnnn 1,615,000 |.eeneeeeennnnnn0 fooeeiiiiiic 0 0 o0 e 1.892 |...... 1.892 [ coveees | 15,278 [oeeeeeeeinnnes 30,556 |....08/27/2020 ...|....07/01/2029 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HR-7 ..... CNTY FLA EX .... .. 1.F FE ..|... .. 1,250,000 |...86.5490 |.............. 1,081,863 |.... .1,250,000 |.. e 1,250,000 [..eneeeeeenieen0 o0 0 o0 e 1.942 |...... 1.942 ...08/27/2020 ...|....07/01/2030 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HS-5 ..... ONTY FLA EX e eeee e eeeenes [ ven | s Tons L FFE o 3,905,000 |...85.0040 |.............. 3,319,406 |....cevvennnns 3,905,000 |[..ccevvrennnns 3,905,000 [.oeeeevneiieeenn0 v 0 [0 0 e 2142 |...... 2.142 ...08/27/2020 ...|....07/01/2031 ...
TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA-HILLSBOROUGH
875301-HT-3 ..... CNTY FLA EX .... . 1.FFE .. ...83.5500 |. ..4,804,125 |. .5,750,000 .5,750,000 |.. 2292 ... 2.292 ...08/27/2020 .. 07/01/2032 ...
882830-BC-5 ..... TEXAS TRANSN COMMN ST HWY FD TEXAS TRANSN COMMN ...|... ... L 1AFE ... ...76.6410 |... ... 17,531,629 |.... 22,875,000 |.. ...22,500,303 |.....oooeeeennn0 i 34,350 0 o0 1.883 |...... 2.069 ... 12/17/2021 ... |....10/01/2034 ...
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898735-U0-6 ..... TUCSON AZ COPS ...evvvenieiiiniiieeeceiineeeeevnieeeees foeven | s T CADFE e 3,000,000 |...83.4500 |.............. 2,503,500 |.......oeunnn. 3,000,000 |.eevvunnienns 3,000,000 |oeeveenrirrennnd0 fooeiiiiiiiiiinn0 0 0 10032 | 1.932 ....02/17/2021 ...|....07/01/2031 ...
898735-UR-4 ... TUCSON AZ COPS .. 1.DFE ..|... .. 7,000,000 |...81.5240 |.............. 5,706,680 |.... .7,000,000 |.. 107,000,000 [..eeeeeeeniennn0 o0 o0 00002032 . 2.032 ....02/18/2021 ...|....07/01/2032 ...
91412H-JT-1 ... UNIVERSITY CALIF UNIVERSITY CALIF REVS .... .. 1.CFE ..|... . 17,500,000 |...82.5820 |... ... 14,451,850 |.... ...17,500,000 |...ooeveevnnnnnn ovviiiiiiiinn0 o0 o0l 2,047 ). 2.047 ....02/24/2021 ...|....05/15/2032 ...
91412H-JU-8 ..... UNIVERSITY CALIF UNIVERSITY CALIF REVS ........e..... .. 1.CFE ..|... .. 9,710,000 |...80.8950 |......ennneenn 7,854,905 |.... r9,710,000 [.eeeeeeennieenn0 o0 0 o0 2,147 ) 2.147 ...02/24/2021 ...|....05/15/2033 ...
914455-UH-1 ... UNIVERSITY OF MICHIGAN UNIVERSITY MICH UNIV REVS . .. 1.AFE ..|... ...3,859,100 |...72.5220 |...eeunnnnnnns 3,626,100 |.... ....3,862,469 |..ooeiiiinnnnn0 it 3,367 o0 000030504 ). 5.050 ....10/30/2024 ...|....04/01/2052 ...
917567-GG-8 ..... UTAH TRANSIT AUTH .. 1.CFE ..|... .. 1,000,000 |...83.2430 |... 832,430 |.... ....1,000,000 eeeeneeeeeeennd0 o0 02,289 . 2.289 . ...10/20/2021 ...|....12/15/2032 ...
917567-GH-6 ..... UTAH TRANSIT AUTH .. 1.CFE ..|... .. 8,025,860 |...82.1660 |... ..6,573,280 |.... ....8,018,081 0 (2,563) [eunniiiiiiiinn0 L0 02,430 | 2.401 .. 195,120 |....10/26/2021 ...|....12/15/2033 ...
917567-GJ-2 ..... UTAH TRANSIT AUTH .. 1.CFE ..|... .. 6,015,690 |.. 80.7860 |... .. 4,847 160 |.... ....6,010,985 e (1,552) |oeeeiiieeeeenn0 [0 ]l 2539 2.508 .. 152,340 |....10/25/2021 ... |....12/15/2034 ...
97705M-ON-8 ..... WISCONSIN ST WISCONSIN ST . .1.BFE .. 1,000,000 |...93.2220 |. ..932,220 |. .1,000,000 |.. .0 ... 2.217 . 22,170 |....01/23/2020 .. 05/01/2028 ...
97705M-UN-3 ..... WISCONSIN ST WISCONSIN ST . . 1.B FE ..|... .. 2,100,000 |...89.8670 |.......oeeee. 1,887,204 |.... .2,100,000 |. ....2,100,000 et o0 0l 10122 ) 1.122 . 23,559 |....02/18/2021 ...|....05/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 337,916,558 [ XXX 287,554,535 343,550,000 338,000,440 101,662 6,933,112 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 337,916,558 | XXX 287,554,535 343,550,000 338,090,440 101,662 1,756,215 6,933,112 XXX XXX
00138C-BA-5 ..... AIG GLOBAL FUNDING Series 144A .......cooovvvvvvnnneenrcfonn oe LA FFE e 2,994,780 |. 100.3980 |.........en... 3,011,938 [oeviiennnnn 3,000,000 |.eeevunnnnns 2,995,262 |..ooovnnnnneennn0 [ 882 |0 fenl0000005.200 ... 5,240 (D Ll e 3,033 ....06/18/2024 ...|....06/24/2029 ...
00206R-MM-1 ... AT&T INC .. 2.BFE ..|... ...80.4890 |....covnnnnnns 4,024,454 |.... .... 4,073,906 .... 10,625 |... ....12/13/2023 ...|....12/01/2033 ...
00206R-MT-6 ..... AT&T INC .. .2.BFE .. . 100.3560 |. .. 7,024,919 |. .6,816,429 |.. 142,800 ....01/31/2024 .. 02/15/2034
00287Y-AN-1 ..... ABBVIE INC .. 1.G FE .. ...86.5250 |. .. 5,364,531 |. .5,523,609 |.. . 41,678 ....10/29/2024 .. 11/06/2042
00846U-AL-5 ..... AGILENT TECH INC AGILENT TECHNOLOGIES INC L2.AFE .. ...90.7120 |. .. 3,818,989 |. .3,933,719 |.. . 34,089 ....06/26/2022 .. 09/15/2029 ...
009158-AY-2 ..... AIR PRODUCTS AND CHEMICALS INC |- LFFE L ...94.0120 |...coonnnnnnns 2,350,298 |.... e 2,499,133 [0 e384 0 [0 | 10850 |l 10865 N L [ 5,910 |... ...04/27/2020 ...|....05/15/2027 ...
019736-AG-2 ..... ALLISON TRANSMISSION INC Series 144A .... .. 3.BFE ..|... ...88.4320 |........eennns 3,979,457 |.... .... 3,979,456 ... 70,781 |... ....02/18/2021 ...|....01/30/2031 ...
023135-BF-2 ..... AMAZON.COM INC |- LEFE L. ...88.3830 |...cconnnnnnns 1,767,654 |.... .... 1,858,002 L 20,771 ....01/31/2024 ...|....08/22/2037 ...
02343U-AG-0 ..... AMCOR FINANCE USA INC ... |- 2.BFE ... ...98.3520 |.......oennnns 3,368,559 |.... ... 3,398,232 21,727 . ....04/23/2020 ...|....04/28/2026 ...
02343U-Ad-4 ... AMCOR FINANCE USA INC ... |--2.BFE ... . 100.9610 |..ccevnnnnnnns 2,019,212 |.... ....2,068,192 .... 10,938 |... ....01/31/2024 ...|....05/26/2033 ...
02361D-BA-7 ..... AMEREN ILLINOIS CO .. 1.F FE ..|... ...98.2020 |... .... 16,694,389 |.... ...16,719,69 e 70,125 |... ....01/31/2024 ...|....06/01/2033 ...
025816-CS-6 ..... AMERICAN EXPRESS COMPANY .. .. 1.F FE ..|... . ...95.6990 |....coonunnnns 3,588,700 |.... ....3,748,429 .... 31,078 |... ...03/01/2022 ...|....03/04/2027 ...
025816-DN-6 ..... AMERICAN EXPRESS COMPANY .. 1.F FE ..|... .. 5,000,000 |. 106.6580 |.............. 5,332,8% |.... ....5,000,000 .0 ... 54,976 |... ....10/24/2023 ...|....10/30/2031 ...
025816-DU-0 ..... AMERICAN EXPRESS COMPANY ... 1.FFE .. 5,000,000 |. 101.7370 |. ..5,086,848 |. .5,000,000 |.. 0] .50,710 ....04/22/2024 .. 04/25/2030
026650-DJ-7 ..... AMERICAN HONDA FINANCE CORPORA .1.GFE .. ...95.4850 |. ..7,161,398 |. . 7,517,575 |.. (8,425) |. . 84,698 ....02/12/2020 .. 01/08/2027
026650-EZ-0 ..... AMERICAN HONDA FINANCE CORPORA ... . 1.GFE .. ...95.9900 |. ..4,799,500 |. . 4,985,563 |.. 1,213 | 116,375 ....01/08/2024 .. 01/10/2034
03027X-AV-2 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ... [... ... .|..2.BFE .. ...99.9190 |. .. 4,496,337 |. . 4,499,726 |.. .61,213 ....06/10/2019 .. 01/15/2025 ...
03027X-BV-1 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ... [... ... .. 2.BFE .. ...97.6140 |. ..4,880,707 |. .5,000,000 .4,988,674 |.. . 53,736 ...08/29/2022 .. 03/15/2027 ...
03027X-CD-0 ..... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ... [... ... |- 2.BFE ... . 100.6400 |.............. 5,031,997 |.... .5,000,000 |.. ... 4,985,234 ... 127,958 |... ....06/22/2023 ...|....07/15/2033 ...
03040W-BD-6 ..... AMERICAN WATER CAPITAL CORP . |- 2.AFE L. ...99.1220 |..ccovnnnnnnns 4,956,116 |.... .5,000,000 |.. ....4,985,187 .... 85,833 [... ...02/20/2024 ...|....03/01/2034 ...
03073E-AY-1 ..... CENCORA INC. ..vvvvrivviiiinnnnns |- 2.BFE ... 977440 | 4,887,180 |.... .5,000,000 |.. .... 4,997,250 ... 15,736 |... ....12/02/2024 ...|....02/15/2035 ...
032095-AR-2 ... AMPHENOL CORP AMPHENOL CORPORATION . |- 2.AFE L. ...97.4940 |......oeeen.nt 4,874,694 |.... .5,000,000 |.. ....4,975,118 ... 42,361 |... ....10/28/2024 ...|....01/15/2035 ...
035229-DA-8 ... ANHEUSER-BUSCH COMPANIES LLC | 1.GFE L. . 102.0290 |.........on... 1,897,739 |[.... .... 1,944,680 ... 26,738 |... ...01/25/2024 ...|....04/01/2036 ...
03522A-AH-3 ... ANHEUSER-BUSCH COMPANIES LLC ... .. 2.CFE ..|... ...94.7860 |...ccevnnnnnns 3,317,504 |.... ... 3,348,491 ... 68,542 |... ....11/06/2024 ...|....02/01/2036 ...
036752-BC-6 ..... [ELEVANCE HEALTH INC .. L2.AFE .. ...98.2300 |. 4,911,495 |. . 4,988,209 |.. . 41,938 ....10/22/2024 .. 11/01/2031 ...
036752-BD-4 ..... ELEVANCE HEALTH INC .. .. 2.AFE ..|... ...97.7040 |...covnnnnnnns 4,885,221 |.... .5,000,000 |.. .... 4,982,300 .. 44,056 |... ...10/22/2024 ...|....02/15/2035 ...
AON CORP / AON GLOBAL HOLDINGS AON CORP/AON GLOBAL
03740L-AD-4 ..... HOLD N A .. 2.AFE ..|... ...95.5810 |..ccovnnnnnnns 4,253,378 |.... .4,450,000 |.. ... 4,448 964 .. 11,626 |... ....02/23/2022 ...|....05/28/2027 ...
037833-EC-0 ..... [APPLE INC .... 1 .1.BFE .. ...90.2990 |. . 13,544,846 |. 14,983,592 |.. ....02/01/2021 ..
040555-DD-3 ..... [ARIZONA PUBLIC SERVICE CO . 1 L2.AFE .. ...81.9860 |. ..5,329,108 |. .6,499,168 |.. ....08/11/2021 .. .
04316J-AD-1 ..... ARTHUR J GALLAGHER & CO ... A1 [ 2B FE L . 100.6680 |.........on... 2,013,369 |.... ....2,035,179 ...01/31/2024 ...|....03/02/2033 ...
04316J-AN-9 ..... ARTHUR J GALLAGHER & CO Series 144A .. A1 2B FE L L..97.7690 |..ceevnnnnnnns 4,888,462 |.... .... 4,981,350 ....12/10/2024 ...|....02/15/2035 ...
04317@-AQ-1 ..... ARTHUR J GALLAGHER & CO L. 2.AFE L., ...98.8610 [....ccovnnnnns 7,513,436 |.... ... 7,436,296 ...11/02/2022 ... |....06/02/2026 ...
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04317@-BJ-6 ..... ARTHUR J GALLAGHER & CO ....ovvvvvvnniiviinnneevvinnnns foen e e | s L 2AFE L 5,000,000 |...99.6060 |.............. 4,980,300 [oeunieiinnnnn 5,000,000 |.eeevunninnns 5,000,000 |oeevvenrierennn0 fooeiiiiiiiiiinn0 el 0004850 . 4.850 [FA ...... 242,500 |....02/13/2019 ... [....02/13/2026 ...
04621X-AN-8 ... |- 2B FE ... ...83.7700 [....eevvvnnnes 7,539,290 |.... .9,000,000 |.. ... 1,228,520 O [ 195,917 [0 [0 [l 2,650 .ol 6.135 [JJ ....... .. 238,500 |....06/09/2023 ... |....01/15/2032 ...
04685A-2N-0 ..... ATHENE GLOBAL FUNDING Series 144A .. .- LEFE ... ...98.8680 |........eunnn. 2,966,044 |.... ... 2,999,752 O 492 L0 [0 000002.550 | 2.567 [ ....... ... 76,500 |....06/24/2020 ... |....06/29/2025 ...
04685A-3L-3 ..... ATHENE GLOBAL FUNDING Series 144A .. .| 1EFE ... ...95.3200 [o.eeeviiinnnns 4,289,805 |.... ....4,500,000 O o0 0 0 flll3.205 | 3.205 [MS ...... .. 144,225 |....03/02/2022 ... |....03/08/2027 ...
052769-AG-1 ..... | 2.AFE L) ...90.5190 [ouevvvirinnns 5,431,134 |.... ....5,604,726 O foeennnn.. 68,827 il [0 flll..2.850 .ol 4319 (... ..171,000 |....05/25/2022 ... |....01/15/2030 ...
053290-AQ-5 ..... .|.2.CFE ..|... ...96.7020 |.......eeuee. 4,835,116 |.... ....4,897,287 O [ 16,041 [0 [0 [l 40750 | 5.190 D ....... .. 237,500 |....06/03/2022 ...|....06/01/2030 ...
053290-AR-3 ... |- 2.CFE ... ...89.6130 |.....oovnnnnns 4,480,640 |.... ... 4,994,847 O v 1,374 L0 [0 00l 12950 | 1.980 |FA ...... ... 97,500 |....07/26/2021 ...|....08/01/2028 ...
053611-AM-1 ... AVERY DENNISON CORP AVERY DENNISON CORPORATION ... .. 2BFE ..|... ...81.7380 [..eevvvvnnnnns 4,086,875 |.... ... 4,127,345 O [ 98,883 [0 [0 [l 2,250 .ol 5.216 [FA ...... .. 112,500 |....04/19/2023 ... |....02/15/2032 ...
05565E-CK-9 . BUW US CAPITAL LLC Series 144A ... 1.FFE .. ...98.3280 |. ..6,301,292 | .6,301,753 |.. .0 .5.576 ...04/25/2024 .. 04/02/2034
05565E-CS-2 . BMW US CAPITAL LLC Series 144A 1FFE . ...97.9060 |. .. 4,895,310 |. .4,986,843 |.. .0 .4.897 ....08/07/2024 .. 08/13/2031
060516-GZ-6 ..... BANK OF AMERICA CORP .... 1.6 FE .. . 10,012,650 |...99.8790 |. ..9,987,942 | 10,000,000 10,000,147 |.. .0 ......3.341 ....03/27/2019 .. 01/23/2026 ...
06051G-HY-8 ..... BANK OF AMERICA CORP .... .. 1.EFE ..|... ..5,000,000 |...99.6420 |.............. 4,982,120 |.... ....5,000,000 |.. ....5,000,000 O o0 0 0 felll2.015 | 2.015 ...02/10/2020 ... |....02/13/2026 ...
060516-JK-6 ..... BANK OF AMERICA CORP .... .. 1.6 FE ..|... ...97.1390 |... ....19,427,814 |.... 20,000,000 |.. ...19,999,086 O e (227) [0 [0 [ 1197 1.196 ....10/16/2020 ... [....10/24/2026 ...
060516-KJ-7 ..... BANK OF AMERICA CORP .... .. 1.GFE ..|... ...95.2850 [.....eeeennnns 4,764,234 |.... .5,000,000 |.. ....5,000,000 O o0 0 0 [l 2,851 | 2.326 ...02/01/2022 ... |....02/04/2028 ...
06051G-MD-8 ..... BANK OF AMERICA CORP .. 1.6 FE ..|... ...98.1900 [....evvvvnnnns 9,819,012 |.... .. 10,000,000 |.. .. 10,000,000 LU PPN | R | ) AP (N N2 1 N A 5.518 ....10/22/2024 ... |....10/25/2035 ...
06406R-BK-2 ... BANK OF NEW YORK MELLON CORP/T .. 1.FFE ..|... . ...98.6950 [.........eee. 2,960,852 |.... ....3,000,000 |.. .... 3,008,049 LU PO (1 1:) R | [ FOUUURURRRURRRY (N SR 35 0 A 4.411 ....07/19/2022 ... |....07/26/2030 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON/THE NY L AFFE e 4,982,690 |. 103.5120 |.............. 5,175,589 |.....ovvunnnns 5,000,000 |.eeevunninnns 4,988,627 0 |oeeeeeeeee 676 [0 0 0005834 |l 5.826 [AO ...... 291,700 |....10/19/2022 ...|....10/25/2033 ...
BAXTER INTERNATIONAL INC. BAXTER INTERNATIONAL INC
071813-BQ-1 ..... L2BFE 10,262,100 |...96.6540 [.............. 9,665,418 |............ 10,000,000 |............ 10,060,767 0 | (43,064) [ovvvvvvvivinnnnnd0 oeeeeeinnnnnl0000022.800 .o 2149 [FA s [ 98,222 260,000 |....02/12/2020 ... |....08/15/2026 ...
071813-CS-6 ..... ..2BFE ..|... ...83.3200 [...evviiinnns 3,332,801 |.... .... 3,999,968 LU PO B T | ) RO (N AN R 2.539 ....06/14/2022 ... |....02/01/2032 ...
07274N-AJ-2 . BAYER US FINANCE |1 LLC Series 144A .. .2BFE .. ...99.2650 |. .. 4,963,263 |. .4,998,611 |.. .0 .4.280 ....06/18/2018 .. 12/15/2025 ...
09031W-AD-5 ..... BIMBO BAKERIES USA INC Series 144A L2.AFE .. . 104.2510 |. .. 5,212,550 |. .4,990,1% |.. .0 .6.429 ....10/30/2023 .. 01/15/2034
09062X-AF-0 ..... L2.AFE .. ...99.4930 |. ..1,989,850 |. 1,007,512 |.. .0 .4.231 ....11/19/2018 .. 09/15/2025
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO Series 144A 1EFE .. ...89.0420 |. .. 8,458,049 | .9,484,089 |.. .0 ......1.673 ....08/05/2021 .. 08/05/2028 ...
09261H-A@-6 ..... BLACKSTONE PRIVATE CREDIT FUND L. 2.AFE ... ...96.2290 [o.eeevieinnnns 4,811,450 |.... ....5,000,000 O o0 0 0 [ll03.270 ) 3.270 [FA ...... .. 163,500 |....08/17/2021 ... |....08/17/2026 ...
09261H-B*-7 ..... BLACKSTONE PRIVATE CREDIT FUND ..2.CFE ..|... . 104.3040 [...evvvvnnnns 5,215,200 |.... .... 4,962,597 O [ 11,646 o0 [0 [l 7,490 ).l 7.79% (A0 ...... .. 374,500 |....10/11/2022 ... |....10/11/2027 ...
09659D-AB-2 ..... STANFORD UNIVERSITY STANFORD UNIVERSITY ... S| LAFE L) L. 74.9190 [oeeeiiinnnes 2,135,190 |.... ... 2,224,760 O foveeeenn2,843 [0 |0 fll003.460 . 5.120 [MN ...... ... 49,305 |....10/23/2024 ... |....05/01/2047 ...
09951L-AB-9 ..... BOOZ ALLEN HAMILTON INC Series 144A .. .|.2.CFE ..|... ...94.1800 [....vvvvrnnnns 5,650,806 |.... ....5,884,779 O [ 20,704 |0 [0 [l l040000 . 4.472 (4 ....... ..200,000 |....02/01/2024 ... |....07/01/2029 ...
09951L-AC-7 ..... BOOZ ALLEN HAMILTON INC .. 2.CFE ..|... . 102.3190 [oeeevveennnnes 2,046,375 |.... ....2,096,065 O e (8,195) [0 0 [l 50950 |, 5.233 |FA ...... .. 119,000 |....01/31/2024 ... |....08/04/2033 ...
BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC
101137-AZ-0 ..... 1 | 2.AFE L) ...98.8500 [.............. 4,942,486 |.... ....5,000,000 |.. ... 4,999,794 O o888 [0 |0 [l 12900 . 1.910 | ....... ... 95,000 |....05/14/2020 ... |....06/01/2025 ...
103730-BV-1 ..... BP CAPITAL MARKETS AMERICA INC N | LEFE L ...96.7610 |...ccevnnnnnns 9,676,112 |.... .. 10,000,000 |.. ...10,024,782 O e (2,410) eeceennl0 [0l 40893 |l 4.857 MS ...... .. 489,300 |....05/11/2023 ... |....09/11/2033 ...
110122-DZ-8 ..... BRISTOL-MYERS SQUIBB CO ... 1 | LFFE L) . 104.9720 |.....oeveeeee 5,248,607 |.... .... 4,989,423 O o905 [0 0 fllll5.900 . 5.931 [MN ...... .. 296,639 |....10/30/2023 ...|....11/15/2033 ...
110122-EH-7 ..... BRISTOL-MYERS SQUIBB CO ... N .. 1.F FE ..|... ...99.7100 |...covvnnnnnns 4,985,512 |.... .... 4,998,927 O i 77 o0 [0 0002.5.200 |- 5.203 FA ...... ..130,000 |....02/14/2024 ... |....02/22/2034 ...
BROADCOM CORPORAT | ON/BROADCOM BROADCOM
11134L-AR-0 ..... CORP/BROADCOM CAYMAN . 1 .2BFE .. ...96.1990 |. ..1,923,971 | .2,000,000 .2,031,027 |.. .2.918 .70,000 |....06/03/2020 .. 01/15/2028 ...
11135F-AL-5 ... 1 .2BFE .. ...97.6170 |. ..3,110,066 |. .3,186,000 .3,271,024 |.. .3.288 ....08/11/2020 .. 09/15/2028
11135F-BE-0 ..... BROADCOM INC Series 144A mi .2.BFE .. ...91.5110 |. ..915,112 | .1,000,000 .998,825 |.. .1.989 ....01/04/2021 .. 02/15/2028
11135F-BR-1 ..... BROADCOM INC Series 144A .. |1 .2BFE .. ...96.1720 |. ..4,808,605 |. .5,000,000 . 4,908,424 |.. ......4.008 ....03/31/2022 .. 04/15/2029 ...
114259-AW-4 ..... BROOKLYN UNION GAS CO Series 144A .. A1 [ 2AFE L ...94.9030 |... .5,000,000 |.. +...5,000,000 [...eeriivnnnnnn Joeviiiiiiiiin0 o0 0l 4.866 .l 4.866 ....08/02/2022 ... |....08/05/2032 ...
115236-AC-5 ..... A1 e | 2.CFE L ...83.9520 |... .4,875,000 |.. 4,187,666 [0 | 92,210 [0 0 [ 22375 | 5.051 ...07/27/2022 ... |....03/15/2031 ...
118230-AT-8 ..... BUCKEYE PARTNERS Series 144A .. 1 |- 3.CFE ..|... ...99.5330 |... ... 671,000 |.. 667,864 |.......... 15,774 [oeviivinnnnnl0 v n0 a0 [ 4125 Ll 4.121 ...02/11/2020 ... |....03/01/2025 ...
BUNGE LIMITED FINANCE CORP BUNGE LIMITED FINANCE
120568-BC-3 ..... [CORPORAT .....iiieveuuniiiiiinnnniiiiinnnnniisiinsnnsnnssnnns [ooe s | eeeeees 1o, .. 2.AFE .. ...86.3680 |.......oennnns 3,454,725 |........c 4,000,000 |..ceeunnnnnnns 3,992,568 ... foiiiiinnnns 1,063 |oooeiiiiinnnnnns [ U 0 ]......2.750 |...... 2.782 ...05/07/2021 ...|....05/14/2031 ...
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BUNGE LIMITED FINANCE CORP BUNGE LIMITED FINANCE
120568-BF-6 ..... CORPORAT . e eeeeeee e e e eemee e e e e rrene e e e e emnnnneeee foe ven | s Tons L 2AFE e 4,984,200 |...94.4520 |.............. 4,722,612 |.ceeeeinnnns 5,000,000 |eeveunnannns 4,984,563 |......oceeeennnnn 0 foeeereeeennnnn 363 o0 [0 ol 40650 ... 4.690 ....09/10/2024 ...|....09/17/2034 ...
12189L-AC-5 ..... BURL INGTON NORTHERN SANTA FE L ... A LR FE L ...94.4620 |.............. 4,723,075 |.... .5,000,000 |.. .... 4,825,208 LU R (01T N N RPN | SO 1 <10 I AN 5.376 ....11/06/2024 ...|....03/01/2041 ...
12189L-AU-5 ..... BURL INGTON NORTHERN SANTA FE L ... e [ LR FE L ...87.0910 |..ccovrnnnnnns 1,856,787 |.... .2,132,000 |.. .... 1,903,097 O e 1,182 [0 e l0 el 40550 | 5.446 ....10/29/2024 ...|....09/01/2044 ...
12189L-AZ-4 ..... BURL INGTON NORTHERN SANTA FE L ... A LR FE L ...78.1030 |....covnnnnnns 1,776,846 |.... ... 1,840,111 O e 1,911 0 000000232900 |- 5.412 ....10/29/2024 ...|....08/01/2046 ...
126117-AY-6 ..... CNA FINANCIAL CORP e [ 2.AFE L ...98.1610 |..cevrnnnnnnns 4,908,033 |.... ... 4,785,295 0 e 13,095 [0 feeeiiiel0 el 50125 | 5.736 ....04/10/2024 ...|....02/15/2034 ...
12636Y-AC-6 ..... CRH AMERICA FINANCE INC Series 144A .. A1 [ 2AFE L ...97.0120 |...covvnnnnnns 7,760,967 |.... ....8,252,612 O e (79,284) L0 o0 000003.950 | 2.848 ...06/03/2020 ...|[....04/04/2028 ...
126408-HK-2 ..... CSX CORPORATION A [ 1GFE L ...82.5140 |...cconnnnnnns 2,892,103 |.... ... 3,144,574 O 2,565 [0 e l0nl40300 |- 5.059 ....09/09/2024 ...|....03/01/2048 ...
12656*-AQ-5 ..... CSLB HOLDINGS INC .. o e 1.6 .. 3,000,000 |...94.1970 |......ovvnnenn 2,825,910 |.... ....3,000,000 O 0 0 [0 0000.2.380 | 2.380 ....06/27/2020 ...|....05/27/2027 ...
126650-DY-3 ..... CVS HEALTH CORP .. 1 .2.BFE 8,009,490 |...95.8550 |. ..7,668,379 |. .8,008,243 |.. .0 .5.284 ....06/01/2023 .. 06/01/2033
127097-AG-8 ..... COTERRA ENERGY INC . 1 .2.BFE .. 7,165,342 [...97.7210 |. .. 6,840,452 |. .7,087,330 |.. .0 .3.284 ...12/23/2022 .. 05/15/2027
127097-AM-5 ... COTERRA ENERGY INC . 1 .2.BFE .. ...97.2660 |. ..2,917,974 |. .2,986,110 |.. .0 .5.458 ....12/03/2024 .. 02/15/2035
133131-BB-7 ..... CAVMDEN PROPERTY TRUST ...cevvvniiiiiniienieninnnineeees foan ee mi .1.GFE .. ...97.0030 |. ..2,910,108 |. .2,979,863 |.. .0 .4.993 ....10/08/2024 .. 01/15/2034 ...
134429-B0-1 . CAMPBELL SOUP COMPANY .......oeeeeeeeeeeeeeennineeeeenns foen o N .2.BFE .. ...94.1930 |. .. 4,709,634 |. .5,000,000 4,984,411 |.. .0 ......4.789 ....10/03/2024 .. 03/23/2035 ...
14040H-BJ-3 ..... CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL CORP ...[... ... 2 .. |- 2.BFE ... ...99.3620 |... 4,968,077 |.... .5,000,000 |.. 4,970,714 0 33,897 L0 [0 000040200 . 4.932 ...01/04/2019 ...|....10/29/2025 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CJ-2 ..... L0 R R R 2 i L 2AFE L 10,000,000 |...82.9100 [...........e.. 8,291,048 |............ 10,000,000 |.............. 9,999,783 |...uuniiiiiinnnnd (U R (1) AP | Y AP | R R -3 |- I FN 2617 [N s e 42,906 |.ooovunnnnnnns 261,800 |....10/28/2021 ... |....11/02/2032 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CN-3 ..... L0 3T R R R 2 i L 2AFE L 4,450,000 |...92.3470 |.............. 4,109,420 |......oounnnn. 4,450,000 |.....ccvvnnnns 4,450,000 |[....covvnnnnnns (0 [V 0 foorriiiiiinns 0 |ueen 3.273 |...... 3001 [MS oooeee [ 48,550 |..eovvnnnnnnns 145,649 |....03/02/2022 ...|....03/01/2030 ...
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CV-5 ..... CORPORAT oo |- 2.AFE L)L .. 3,000,000 |...99.6340 |... 2,989,026 |.... .3,000,000 |.. 3,000,000 |oeeveenrirrennnnd0 fooeiiiiiiiiiinn0 0 050247 5.130 [JJ ....... .. 157,410 |....07/25/2022 ...|....07/26/2030 ...
14149Y-BP-2 ..... CARDINAL HEALTH INC ... oo |--2.BFE ... ...99.4440 |... 4,972,218 |.... .5,000,000 |.. 4,996,782 |..eeieeeeennn0 e 182 0 [0 ]l 50450 . 5.459 ...02/14/2024 ...|....02/15/2034 ...
14149Y-BS-6 ..... CARDINAL HEALTH INC voo |- 2.BFE ... ...97.8590 |... 9,785,913 |.... .. 10,000,000 |.. 9,972,106 |[.....cevveeeenn0 Jovenieennnnn 206 [0 Jeeeeieennninnnnl0fe005.350 o 5.387 ....11/13/2024 ...|....11/15/2034 ...
141781-CB-8 ..... CARGILL INC Series 144A ... vee |- 1.F FE ). ...97.1240 |... 2,913,733 |.... ....3,000,000 |.. 2,992,469 |.eevvveiieeeenn0 e 722 0 |0 [ 40750 o 4.787 ....04/17/2023 ...|....04/24/2033 ...
14448C-AP-9 ..... CARRIER GLOBAL CORP ... |- 2.BFE ... . ...95.6260 |... 4,303,186 |.... .4,500,000 |.. 4,468,376 |.......oooeeeeenn0 Jovennenn 14,263 [0 feeeennnnnnl0f02.493 2.837 ....12/10/2020 ...|....02/15/2027 ...
14448C-BC-7 . CARRIER GLOBAL CORP .2.BFE .. 1,996,860 |. 103.4280 |. ..2,068,566 |. .2,000,000 1,997,065 |.. .5.921 ...02/26/2024 .. 03/15/2034 ...
15135B-AR-2 . CENTENE CORP ... .2.CFE .. 3,967,922 |...96.9730 |. .. 3,878,926 |. .4,000,000 .3,986,338 |.. . 4.374 ....06/08/2020 .. 12/15/2027 ...
15135B-AX-9 ..... CENTENE CORP CENTENE CORPORATION . .2.CFE .. 5,000,000 |...82.5260 |. .. 4,126,305 |. .5,000,000 .5,000,000 |.. .2.49 ....02/10/2021 .. 03/01/2031
15135B-AY-7 ..... CENTENE CORP CENTENE CORPORATION .........ccevvnvrrnns foun e .2.CFE .. 1,500,000 |...90.1470 |. 1,352,201 |. .1,500,000 |.. eeee. 2.450 ....06/24/2021 .. 07/15/2028 ...
15135B-AZ-4 ..... CENTENE CORP CENTENE CORPORATION ... TP R |- 2.CFE ..|... .. 2,500,000 |...82.2370 |eeeuunnnnnenn 2,055,928 |.... 422,500,000 |...oeeeeenniiennn0 o0 0 0 2,625 | 2.625 ...07/29/2021 ...|....08/01/2031 ...
CENTERPOINT ENERGY HOUSTON ELE CENTERPOINT ENERGY
15189X-BE-7 ..... HOUSTON ELE ... cee e e eeenee fo ven | s Tons L FFE e 2,989,560 |...98.8060 |.............. 2,964,176 |...eeeeenn 3,000,000 |-eeveunnnnnn 2,990,256 |..eunreeeeennnnnn0 foeiiiiiii 896 |0 o0 50150 5.195 ...02/26/2024 ...|....03/01/2034 ...
CENTERPOINT ENERGY HOUSTON ELE CENTERPOINT ENERGY
15189X-BF-4 ..... HOUSTON ELE ... cee e e eeenee fo ven | s Tons L FFE e 4,983,650 |...97.8000 |.....cceennnn. 4,889,993 |....covnennnns 5,000,000 |-eeveunneannns 4,983,674 |..eeeeeeeennn0 e 24 0 0 ]l 50050 . 5.002 [MS .ocoen [orverminiees 39,979 |eeeeiiieeeieeees 0 [....10/30/2024 ...|....03/01/2035 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
153609-H#-2 ..... ELECTRIC -.eeeeeeeeeeeeeene e e e eeenneeeeeemnneeeeeemnnes [ vee [ evnnes | vvviienns foue 2A s 6,600,964 |...82.7410 |....eennnnnenn 5,626,388 |...eeeeennnnn 6,800,000 |.eevvunnnnnenn 6,663,971 [..cevvennnens (V) 21,308 [oceeeeeeennnnnnn (VI 0 |oueeen 2.030 |...... 2.397 [MN oo e 16,872 [.ceeveeennnnns 138,040 |....12/13/2021 ...|....11/17/2030 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
153609-Ha-4 ..... ELECTRIC -eeeeeeeeeeeeeeeneeeeeeenneeeeeemmneeeeeemnnes [ vee [ vvnes | vvniienns foue 2 s 8,256,475 |...83.1100 |....ccevnnnnns 7,064,350 |oeeneeeeennnnn 8,500,000 |eevvunnnenn 8,334,937 |oeveeeeeeennn (V) 26,516 [ccoeeeeeennnnnnn (VI 0 |oueeen 2.030 |...... 2.3%4IMS ooees [ 44,575 |eerrenes 172,550 |....12/13/2021 ...|....09/28/2030 ...
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS &
153609-K*-2 ..... ELECTRIC e e eeeee e e eeeme e e eeeme e e e eemns fo vee | s J PO 8,000,000 |...90.0920 |......ccevnnnn 7,207,360 [oeeueeeeennnnn 8,000,000 |eevvunnnnnnns 8,000,000 |-evvuuneeeennnn 0 fooeereeemnieend0 o0 0 e 2.590 |...... 2.590 [JJ coeeees o 88,636 |......ccennnnn 207,200 |....01/27/2022 ...|....01/27/2029 ...
164110-A0-4 ..... CHENIERE ENERGY PARTNERS LP .... 2 .. 2,993,635 [. 102.1790 [....vvvveenen 3,065,382 |.... .... 2,994,345 O e 710 |0 [0 e 5.950 |...... 5.979 (D ....... .. 178,500 |....02/29/2024 ...|....06/30/2033 ...
16411R-AN-9 ..... CHENIERE ENERGY INC N A 1,497,052 |. 100.2250 |.......eeenn.. 1,508,374 |.... .... 1,497,140 O e 88 |0 0 e 5.650 |...... 5.677 |AO ...... ... 48,496 |....10/07/2024 ...|....04/15/2034 ...
166756-AL-0 ..... CHEVRON USA INC. CHEVRON USA INC . 1 .. 5,000,000 |...91.4940 |.............. 4,574,699 |.... ....5,000,000 O o0 o0 [0 e 1.018 |...... 1.017 |FA ...... ... 50,900 |[....08/10/2020 ...|....08/12/2027 ...
166764-BX-7 ..... CHEVRON CORP 1 . 15,518,000 |...94.5460 |... ....14,181,94 |.... ...15,172,625 O oo (77,155) |0 o0 e 1.995 |...... 1.459 [N ...... .. 299,250 |....06/03/2020 ...|....05/11/2027 ...
168298-AD-5 ..... CHICK-FIL-A INC .. 5,000,000 |...91.7530 |...eeunnnnnnns 4,587,650 |.... ....5,000,000 LI RN | N | RPN | B SN 1.820 |...... 1.820 91,000 |....10/29/2020 ... |....10/29/2027 ...
168296-AE-3 ..... CHICK-FIL-A INC .. 5,000,000 |.. 88.8810 |. .. 4,444,050 |. .5,000,000 |.. .0 .1.900 |...... 1.900 . 95,000 |....10/29/2020 .. 10/29/2028 ...
168298-AF-0 ..... CHICK-FIL-A INC . 5,000,000 |...86.4050 |. .. 4,320,250 |. .5,000,000 |.. .0 ......1.970 |......1.970 . 98,500 |....10/29/2020 .. 10/29/2029 ...
172967-NE-7 ... CITIGROUP_INC 1. .. 5,000,000 )...83.2370 |...eeuunnens 4,161,871 [.... .... 4,999,732 O e (82) |0 e 0 2.520 |...... 2.518 [MN ...... .. 126,000 |....10/27/2021 ...]....11/03/2032 ...
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172967-NG-2 ..... CITIGROUP INC .vvveiiviiiiiiiiiiniineeeeennieeeevennns oo ven | s T L1GFE L 5,000,000 |...96.1250 |.............. 4,806,245 |.......oennn.. 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (VR S | N R | I AR | B SR 11 7 (VI RN 2.804 [FA ... |eveeeenennn . 54,151 |, 153,500 |....02/16/2022 ...|....02/24/2028 ...
172967-PF-2 ..... CITIGROUP INC .. N A |- 1.GFE L. .. 3,000,000 |...99.8180 |....eunnneenn 2,994,535 |.... .3,000,000 |.. ....3,000,000 O 0 0 0 50174 5.174 [FA ...... ... 17,610 |....02/06/2024 ...|....02/13/2030 ...
17325F-BB-3 ..... CITIBANK NA .... N | LEFE L .. 2,000,000 |. 103.0950 |....eeunennens 2,061,894 |.... ....2,000,000 O 0 0 [0 0000.5.803 |l 5.803 [MS ...... .. 116,060 |....09/26/2023 ...|....09/29/2028 ...
17325F-BG-2 ..... CITIBANK NA .... N A |- LEFE L. .. 5,000,000 |. 101.1100 |-eeeeennneeenn 5,055,519 |.... ....5,000,000 O 0 0 [ l0 0l 50570 |- 5.570 [AO ...... .. 139,250 |....04/23/2024 ... |....04/30/2034 ...
17327C-AN-5 ... CITIGROUP INC .. . e [T LG FE L .. 5,000,000 |...96.0150 |.......vvnnens 4,800,745 |.... .... 4,999,700 O e (78) eeeciinnl0 o0 e 12122 | 1.120 ...01721/72021 ... |....01/28/2027 ...
17327C-AU-7 ..... CITIGROUP INC veeeeeeeeeeee e e eeeeee e e eeeee e eeeeen fren e T |--2.BFE ... 4,963,610 [...95.2770 |...ccevnennnns 4,763,829 |.... .... 4,965,230 O e s 1,620 [0 o0 el 50411 5.489 ....10/04/2024 ...|....09/19/2039 ...
17401Q-AU-5 ..... CITIZENS BANK NA/ PROVIDENCE R CITIZENS BANK NA ...[... ... e |21 .. 2.AFE ..|... 4,998,150 |...98.6830 |[.............. 4,934,142 |.... .... 4,999,672 O e 279 o0 [0 0000032750 | 3.756 ...02/11/2019 ...|....02/18/2026 ...
CITIZENS FINANCIAL GROUP INC CITIZENS FINANCIAL
174610-AR-6 ..... GROUP N .. 2.AFE ..|... . 10,228,125 |...96.6820 |.............. 9,668,182 |.... .. 10,000,000 |.. ...10,053,627 0 ] (39,804) [0 oeeiiiiennnnl010002.850 | 2.433 ...06/03/2020 ...|....07/27/2026 ...
19273P-AC-8 ..... COLBY COLLEGE .. 1 .1.CFE .. 3,549,100 |...69.5870 |. .. 3,479,350 |. .5,000,000 .3,552,734 |.. .0 .5.146 ....11/18/2024 .. 07/01/2049
19565C-AA-8 ..... COLONIAL ENTERPRISES INC Series 144A .... 1 .1.GFE .. . 10,733,200 |...90.3760 |. ..9,037,640 |. 10,000,000 10,408,565 |.. .0 .2.398 ....06/03/2020 .. 05/15/2030
19828T-AB-2 ..... COLUMBIA PIPELINES OPERATING C Series 144A . 1 L2.AFE .. . 12,084,260 |. 102.6550 |. . 12,318,546 |. 12,000,000 12,083,775 |.. .0 (2,704) |. .5.926 ....01/31/2024 .. 11/15/2033 ...
20030N-BM-2 ..... COMCAST CORP ...evvveieieieiie e creei e e cenni e e eens [een e U b .1.GFE .. 1,907,220 |...91.4720 |. 1,829,448 |. .2,000,000 .1,913,610 |.. .0 . 6,390 |[. .4.765 ...01/31/2024 .. 08/15/2034 ...
CONNECTICUT LIGH
207597-EN-1 ..... L0 RN (SRR Y T LEFE o 4,023,800 |...83.6730 |.......ceunnn. 4,183,670 [cevvierennnnn 5,000,000 |.eeevunninnns 4,101,677 |oeeveeneeeennnnd (U 1877 | 0 foorriiiiiinns [V P 2.050 |...... 5.360 ...04/23/2024 ...|....07/01/2031 ...
CONNECTICUT LIGHT & PWR CO CONNECTICUT LIGHT AND
207597-ES-0 ..... L0 RN (SRR Y T L EFE o 4,473,200 |...97.5950 |.............. 4,301,782 |...covvnnnnnns 4,500,000 |.....ccvunnnns 4,474,011 [0 |l 811 [0 0 f040950 5.026 ....08/08/2024 ...|....08/15/2034 ...
20826F-BL-9 ..... CONOCOPHILLIPS CO 1.F FE . 4,885,800 |...97.1360 |..eeeennnnnenn 4,856,799 |.... ... 4,886,009 [...ooeeeenneennn0 e i 209 [0 e l0 0022050000 - 5.294 ....12/18/2024 ...|....01/15/2035 ...
209111-EL-3 ..... CONSOL IDATED EDISON CO OF NEW . . 103.4660 |.............. 4,578,380 |.... 4,431,449 L0 e (8B) [0 000050850 . 5.832 ...11/20/2023 ...|....03/15/2036 ...
CONSOL IDATED EDISON CO OF NEW CONSOLIDATED EDISON
209111-GF-4 ..... COMPANY OF . 101.7580 |..ocevvnnnnnns 5,087,919 |.... 4,972,212 o0 e 1,974 0 0000050500 ). 5.578 ....11/20/2023 ...|....03/15/2034 ...
21036P-BP-2 ..... CONSTELLATION BRANDS INC .. ...96.4640 |.......oee.... 4,823,194 |.... 4,969,968 |....ooeeenninnn0 i 2,844 0 k0 ]ll040900 - 4.989 ....04/27/2023 ...|....05/01/2033 ...
21871X-AF-6 ..... COREBRIDGE FINANCIAL INC Series 144A . ...95.5040 |.......oennnns 9,550,405 |.... . . 9,994,472 |0 e 1172 [0 00000030850 . 3.864 ....06/31/2023 ...|....04/05/2029 ...
21871X-AR-0 ..... COREBRIDGE FINANCIAL INC . 103.3470 |...ccevnnnnnns 2,066,943 |.... ....2,000,000 |.. 202,089,625 |ooeeeeeeneenn0 e (2,999) [0 eeeil0 162050 . 5.384 ....08/16/2024 ...|....09/15/2033 ...
224044-CL-9 ..... COX COMMUNICATIONS INC Series 144A . ...82.3030 |......ounnnnns 6,583,382 |.... . 7,999,000 |.. ....6,936,320 [..ooooveennnnnnn0 el 158,964 [0 feiiiel0 010800 . 4.444 ...06/01/2022 ...|....10/01/2030 ...
224044-CU-9 .| COX COMMUNICATIONS INC Series 144A . ...96.5290 |. ..4,826,472 |. .5,000,000 . 4,941,820 |.. .5.607 ... 11/14/2024 .. 09/01/2034 ...
22822V-AR-2 . CROWN CASTLE INTERNATIONAL COR ...90.8580 |. .. 4,542,908 |. .5,000,000 . 4,340,830 |.. .6.162 ....00/28/2023 .. 07/01/2030 ...
22822V-BC-4 . CROWN CASTLE INTERNATIONAL COR ...97.4370 |. ..4,871,856 |. .5,000,000 .4,99%,318 |.. L5111 ...04/24/2023 .. 05/01/2033 ...
228630-34-9 ..... [DAE FUNDING LLC ..... ...93.4090 |[. ..934,004 |. .1,000,000 941,518 |.. .5.376 ... 12/19/2024 .. 03/20/2028 ...
CYPRESS SEMICONDUCTO!
232806-A*-0 ..... L0 Y (e I N L 2AFE L 6,000,000 |...93.8870 [.............. 5,633,220 |.....ceunnnnns 6,000,000 |..cevunnnnnnns 6,000,000 |.eevvenrirrennnn0 fooeiiiiiiiiiinn0 0 0 ]0002.420 L 7V (V) FO . 1Y 1511 B FON 145,200 |....06/16/2021 ...|....06/16/2027 ...
CYPRESS SEMICONDUCTOR CORP CYPRESS SEMICONDUCTOR
232806-A€-8 ..... L0 Y (S I N L 2AFE L 4,000,000 |...90.3470 |.........n.een 3,613,880 [....eerennnn 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveenrirnennnnd0 fooeiiiiiiiiiinnn0 0 00 ]4000.2.830 . PR (VN V) FPI 3 & I A AN 113,200 |....06/16/2021 ...|....06/16/2029 ...
23338V-AS-5 ... DTE ELECTRIC CO N A . 100.0240 |.............. 2,000,475 |.... 202,057,365 |ooeeeeeennnnnnn0 e (5,195) [0 eeeeiiel0 002052200 ). 4.762 [AO ...... .. 104,000 |....01/31/2024 ...|....04/01/2033 ...
23338V-AV-8 ..... DTE ELECTRIC CO .. N ...99.6330 |.......oennnns 4,981,638 |.... 4,994,364 niiinl0 404 L0 00000050200 ). 5.216 [MS ...... .. 131,444 |....02/21/2024 ... |....03/01/2034 ...
23345M-AA-5 ... DT MIDSTREAM INC Series 144A N A ...93.5710 |.oeeernnnnnnns 6,549,984 |.... ....6,549,984 |......... 102,893 |..........(7,566) |..ccoeeeeeunenn0 foreeriiiiieeennn0 ennn 40125 | 4.007 | ....... .. 288,750 |....08/11/2021 ...|....06/15/2029 ...
23345M-AC-1 ... DT MIDSTREAM INC 144A - Pvt Hghly Mktble . N ...91.3200 |.....covnnnnns 4,566,017 |.... 4,994,715 [0 605 [0 011040300 . 4.317 ...08/30/2022 ...|....04/15/2032 ...
23345M-AD-9 ..... DT MIDSTREAM INC Series 144A N A . 100.5370 |....cevnnnnnnn 2,010,746 |.... 222,000,059 |o.eeeeeennieenn0 e (8) [0 e l0 0022050800 - 5.799 ....11/21/2024 ...|....12/15/2034 ...
23357*-AR-2 ... MICHIGAN CONS GAS DTE GAS COMPANY .. ...80.9130 |....coonnnnnns 5,663,910 |.... +0 7,000,000 [ooneiiiinnennn0 v o0 0 00002.070 . 2.070 ....11/16/2021 ...|....12/01/2031 ...
233851-Dii-1 ..... MERCEDES-BENZ FIN NA Series 144A ... ...91.6870 |...ccevnnnnnns 4,584,346 |.... 5,193,348 o0 e (839,307) [0 feeeeiel0 0022030100 - 2.215 ...08/04/2020 ...|....08/15/2029 ...
24422E-XX-2 . JOHN DEERE CAPITAL CORP ... ...96.7810 |. .. 4,839,029 |. . 4,985,979 |.. . 4.449 ....00/03/2024 .. 09/08/2031 ...
247150-AS-3 . DELOITTE LLP .. ...99.3620 |. .. 3,974,480 |. .4,000,000 .4,000,000 |.. .3.320 ...05/07/2020 .. 05/07/2025 ...
25278X-AN-9 . DIAMONDBACK ENERGY INC ...93.0160 |. .1,000,000 1,043,541 |.. ... 2.502 ....01/22/2021 .. 12/01/2029 ...
25278X-AV-1 ..... DIAMONDBACK ENERGY INC .. . 103.9830 |... .5,000,000 |.. ...5,186,479 |.cooeeeeennienn 0 e (18,080) [eeeeeeeeeeen0 o0 62250 |- 5.662 ....12/12/2022 ...|....03/15/2033 ...
25278X-AZ-2 ..... DIAMONDBACK ENERGY INC ....vvvvvvvennirriiiniieeecennnas foan o ...98.3780 |... .5,000,000 |.. 4,925,628 |oiiiiiiinnnn0 i 4,228 o0 000000050400 . 5.608 ....04/10/2024 ...|....04/18/2034 ...
256677-AL-9 ..... DOLLAR GENERAL CORP DOLLAR GENERAL CORPORATION ... [... ... [T | R s ...95.9240 |... .5,000,000 |.. 4,990,715 [ooieiiiiiin0 e 946 [0 00022050000 - 5.029 ....09/06/2022 ...|....11/01/2032 ...
260543-CN-1 ... DOW CHEMICAL COMPANY THE ........ccevveiiiivinnnnnnnnnens fooe vennnnnns 1o, L2BFE i 5,007,339 [...99.8230 [.............. 4,991,150 |...covvnnnnnns 5,000,000 J..ceeunnnnnnns 5,001,308 [.....coeeeeeen0 ovennen (1,293) [0 el 0 [l 40.550 ..o 4.522 ...11/25/2019 ... |....11/30/2025 ...
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264420-BM-5 ... DUKE ENERGY CAROLINAS LLC ...ovvvvvvvenniiiiiiniieeeeens foee ven | s T .. 1.F FE .. ...97.0300 |.....counnnns 11,643,546 |............. 12,000,000 |..evennnnnens 11,956,919 |..ooovvennnnnns (U 3,899 | 0 foorriiiiiinns 0 Jeeen 4.850 |...... 4.900 [JJ ooerens Jooviiiiins 268,367 [c.euuiiienns 307,167 |....01/31/2024 ...|....01/15/2034 ...
26884T-AW-2 ..... ERAC USA FIN CO Series 144A .... |- 1.GFE L. ...97.0670 |...ccvvnnnnnns 4,853,331 |.... .5,000,000 |.. .... 4,987,498 O e 1187 0 o0 e 4.900 |...... 4.937 [MN ...... .... 40,833 |... .. 245,000 |....04/26/2023 ...|....05/01/2033 ...
26884T-AZ-5 ..... ERAC USA FIN CO Series 144A .... ...98.7990 |....covvnnnnns 2,963,978 |.... ... 2,997,334 O o o0 [0 5.200 |...... 5.212 (A0 ...... ... 26,433 ... .. 113,533 |....02/05/2024 ...|....10/30/2034 ...
27409L-A%-4 ..... EAST OHIO GAS CO B Foo . 103.3610 |..eevvnnnnnnns 5,168,050 |.... ....5,000,000 O 0 0 o0 6.190 |...... 6.190 | ....... ... 13,756 |... .. 309,500 |....12/16/2022 ... |....12/15/2032 ...
27409L-AA-1 ... EAST OHIO GAS CO Series 144A .. N 1.F FE . ...98.1970 |...ccovnnnnnns 9,883,566 |.... ...10,064,803 JLUJN ORPRRRRE: < ) I AU | N RPN | ) AN 1.300 |...... LIRCUCH (V) U E 5,815 |... .. 130,845 |....06/05/2020 ... |....06/15/2025 ...
277432-AX-8 ..... EASTMAN CHEMICAL COMPANY .. N A 2.BFE . 101.6850 |....cevvnnnnns 4,728,336 |.... .... 4,649,402 0 e 56 |0 o0 e 5.750 |...... 5.752 MS ...... .... 83,926 |... .. 267,375 |....02/22/2023 ... |....03/08/2033 ...
277432-AY-6 ..... EASTMAN CHEMICAL COMPANY .. N 2.BFE. . 100.0250 |.............. 5,001,242 |.... .... 4,991,176 LU R (I N | I RN | ) RN 5.625 |...... 5.650 [FA ...... .. 102,344 |... .. 140,625 |....02/15/2024 ...|....02/20/2034 ...
278062-AH-7 ..... EATON CORPORATION N A 1.G FE . . ...93.8790 |..ceovnnnnnnns 3,872,524 |.... ....4,122,716 O o229 |0 [0 e 4.150 |...... 4.158 ....08/16/2022 ...|....03/15/2033 ...
283677-AZ-5 ..... EL PASO ELEC CO EL PASO ELECTRIC CO 1 2.BFE. 1,109,750 |...85.4310 |. ..1,067,883 |. 1,110,500 |.. .0 .5.000 |......5.965 ....10/24/2024 .. 12/01/2044
291011-BL-7 ..... EMERSON ELECTRIC CO 1 1.F FE . . 13,258,400 |...92.9090 |. 12,078,129 |. 13,096,994 |.. .0 ..(36,207) | .1.800 |...... 1.507 ....06/03/2020 .. 10/15/2027
291011-BQ-6 ..... EMERSON ELECTRIC CO 1 1.F FE . . 14,768,250 |...90.2110 |. . 13,531,619 |. 14,860,765 |.. .0 32,824 |. ......2.000 |......2.244 ....02/14/2022 .. 12/21/2028 ...
29157T-AD-8 ..... EMORY UNIVERSITY ... N A 1.CFE . .. 34,243,602 |...86.9340 |... ....29,705,454 |.... ...34,170,000 |.. ...34,215,369 0 . o (8,058) [eeeeeiieeeeen0 0 e 2143 |...... 2.115 . ...05/19/2021 ...|....09/01/2030 ...
20273V-AY-6 ..... ENERGY TRANSFER LP N 2.BFE ...99.1580 |....oovunnnnns 4,957,911 |.... .5,000,000 |.. .... 4,983,758 U SR 1T N | I RN | ) AN 5.550 |...... 5.5% .. 223,542 |....01/10/2024 ...|....06/15/2034 ...
20278N-AP-8 ..... ENERGY TRANSFER OPERATING LP .. N A 2.BFE ...99.2210 |.oeeernnnnnnns 1,984,413 |.... .2,000,000 |.. ....2,001,221 0 [ (4104) |0 o0 e 2.900 |...... 2.689 ... 58,000 |[....02/12/2020 ...|....05/15/2025 ...
29365B-AA-1 ..... ENTEGRIS ESCRON CORP Series 144A ... N 2.CFE . ...95.7220 |....covnnnnnns 2,871,651 |.... ... 2,990,232 LU RN (1T N | N RPN | ) AN 4.750 |...... 4.835 .. 142,500 |....04/06/2022 ...|....04/15/2029 ...
293661I-AD-8 ..... ENTERGY MISSISSIPPI LLC N A 1.F FE . ...97.8620 |....covnnnnnns 7,339,652 |.... ... 7,484,431 0 e 1,266 e o0 e 5.000 |...... 5.030 ...06/01/2023 ...|....09/01/2033 ...
29379V-0G-6 ..... ENTERPRISE PRODUCTS OPERATING . N 1.6 FE . .. 4,970,000 |...96.7580 |........c.c... 4,837,875 |.... .... 4,970,908 O o908 |0 [0 e 4.950 |...... 5.024 ....08/01/2024 ...|....02/15/2035 ...
29444U-BG-0 ... EQUINIX INC N A 2.BFE .. 8,774,101 ...92.9250 |.eeeunnnneens 7,921,872 |.... ....8,618,799 JUO U (18 17N ARt | B IR | ) FOUN 1.800 |...... 1.325 ...12/02/2020 ...|....07/15/2027 ...
204490-AA-5 ... EQUITABLE FINANCIAL LIFE INSUR Series 144A . I 1.EFE. .. 6,987,190 |...98.3080 |.............. 6,881,531 |.... ....6,998,634 O e 2,617 o0 [0 e 1.400 |...... 1.438 ....06/29/2020 ...|....07/07/2025 ...
20452E-AC-5 ..... [AXA EQUITABLE HOLDINGS INC .. 1 . 100.9510 |. ..2,019,022 |. . 2,053,322 |.. .0 .5.5% |......5.172 ....01/31/2024 .. 01/11/2033
30037D-AB-1 ..... EVERGY METRO 1 ...97.5610 |. ..1,951,217 |. . 1,994,360 |.. .0 .4.950 |......4.992 ....01/31/2024 .. 04/15/2033
30037D-AD-7 ..... EVERGY METRO ... 1 . 100.0980 |. ..5,004,89% |. . 4,933,547 |.. .0 .5.400 |......5.586 ....04/23/2024 .. 04/01/2034 ...
302491-AX-3 ..... [FMC CORP FMC CORPORATION ......eevvviivirmnnnirniinnnnn oo v mi ...98.8020 |. .11,856,297 |. 11,973,147 |.. .0 .5.650 |......5.684 ...06/01/2023 .. 05/18/2033 ...
FIDELITY NATIONAL INFORMATION
31620M-BS-4 ..... INFORMAT ION N |- 2.BFE ... ...90.4240 |.......oennnns 4,069,079 |.... ....4,487,861 LU SRR 1o+ T N | I RN | ) AN 1.650 |...... 1.738 .. 74,250 |....02/23/2021 ...|....03/01/2028 ...
316770-BM-0 ..... FIFTH THIRD BANK (OHIO) ... 2 .. |- 1.GFE L. ...99.4630 |....covnnnnnns 4,973,174 |.... ....5,008, 164 0 [ (16,847) |0 [0 e 3.950 |...... 3.598 ...08/29/2019 ...|....07/28/2025 ...
33767B-AF-6 ..... FIRSTENERGY TRANSMISSION LLC Series 144A . N |- 2.AFE L ...96.6930 |.............. 4,834,641 |.... .... 4,991,500 O o0 o0 [0 5.000 |...... 5.022 ....00/03/2024 ...|....01/15/2035 ...
337738-AU-2 ..... FISERV INC .. e e e e eees fen e N A |--2.BFE ... ...93.8050 |...ccvvnunnnns 4,690,260 |.... ....5,075,067 0 [ (16,339) |0 o0 e 3.500 |...... 3.119 ....02/10/2022 ...|....07/01/2029 ...
337738-BB-3 ..... FISERV INC ..viiiiiiiiiiiiiiie e [en e N |- 2.BFE ... ...94.3180 |...coennnnnnns 2,357,958 |.... .... 2,499,411 LU R T N | I RN | ) AN 2.250 |...... 2.260 ....06/11/2020 ...|....06/01/2027 ...
337738-BL-1 ..... FISERV INC .. e e e e eees fen e N A |--2.BFE ... . 100.0360 |....cceennnnn. 2,000,718 |.... .... 1,999,856 JLU N U S(s I APt | B IR | B AU 5.450 |...... 5.451 ....02/26/2024 ...|....03/15/2034 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION Series 144A .... N |- 2.BFE ... ...99.5510 |....ccovnnnnns 4,977,558 |.... ....5,002,909 O e (8,872) |0 e l0 e 4.350 |...... 4.165 . ....12/04/2018 ...|....07/15/2025 ...
340711-AY-6 ..... FLORIDA GAS TRANSMISSION Series 144A .... 1 .. 2.BFE ..|... ...87.1650 |..ccevrnnnnnns 4,358,267 |.... ....5,093,367 0 feeeeenn(16,604) |eeeeeeeen0 [0 e 2.550 |...... 2.172 .. 127,500 |....09/15/2021 ...|....07/01/2030 ...
34107@-AA-7 ... FLORIDA PIPELINE HOLDINGS LLC .... . ..2.BPL ..|.. ...85.7370 |...covvnnnnnns 3,507,556 |.... .... 4,091,065 0. RN | N AR | R RN 2.920 |...... 2.920 .. 119,459 |....07/15/2021 ...|....08/15/2038 ...
341081-GL-5 ..... FLORIDA PONER AND LIGHT CO .. 1 1.DFE .. ...99.3590 |. ..1,987,176 |. .2,051,948 |.. .0 (4,712) | ......5.100 |......4.704 ....01/31/2024 .. 04/01/2033 ...
341081-G0-4 ..... FLORIDA PONER AND LIGHT CO ..... 1. .. 1.DFE ..|... .. 9,777,000 |...97.3590 |.eeuunnnnnnns 9,735,923 |.... .. 10,000,000 |. ....9,800,333 O [ 18,440 o0 0 4.800 |...... 5.004 ...09/27/2023 ...|....05/15/2033 ...
FOOTBALL CLUB TERM NOTES 2033 F
34489%-AA-T ..... NOTES 2033 ...evviiiiiniinieiiiniineencennieeeeensnnens [ ven | | s LFFE L 5,000,000 |...99.2220 |........ennenn 4,961,100 [oeuveerennnnn 5,000,000 |.eeevunnnnns 5,000,000 |.eevuuniernnnnnn (0 [V 0 foorriiiiiinns [V P 3.870 |...... IR 7(0N 100} R F 46,225 |.oeevvnnnnnnns 197,800 |....08/15/2018 ...|[....10/05/2025 ...
FOOTBALL CLUB TERM NOTES 2020- FOOTBALL CLUB TERM
344900-AC-8 ..... NOTES 2020- . [ (SR DO IS .. 1.F FE ..|... .. 15,044,520 |...95.0840 |... .... 14,262,600 |.... ...15,000,000 |.. ...15,019,083 |.iiiiiiiinnnn0 ot (6,559) vl o0 e 2.970 |...... 2.922 10CT ..... .. 455,400 |....11/10/2020 ...|....10/05/2027 ...
FOOTBALL CLUB
344900-AH-7 ..... NOTES 2020~ ......ccvvvenniiiiinnnnnenniinnnneenernnnnnnees fooe ven | oeeeees | e LFFE L 4,000,000 |...95.0840 |.............. 3,803,360 [c.eunierennnnn 4,000,000 |.eeevunninnns 4,000,000 |.eeeveniirrennnn0 fooiiiiiiiiiinn0 0 o0 2.970 |...... 2.970 [OCT ooee [oovevvnnnnnns 29,040 |oeovennnnnnns 121,440 |....10/02/2020 ...|....10/05/2027 ...
FOOTBALL CLUB TERM NOTES 2023- FOOTBALL CLUB TERM
34501*-AE-3 ..... NOTES 2023~ .....coiiivviiieiiiiiiineeeeinineeeevvninees foee ven | eeeeeen | e LFFE L 2,000,000 |...98.6580 |.............. 1,973,160 [.oeeeeennnn 2,000,000 |.eeevunnienns 2,000,000 |oeevvenrirriennn0 fooiiiiiiiiiinn0 0 o0 5.670 |...... 5.670 |OCT .eeve |ovvvnnnerennnns 21,720 fooeriiiinnnnns 115,920 |....03/28/2023 ...|....10/05/2038 ...
345397-A4-5 ... FORD MOTOR CREDIT COMPANY LLC .... vee |--2.CFE ... 5,000,000 |...97.9260 |.............. 4,896,282 |.... .5,000,000 |.. 425,000,000 [...eeeeernnnenn0 o0 0 o0 e 4.271 |...... 4211 ....... .. 213,550 |....01/06/2020 ...|....01/09/2027 ...
361448-BG-7 ..... GATX CORP GATX CORPORATION |- 2.BFE ... ...4,962,400 |...81.4840 |.............. 4,074,203 |.... .5,000,000 |.. Ll A975, 714 0 e 30516 [0 [0 1.900 |...... 1.981|d ....... s ... 95,000 [....02/01/2021 ...|....06/01/2031 ...
361448-BK-8 ..... GATX CORP_GATX CORPORATION ....eeeevevrvnnnnnrerrmnnnnns oo wen [ neneee [Tt L 2BFE | 4,704,828 |...96.3920 [.............. 4,578,602 |...ooeeeennnnn 4,750,000 f...ccovvnnnnns 4,713,330 |.eeeeeeennnnn0 i 3,534 0 0 4.900 |...... 5.016 {MS .o ovenniiiiaennes 68,532 |.oovuuunnns 232,750 |....08/08/2022 ...|....03/15/2033 ...
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36257@-AA-0 ..... GSW ARENA HOLDINGS LLC ....ovvvvvvineeicninineeecinnnins oo vee e | s L 2BPL e 2,000,000 |...93.8340 |.............. 1,876,680 |.....cevnnnnn. 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (O R | R PN | I AR | B KN 4.150 |...... 4.150 ....09/09/2020 ...|....06/30/2030 ...
366651-AE-7 ..... GARTNER INC Series 144A ... A1 [ 2.CFE Ll ...91.4%0 |....coeuennnns 2,287,401 |.... .2,500,000 |.. ....2,274,180 0 e 17,980 |0 o0 e 3.750 |...... 5.610 ....06/14/2024 ...|....10/01/2030 ...
366651-AG-2 ..... GARTNER INC Series 144A ... A1 [ 2.0 FE L ...92.9460 |........oennnt 1,858,916 |.... .2,000,000 |.. ....2,000,000 LI RN | N | RN | B AN 3.625 |...... 3.625 ....06/15/2021 ...|....06/15/2029 ...
37045X-DH-6 ..... GENERAL MOTORS FINANCIAL CO IN ... A 2B FE L ...91.8690 |...ccvvnnnnnns 9,186,937 |.... .. 10,000,000 |.. ....9,994,677 O [ 1544 0 [0 e 2.400 |...... 2.417 ....04/06/2021 ...|....04/10/2028 ...
37045X-DP-8 ..... GENERAL MOTORS FINANCIAL CO IN ... A1 [ 2B FE L ...90.6470 |.....counnnnns 4,532,361 |.... ... 4,992,973 LU SRR (VI N | I RPN | ) AN 2.400 |...... 2.439 ....10/12/2021 ...|....10/15/2028 ...
37045X-ED-4 ..... GENERAL MOTORS FINANCIAL CO IN ... A 2B FE L . 103.5820 |.....counnnnns 2,071,649 |.... .... 1,994,804 O [ 482 |0 0 6.400 |...... 6.442 ...01/04/2023 ...|....01/09/2033 ...
37045X-EG-7 ..... GENERAL MOTORS FINANCIAL CO IN ... N |- 2.BFE ... . 102.2100 |.....cevnnnnns 2,044,207 |.... ....1,99,879 O o493 |0 [0 5.850 |...... 5.885 ....04/03/2023 ...|....04/06/2030 ...
3733IN-AL-5 ... GEORGIA-PACIFIC LLC Series 144A .... N A .. 1.G FE ..|... L..94.3410 |..ccoennnnnnns 6,332,189 |.... ....6,709,726 O e 942 |0 0 2.100 |...... 2.115 ...04/27/2020 ...|....04/30/2027 ...
375558-0C-5 ..... [GILEAD SCIENCES INC .....cevvvvviiinnnnn 1 L2.AFE .. ...98.2470 |. .. 4,912,326 |. . 4,980,045 |.. .0 .95 | .5.100 |......5.149 ....11/13/2024 .. 06/15/2035
37940X-AA-0 ..... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC . 1 .2.CFE .. ...99.6290 |. . 12,453,614 |. 12,500,944 |.. .0 .. (24,482) |. .2.650 |......2.451 ....02/12/2020 .. 02/15/2025
37940X-A0-5 ..... GLOBAL PAYMENTS INC. GLOBAL PAYMENTS INC . 1 .2.CFE .. ...99.9100 |. ..2,997,302 |. .2,995,913 |.. .0 ......5.400 |......5.422 ....08/08/2022 .. 08/15/2032 ...
38141G-A8-7 ..... GOLDMAN SACHS GROUP INC/THE N A |- 2.AFE L. L 102.1110 |ooeeeennnnnnns 3,063,325 |.... ....3,000,000 JLO N N | [ ARt | B ISP | B AU 5.727 |...... 5.726 ...04/18/2024 ...|....04/25/2030 ...
38141G-B7-8 ..... GOLDMAN SACHS GROUP INC/THE .... N | LR FE L .. 7,917,070 |...95.8920 |....eunnnnnnnn 7,671,373 |.... .... 1,918,206 O s 1,136 |0 [0 e 5.016 |...... 5.17 ....11/06/2024 ...|....10/23/2035 ...
38141G-B8-6 ..... GOLDMAN SACHS GROUP INC/THE .... N A |- LFFE L .. 3,000,000 |...96.6250 |.............. 2,898,747 |.... ....3,000,000 O 0 0 [0 e 5.561 |...... 5.560 ... 11/12/2024 ...|....11/19/2045 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC/THE .... N | LR FE L 4,084,800 |...85.2020 |.............. 4,260,106 |.... ... 4,194,534 LU O (1700 N | N RPN | ) AN 2.615 |...... 5.807 |AO ...... .. 130,750 |....12/12/2023 ...|....04/22/2032 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC/THE .... N A |- 2.AFE L. ...4,004,200 |...86.2430 |...eennnnnnnn 4,312,155 |.... ....4,121,705 0 feeeenn 98,316 |0 o0 e 3.102 |...... 6.224 [FA ...... .. 155,100 |....09/27/2023 ...|....02/24/2033 ...
38937L-AC-5 ..... GRAY OAK PIPELINE LLC Series 144A N |- 2.CFE ... ...9,985,600 |...98.0820 |.............. 9,808,171 |.... . . ....9,997,667 O 2,892 o0 [0 2.600 |...... 2.630 (A0 ...... ..260,000 |....09/11/2020 ...|....10/15/2025 ...
40139L-AH-6 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A .... .. 1.BFE ..|... .. 6,988,380 |...92.1570 |eeeeunnnnnens 6,450,987 |.... ....7,000,000 |.. ....6,995,694 O e 1671 |0 o0 e 1.400 |...... 1.425(0J ....... ... 98,000 |[....06/30/2020 ...|....07/06/2027 ...
40139L-BA-0 ..... GUARDIAN LIFE GLOBAL FUNDING Series 144A .... .| 1.BFE ..|... .. 9,960,700 |...90.8470 |.............. 9,084,694 |.... .. 10,000,000 |.. ....9,983,378 O o 5,621 o0 [0 1.250 |...... 1.309 [N ...... ..125,000 |....11/16/2020 ... |....11/19/2027 ...
40139L-BH-5 . GUARDIAN LIFE GLOBAL FUNDING Series 144A . .. 1.BFE .. 3,000,000 |. 102.7740 |. ..3,083,231 |. .3,000,000 .3,000,000 |.. .0 . ......5.737 ....00/27/2023 .. 10/02/2028
404119-CJ-6 . HCA THE HEALTHCARE CO HCA INC . .2.CFE .. ...92.7940 |. ..4,314,928 |. .4,650,000 . 4,634,189 |.. .0 .3.375 |...... 3.463 ...08/08/2023 .. 03/15/2029
404121-AK-1 ..... HCA THE HEALTHCARE CO HCA INC . .2.CFE .. ...97.4090 |. .. 3,604,138 |. .3,700,000 . 3,694,902 |.. .0 ... 304 | .5.450 |......5.468 ....08/07/2024 .. 09/15/2034
41242%BK-T7 ... HARDIVOOD FUNDING LLC .... .. 1.G FE .. ...96.0900 |. ..6,389,985 |. .6,650,000 .6,935,403 |.. .0 ..(78,579) |. .3.860 |......2.546 ....10/28/2020 .. 06/07/2028 ...
41242%-BR-2 . HARDIVOOD FUNDING LLC . .. 1.G FE .. ...94.6310 |. .. 4,731,550 |. .5,000,000 .5,000,000 |.. .0 .0 ......2.600 |......2.600 ...06/08/2020 .. 06/07/2027 ...
41242%-B7-4 ..... HARDIVOOD FUNDING LLC .... B .. 1.G FE ..|... ...91.4540 |.............l 1,829,080 |.... .2,000,000 |.. ....2,000,000 I RN | N | RPN | B FN 2.370 |...... 2.370 ....06/07/2021 ...|....06/07/2028 ...
413086-AH-2 ..... HARMAN INTL IND, INC N A .. 1.F FE ..|... ...99.5180 |..ccevnnnnnnns 3,980,702 |.... .4,000,000 |.. ....4,000,697 JO I O (o <) N ARt | B IR | ) FOU 4.150 |...... 3.895 ....03/05/2019 ...|....05/15/2025 ...
422185-AK-4 ..... HEALTH CARE SERVICE CORP Series 144A . N | 1.GFE L. . 100.3780 |....cevvnnnnns 5,018,897 |.... .5,000,000 |.. ....4,998,015 LU ORI T N | I RPN | ) AN 5.200 |...... 5.210 ....06/05/2024 ...|....06/15/2029 ...
422185-AL-2 ..... HEALTH CARE SERVICE CORP Series 144A . N A |- 1.GFE L. ...99.7380 |..eeiirninnnns 4,986,909 |.... .5,000,000 |.. ....4,998,910 0 e 360 |0 o0 e 5.450 |...... 5.453 ....11/01/2024 ...|....06/15/2034 ...
428240-BK-4 ... HEWLETT PACKARD ENTERPRISE CO N |- 2.BFE ... ...96.2980 |.......ounnnns 7,350,444 |.... ....7,629,910 O 2,424 o0 [0 1.750 |...... 1.783 ...07/14/2020 ...|....04/01/2026 ...
42824C-BU-2 HEWLETT PACKARD ENTERPRISE CO ... N A .. 2.BFE ..|... 975110 |t 4,875,554 |.... ... 4,995,595 O e 195 |0 0 e 4.850 |...... 4.865 ....00/12/2024 ...|....10/15/2031 ...
42824C-8V-0 . HEWLETT PACKARD ENTERPRISE CO ... 1 .2.BFE .. ...96.1480 |. .. 2,884,439 |. .2,972,8% |.. .0 .5.000 |......5.118 ....00/12/2024 .. 10/15/2034 ...
42981C-AA-6 ..... HIGH STREET FUNDING TRUST | Series 144A 1 L2.AFE .. ...96.0900 |. .. 1,527,825 |. . 1,590,000 1,517,909 |.. .0 411 ]......5.718 ....07/09/2024 .. 02/15/2028
437076-CE-0 ..... HOME DEPOT INC ...ovvvevvvnannnns 1 1.F FE . ...80.2470 |. ..8,032,193 |. .9,000,000 .8,971,583 |.. .0 .0.900 |......1.000 ....01/06/2021 .. 03/15/2028
438516-CN-6 ..... HONEYWELL INTERNATIONAL INC . 1 1.F FE .. ...95.3710 |. .. 4,768,557 |. .5,000,000 4,961,911 |.. .0 .4.500 |......4.604 ....06/12/2023 .. 01/15/2034
443510-AH-5 ... HUBBELL INC HUBBELL INCORPORATED 1 L2.AFE .. ...95.7420 |. .. 9,574,155 |. 10,000,000 10,121,416 |.. .0 ......3.150 |......2.613 ....02/06/2020 .. 08/15/2027 ...
443510-AK-8 ..... HUBBELL INC HUBBELL INCORPORATED ... N A |- 2.AFE L. ...84.8870 |...ccevnnnnnns 3,976,948 |.... ....4,685,000 .. .... 3,898,105 O [ 71,491 |0 [0 e 2.300 |...... 5.536 ...04/24/2024 ...|....03/15/2031 ...
444859-BT-8 ..... HUMANA  INC N |- 2.BFE ... ...94.3300 |.....counnnnns 2,358,253 |.... .2,500,000 |.. ....2,501,856 LU R (i1 N AU | N RPN | ) A 3.700 |...... 3.681 ...08/22/2022 ... |....03/23/2029 ...
448579-AT-9 ..... HYATT HOTELS CORP .. N A |- 2.CFE ..|... ...99.4230 |...coonnnnnnns 2,982,685 |.... .3,000,000 |.. ....2,992,410 JLO N U - 1 I ARt | B IR | B AU 5.375 |...... 5.418 ....11/18/2024 ...|....12/15/2031 ...
450636-AA-3 ..... ITR CONCESSION CO LLC Series 144A .. N |- 2.BFE ... .... 10,214,862 |...99.1770 |... ....10,611,943 |.... .. 10,700,000 |.. ...10,597,019 O [ 182,747 0 0 4.197 |...... 6.041 ....11/02/2022 ...|....07/15/2025 ...
450636-C*-4 ..... ITR CONCESSION CO LLC . |--2.BFE ..|... .. 12,000,000 |...96.0660 |... ... 11,527,920 |.... ...12,000,000 |.. ...12,000,000 J I N | I FORRRRRt | B ISP | B AU 2.990 |...... 2.991 ....12/10/2019 ...|....12/10/2026 ...
450636-D#-9 ..... ITR CONCESSION CO LLC B . |- 2.BFE ..|... L.91.7610 |oooeeennnnnnns 4,588,050 |.... ....5,000,000 O o0 o0 [0 e 3.170 |...... 3.170 ...08/16/2022 ...|....03/15/2029 ...
45138L-BK-8 ..... IDAHO POWER COMPANY ... T |- 1.GFE ... ...99.4150 |...coonnennnns 4,970,757 |.... ....4,997,012 O e 112 0 [0 e 5.200 |...... 5.208 ....08/07/2024 ...|....08/15/2034 ...
45167R-AJ-3 ..... IDEX CORP IDEX CORPORAT ION T [ 2B FE ... ...99.5600 |........oonnn. 5,475,807 |.... ....5,490,519 O o894 |0 [0 4.950 |...... 4.992 ....08/08/2024 ...|....09/01/2029 ...
45687V-AB-2 ..... INGERSOLL RAND INC . |--2.BFE ..|... . 102.1630 [...ccvnnnnnnns 5,108,150 |.... ... 4,877,253 0 feenn. 10,696 |eeiiiiiiiinn 0 o0 ) 5.700 |...... 6.070 ...09/26/2023 ...|....08/14/2033 ...
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45866F-AV-6 ..... INTERCONT INENTALEXCHANGE INC ...evvvvniiviiniiiiiiinns Joen oo [ eeniann T L1GFE Lo 12,186,096 |...97.8620 |............. 12,134,950 |.....oeennnns 12,400,000 |..evennnnnens 12,256,172 |.oovvvvninns (U 28,328 |.eeiiiiiinnnnd 0 foorriiiiiinns 0 |ueen 4.350 |...... 4641 (D cooeees i 28,973 | 539,400 |....06/16/2022 ...|[....06/15/2029 ...
INTERNATIONAL BUSINESS MACHINE |NTERNATIONAL
459200-KU-4 ... BUSINESS MACHINE | 1.GFE L. ...95.4540 |.......oennnns 9,545,445 |.... .. 10,000,000 |.. 9,042,745 o0 8,228 [0 0 4.400 |...... 4490 (JJ ....... .. 440,000 |....07/20/2022 ...|....07/27/2032 ...
459506-AP-6 ..... INTERNATIONAL FLAVORS & FRAGRA Series 144A .. |- 2.CFE ..|... ...91.8080 |... ....11,934,9% |.... ...13,000,000 |.. ...13,081,134 |...ooeeiiiieennl0 e (30,250) [0 o0 e 1.832 |...... 1.587 | AO ...... ...05/14/2021 ...|....10/15/2027 ...
461070-AV-6 ..... INTERSTATE POWER & LIGHT CO . |- 2.AFE L ...96.1840 |....covnnnnnns 2,885,525 |.... 02,993,964 [oiiiiiiiennn0 i 204 L0 0 4.950 |...... 4.976 [MS ...... ....00/04/2024 ...|....09/30/2034 ...
46266T-AC-2 ..... |- 2.CFE ..|... . 101.1980 |.oeeevvnennnns 5,059,914 |.... 5,000,117 [0 e 467 el o0 e 5.700 |...... 5.699 [MN ...... ....02/26/2024 ...|....05/15/2028 ...
46266T-AF-5 ..... |- 2.CFE ... . 103.2660 |.............. 3,356,156 |.... 3,204,491 L0 e (6,307) [0 [0 6.250 |...... 5.858 [FA ...... .. 101,563 |....04/23/2024 ...|....02/01/2029 ...
466313-AH-6 ..... JABIL CIRCUIT INC .. |- 2.CFE ..|... ...96.7160 |..ccevvnnnnnns 4,835,800 |.... 5,284,151 [0 e (80,739) [0 [0 e 3.950 |...... 2.205(d ....... .. 197,500 |....08/04/2020 ...|....01/12/2028 ...
466313-AN-5 ..... JABIL CIRCUIT INC .. 2.CFE ..|... ...98.5880 |.......oennnns 4,929,398 |.... 04,989,621 [oeiiiiiiiennn0 i 4,070 [0 o0 4.250 |...... 4343 |WN ...... .. 212,500 |....04/20/2022 ...|....05/15/2027 ...
46647P-BT-2 JPMORGAN CHASE & CO 1.FFE .. ...96.7720 |. .. 3,870,900 |. .3,999,843 |.. .1.045 |......1.044 . 41,800 |....11/12/2020 .. 11/19/2026
46647P-CJ-3 . JPMORGAN CHASE & CO .1EFE .. ...90.7690 |. .. 4,538,426 |. . 4,999,636 |.. .2.069 |......2.067 ....06/24/2021 .. 06/01/2029
46647P-DH-6 . JPMORGAN CHASE & CO 1.FFE .. ...97.8210 |. ..4,891,059 |. .5,000,000 |.. .4.912 |......4.823 ....07/18/2022 .. 07/25/2033
46647P-EH-5 . JPMORGAN CHASE & CO 1FFE .. . 102.3350 |. ..5,116,761 |. .5,000,000 |.. .5.766 |......5.763 ...04/15/2024 .. 04/22/2035 ...
46647P-ES-1 ..... [ JPMORGAN CHASE & CO ... . 1EFE .. ...97.6350 |. ..4,881,747 |. .5,000,000 .5,000,000 |.. ieeen5.534 105633 [N L | 24,506 [ ... 11/21/2024 .. 11/29/2045 ...
476556-DC-6 ..... JERSEY CTL PWR & LT CO Series 144A ... .. 1.G FE ..|... ...99.4820 |.......oeennns 4,974,081 |.... .5,000,000 |.. +...5,009,993 [.oiiiiiiinnnn0 i (11,898) [oencccieinnnl0 o0 e 4.300 |...... 4.047 ...02/05/2019 ...|....01/15/2026 ...
JOHNSONV ILLE AERODERIVATIVE CO JOHNSONVILLE
479281-AA-5 ..... AERODERIVATIVE €O .. |- 1.CFE ... ...96.1460 |... ... 14,421,865 |.... 15,000,000 |.. ...15,000,000 |.....ceeevnnennnn Jovvviiiiiinnin0 o0 o0 e 5.078 |...... 5.078 |AO ...... ....00/25/2024 ...|....10/01/2054 ...
481210-AG-6 ..... JRD HOLDINGS LLC .... . |--2.BPL ..|... ...91.6270 |..ccovnnnnnnns 7,330,160 |.... .8,000,000 |.. +...8,000,000 |...ooeeeeennnena o0 0 o0 e 2.300 |...... 2.300 [MN ...... ....11/18/2020 ...|....11/18/2027 ...
481218-AN-1 ... JRD HOLDINGS LLC .... . |- 2.BPL ... L.B81.7470 |.oooevnnnnnnns 3,269,880 |.... 4,000,000 [..onieiiiininnn0 i 0 0 2.680 |...... 2.680 |AO ...... ...10/14/2021 ...|....10/14/2031 ...
481210-AW-1 ... JRD HOLDINGS LLC .... B . |--2.BPL ..|... ...90.0880 |...ccvvuunnnns 2,702,640 |.... +2223,000,000 |...eeeeeenneen0 o0 0 o0 e 5.700 |...... 5.700 [N ...... ....11/19/2024 ...|....11/19/2039 ...
485134-BM-1 ..... EVERGY METRO KANSAS CITY POWER & LIGHT CO ... A LR FE L ...94.6660 |.............. 7,573,298 |.... 1,818,648 o0 6,459 [0 0 5.300 |...... 5.509 (A0 ...... ....02/24/2023 ...|....10/01/2041 ...
49271V-AP-5 ..... KEURIG DR PEPPER INC 1o |- 2B FE ... ...96.1960 |...covvnnnnnns 4,809,820 |.... e 4,993,983 il 0 e 1,274 |0 [0 3.950 |...... 3.981 (A0 ...... ...04/07/2022 ...|....04/15/2029 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP Series 144A .. 1. |- 2.AFE L ...96.3900 |.......oennnns 3,855,581 |.... 4,019,504 [0 e (13,767) [0 [0 e 2.742 |...... 2.380 [FA ...... ...08/26/2019 ...|....08/15/2026 ...
49338L-AG-8 ..... [KEYSIGHT TECHNOLOGIES INC . 1 .2.BFE .. ...96.1980 |. .. 7,695,874 |. . 7,956,008 |.. .4.950 |......5.022 ....10/04/2024 .. 10/15/2034
49447B-AB-9 . KIMCO REALTY OP LLC 1 L2.AFE .. ...95.0470 |. .. 1,900,938 |. 01,991,129 |.. .4.850 |......4.906 ....00/27/2024 .. 03/01/2035
494553-AE-0 . KINDER MORGAN INC .. 1 .2.BFE .. ...98.6000 |. ..4,938,882 |. . 4,994,436 |.. ......5.400 |......5.441 ....01/29/2024 .. 02/01/2034 ...
49456B-AX-9 ..... KINDER MORGAN INC A1 [ 2B FE L ...97.6340 |.......oennnns 6,834,406 |.... 8,974,758 o0 2,398 [0 0 5.200 |...... 5.254 | ....... ...01/31/2024 ...|....06/01/2033 ...
501044-DV-0 ..... KROGER CO A 2B FE L ...96.8780 |...cevnnunnnns 4,843,892 |.... 8,987,763 |0 e 413 0 [0 5.000 |...... 5.032 [MS ...... ....08/20/2024 ...|....09/15/2034 ...
502431-AQ-2 ... L3HARRIS TECH INC .. A1 [ 2B FE L .. 4,862,600 |...99.7550 |.......occen. 4,987,766 |.... ... 4,876,558 |......ccevnnnnnn0 10,980 [0 o0 5.400 |...... 5.769 [JJ ....... ....00/27/2023 ...|....07/31/2033 ...
502431-AT-6 ..... L3HARRIS TECH INC .. A 2B FE L .. 4,856,860 |. 100.0660 |.............. 5,008,276 |.... . .. ... 4,869,847 |...ooiiiiiiii 0 e 12,987 0 [0 e 5.250 |...... 5741 (D ....... ....04/19/2024 ...|....06/01/2031 ...
502431-AU-3 ... L3HARRIS TECH INC .. N |- 2.BFE ... ...2,996,100 |...99.7840 |.............. 2,993,514 |.... .3,000,000 |.. 002,996,937 [ooeiiiiiiiiennn0 il 837 o0 0 5.350 |...... 5.364 (D ....... ....03/11/2024 ...|....06/01/2034 ...
50249A-AL-T7 ..... LYONDELLBASELL INDUSTRIES NV ...oeieeieiieeeeniiees fooe vee | s Tons L 2BFE | 9,981,610 |. 100.8660 |............. 10,086,573 |............ 10,000,000 |.............. 9,983,930 |..eeueeeeernnnnnn foeeeiinnn 1,465 |0 o0 e 5.625 |...... 5.649 [MN ...... ...06/02/2023 ...|....05/15/2033 ...
LABORATORY CORPORATION OF LABORATORY CORPORATION OF
50540R-BA-9 ..... AMER . e eeen foe e | s Tons 2B FE | 4,980,400 |...95.6360 |.............. 4,781,780 |..ccevnnnnnnns 5,000,000 |-eeveunneannns 4,981,005 [...cevvveeieeeenn0 e 805 [0 0 s 4.550 |...... 4.612 ....09/16/2024 ...|....04/01/2032 ...
512807-AV-0 ..... LAM RSRCH CORP LAM RESEARCH CORPORATION ... | 1.GFE L. ...85.5%60 |.............. 4,279,800 |.... .5,000,000 |.. 4,765,963 |o.nniiiiininnn0 el 39,141 0 0 1.900 |...... 2.83%2 ....02/16/2022 ...|....06/15/2030 ...
53154%-AN-5 ..... LIBERTY UTILITIES FINANCE GP1 .... . ....2.B .. ...96.9700 |. ..7,757,600 |. .8,000,000 .8,024,739 |.. .3.940 |......3.800 ...05/02/2019 .. 04/30/2027 ...
536797-AG-8 ..... [LITHIA MOTORS INC Series 144A . 1 .3.BFE .. ...91.4110 |. ..9,141,133 |. 10,000,000 .9,141,133 |.. .3.875 |...... 3.954 ....02/02/2022 .. 06/01/2029 ...
539830-CD-9 ..... [LOCKHEED MARTIN CORPORATION . 1 1.FFE .. ...97.0160 |. ..4,850,776 |. .5,000,000 .4,998,4% |.. .4.800 |......4.804 ....01/25/2024 .. 08/15/2034
548661-DX-2 ..... [LOWES COMPANIES INC .....ccevvvveniiiiiiiiiniiiiinnieees oo e mi L2.AFE .. ...89.3740 |. ..8,210,795 |. .9,187,000 .9,183,474 |.. .1.300 |......1.312 ....12/02/2020 .. 04/15/2028
548661-ED-5 ..... LOWES COMPANIES INC ....eeeeeeeenieeeeeeeee e eeeeenis fen e N L2.AFE .. ...89.3980 |. .. 3,575,935 |. .3,995,133 |.. ......1.700 |......1.734 ....09/13/2021 .. 09/15/2028 ...
55336V-AA-8 ..... e [ 2B FE L ...99.8420 |.........o..n. 5,990,534 |.... +...6,000,000 |....ooeevennnnnnn fornennnnn (15,495) Lol o0 e 4.000 |...... 3.701 ...08/29/2019 ...|....02/15/2025 ...
55336V-AN-2 ..... MPLX LP . A1 2B FE L ...87.2130 |.oeeiinnnnnnns 4,360,629 |.... e 4,439,156 o0 i 3,706 [0 [0 e 4.500 |...... 5.716 ....11/14/2024 ...|....04/15/2038 ...
55336V-BU-3 ..... MPLX LP . A1 [ 2B FE L ...96.4280 |.......oennnns 5,544,608 |.... 5,728,915 [0 2,729 L0 0 4.950 |...... 5.022 ....08/08/2022 ...|....09/01/2032 ...
55903V-BB-8 ..... MAGALLANES INC A1 2.0 FE Ll . ...92.9950 |... ....11,159,384 |.... . 11,750,576 |0 et 52,085 [0 o0 e 4.054 |...... 4.599 ....05/01/2023 ...|....03/15/2029 ...
571676-AC-9 ..... MARS INC Series 144A .... 1 | LEFE L ...1,813,320 |...87.6150 |........nnnees 1,752,306 |.... .2,000,000 |.. ... 1,826,800 |....oeeeeennnnnnn0 i 13,480 [0 o0 3.600 |...... 4.769 ....01/31/2024 ...|....04/01/2034 ...
571676-AV-7 ..... MARS INC Series 144A ......coovvuiniiiemmnnnnareernnnnaneafons von [ nnnnes 1 s L EFE ] 4,992,100 {...96.3120 [.....cooennnns 4,815,612 |...cooeeennnn 5,000,000 |.eevvunnianns 4,993,194 |0 o 654 |0 0 4.750 |...... 4.770 ...04/17/2023 ...|....04/20/2033 ...
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571903-BG-7 ..... MARRIOTT INTERNATIONAL INC T 2B FE | 2,527,650 |...87.3610 |[.......eennnn. 2,620,837 |oiiiiinnnnn 3,000,000 |.eevvunnienns 2,566,439 |....oooevvennnnn [ 38,789 |0 0 ]1002.850 L 5.610 ....04/24/2024 ...|....04/15/2031 ...
571903-BP-7 ..... MARRIOTT INTERNATIONAL INC A 2B FE L ...99.5690 |....covnunnnns 2,987,084 |.... .3,000,000 |.. 2,968,778 o0 e 5,138 [0 0 ]l 40875 5.144 ....02/20/2024 ...|....05/15/2029 ...
571903-B0-5 ..... MARRIOTT INTERNATIONAL INC A1 [ 2B FE L ...99.2530 |.....oounnnnns 1,985,060 |.... .2,000,000 |.. 1,975,474 0 e 1514 0 00000050300 ). 5.469 ....02/20/2024 ...|....05/15/2034 ...
573284-A0-9 ..... MARTIN MARIETTA .. A 2B FE L L..96.7970 |..eeiennnnnnns 4,839,865 |.... ....5,000,000 |.. 4,999,077 foeeieiieiieen0 360 [0 0 30450 ). 3.458 ...07/30/2019 ...|....06/01/2027 ...
573284-BA-3 ..... MARTIN MARIETTA .. N |- 2.BFE ... ...98.2480 |......ounnnnns 9,824,761 |.... .. 10,000,000 |.. ....9,882,489 [.oooeiiiinnnnnl0 i 1,139 [0 0000050150 . 5.303 ....11/06/2024 ...|....12/01/2034 ...
5762011-35-7 ..... MASSMUTUAL GLOBAL FUNDING |1 Series 144A .... .. 1.BFE ..|... . ...95.9380 |...covnnnnnnns 9,593,804 |.... .. 10,000,000 |.. 29,986,789 |.oeeeeennienn0 o489 [0 k0 40350 ). 4.373 ....09/10/2024 ...|....09/17/2031 ...
5762911-CG-3 ..... MASSMUTUAL GLOBAL FUNDING Il Series 144A .... .. 1.B FE ..|... .. 6,626,970 |...99.9420 |.............. 6,995,921 |.... ....7,000,000 |.. ....6,998,122 [0 oeninnnn 66,901 [0 o0 00002950 .l 3.935 ....11/19/2018 ...|....01/11/2025 ...
5762911-CQ-1 ..... MASSMUTUAL GLOBAL FUNDING |1 Series 144A . .. 1.BFE ..|... . 23,978,897 |...95.7090 |... ....22,501,131 |.... ...23,510,000 |.. ...23,658,842 |.oeeeeennenn0 e (71,194) [0 0022350 . 2.030 ...06/03/2020 ...|....01/14/2027 ...
579780-AU-1 ..... MCCORMICK & COMPANY INCORPORAT ... .2.BFE .. 9,742,700 |...94.0980 |. ..9,409,766 |. 10,000,000 .9,745,873 |.. .5.029 ....11/06/2024 .. 10/15/2034
581557-BU-8 ..... MCKESSON CORP .. . 1.GFE .. 8,275,560 |...99.4120 |. ..8,450,024 |. . 8,299,406 |.. .5.448 ....09/26/2023 .. 07/15/2033
58174#-AE-4 ..... MCKINSEY & CO .. 1.EPL .. 6,000,000 |...98.9710 |. .. 5,938,260 |. .6,000,000 |.. ... 2.520 ....06/11/2020 .. 06/11/2025 ...
58174#-AF-1 ..... MCKINSEY & CO .. .. 1.EPL ..|... .. 3,000,000 |...95.0880 |.............. 2,852,640 |.... 423,000,000 [...oeeeeevnneenn0 e feiiiel0 eeel0 112,700 - 2.700 ...06/11/2020 ...|....06/11/2027 ...
58769J-AS-6 ..... MERCEDES-BENZ FIN NA Series 144A ... .1 ...96.6980 |........ounnnt 6,768,862 |.... 6,992,441 [0 831 [0 000000050000 . 5.015 ...01/08/2024 ...|....01/11/2034 ...
58769J-AX-5 ..... MERCEDES-BENZ FIN NA Series 144A ... 1. ...97.4840 |....coonnnn.nt 4,874,213 |.... 24,983,550 [oieieeinienn0 o850 [0 o0l 50125 | 5.169 ....07/29/2024 ...|....08/01/2034 ...
58933Y-BK-0 ..... MERCK & CO INC .1 ...96.3460 |.............. 4,817,311 |.... 4,996,188 [0 i 367 o0 011040500 . 4.511 ....06/08/2023 ...|....05/17/2033 ...
59217G-FQ-7 ..... METROPOLITAN LIFE GLOBAL FUNDI Series 144A . L1 . 101.5420 |.............. 5,077,117 |.... 4,970,000 [...eeeeeeneenni0 e 7,198 [0 k0 0ll250400 - 5.582 ....00/27/2023 ...|....09/12/2028 ...
59217G-FS-3 ..... METROPOL ITAN LIFE GLOBAL FUNDI Series 144A . B .1 ...97.9350 |......oonnnnns 7,834,810 |.... 7,986,272 o0 i 1,182 [0 00000050080 . 5.074 ....01/02/2024 ...|....01/08/2034 ...
594918-8B-9 ..... MICROSOFT CORP N A ...99.7750 |.oeeiinnnnnnns 3,991,007 |.... 3,997,312 [0 e 28,321 [0 k012,700 - 3.300 ...06/27/2018 ...|....02/12/2025 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC ...evvveniiiiiiiiiiiiiiiiineeees foen e N . 102.3540 |.....covnnnnns 8,188,344 |.... el 8182,447 o0 e (11,612) [0 000050875 5.612 ....04/10/2024 ...|....02/09/2033 ...
595112-CB-7 . MICRON TECHNOLOGY INC ... 1 . 102.5940 |. 1,025,942 |. . 1,040,983 |.. .5.269 ...01/31/2024 .. 09/15/2033
59523U-AX-5 ..... [MID-AMERICA APARTMENTS LP 1 ...96.4770 |. .. 1,929,539 |. 1,983,417 |.. .5.053 ... 12/11/2024 .. 03/01/2035
60081H-A*-9 ..... [MILLIKEN & COMPANY ....... . . ...94.8450 |. ..5,690,700 |. .6,000,000 |.. .2.080 ....10/18/2021 .. 10/15/2026
609207-AR-6 ..... MONDELEZ INTERNATIONAL INC ...ovvvvirvnnniiiiiniineen fean o U b ...98.5290 |. .. 1,477,928 |. . 1,498,570 |.. .3.713 ....02/11/2019 .. 02/13/2026 ...
61747Y-EH-4 ..... MORGAN STANLEY ... N . ...83.6820 |. ..4,184,078 |. .5,000,000 4,999,732 |.. ......2.509 ...10/14/2021 .. 10/20/2032 ...
61747Y-EK-7 ..... MORGAN STANLEY ... N 1.EFE. .. 5,000,000 |...95.2280 |... 4,761,386 |.... .5,000,000 |.. 5,000,000 |.eeveenrirrennnd0 fooeiiiiiiiiiinn0 0 0 2,475 2.249 ....01/19/2022 ...|....01/21/2028 ...
61747Y-EU-5 ..... MORGAN STANLEY ... N A 1.EFE . .. 3,000,000 |...96.7250 |... 2,901,762 |.... .3,000,000 |.. 3,000,000 |-eeveeneeeeeennn0 fooeiiiiiiiiin 0 0 o0 ].04.889 . 4.802 ....07/18/2022 ...|....07/20/2033 ...
61747Y-FE-0 ..... MORGAN STANLEY ... N 1.EFE. .. 5,000,000 |...98.4720 |... 4,923,578 |.... .5,000,000 |.. 5,000,000 |.eeveenrirrennnd0 fooeiiiiiiiiiinnn0 il 0000050250 L 5.250 ....04/19/2023 ...|....04/21/2034 ...
61747Y-FQ-3 ..... MORGAN STANLEY N A 1.EFE . .. 5,000,000 |. 101.8430 |... 5,092,169 |.... .5,000,000 |.. 5,000,000 |-eeveeeeeeeennn0 fooeiiiiiiiiin0 0 0 .. 5.656 ... 5.656 ....04/17/2024 ...|....04/18/2030 ...
620076-BY-4 ..... MOTOROLA SOLUTIONS INC .. N ...99.7840 |... 4,989,216 |.... 4,904,627 |..eeveeeiennnn0 oo 13,837 il 0100025000 | 5.506 ....04/19/2024 ...|....04/15/2029 ...
620076-BZ-1 ..... MOTOROLA SOLUTIONS INC N A ...99.9230 |... 2,997,684 |.... 2,996,961 |ovvenreeeeennnnnn0 o321 0 [0 01005400 . 5.414 ...03/11/2024 ...|....04/15/2034 ...
624758-AF-5 ..... MUELLER WATER PRODUCTS INC Series 144A . 1 ...92.3630 |. .. 5,541,765 |. .5,541,765 |.. .4.119 ....02/07/2022 .. 06/15/2029 ...
626738-AF-5 ..... MURPHY OIL USA INC Series 144A 1 ...87.9270 |. .. 4,396,330 |. .5,000,000 . 4,396,330 |.. .3.765 ....05/12/2021 .. 02/15/2031
62027#-AK-2 ..... NFL VENTURES LP ..... ...93.1720 |. .. 2,315,652 |. . 2,485,352 . 2,485,352 |.. .2.730 ....11/03/2016 .. 04/15/2031
62927@-AB-4 ..... NHL US FUNDING LP ...98.7320 |. ..4,936,600 |. .5,089,543 |.. .3.283 ....07/01/2019 .. 09/29/2026
62927@-AF-5 ..... NHL US FUNDING LP . ...94.8%0 |. .. 2,846,880 |. .3,000,000 |.. ... 3.062 ....08/13/2020 .. 08/13/2027 ...
62927@-AN-0 ..... NHL US FUNDING LP .. 2.BPL .. 5,000,000 |...96.3640 |.............. 4,818,200 |.... 45,000,000 [...ooeeeennieeni0 o0 feiil0 o0l 40910 ) 4.940 ...09/30/2024 ...|....09/30/2031 ...
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS
636180-BQ-3 ..... COMPANY 2.C FE ...3,164,550 |. 100.4080 |.............. 3,012,238 |.... 3,081,552 o0 e (31,541 [0 e l0 112250500 - 4.368 [JJ ....... .. 165,000 |....06/08/2020 ...|....01/15/2026 ...
63636#-AG-1 ..... NATIONAL HOCKEY LEAGUE . 2.APL .. 5,000,000 |...94.3170 |....oevnnnnnns 4,715,850 |.... +...5,000,000 |...eeriivnnnnnn Jovviiiiiiiin0 o0 00000030150 | 3.150 (D ....... ...12/29/2020 ...|....01/06/2028 ...
NATIONAL RURAL UTILITIES COOP NATIONAL RURAL
637432-M5-1 ..... UTILITIES COOPE ....ceevvviniieiiiinneeeeeeniineeeennnnns foen ven | s T L1EFE e 1,878,760 |...92.5150 |.............. 1,850,298 [.....ccevenen 2,000,000 |.eeevunnieens 1,889,296 |....oovvveenennn0 [ 10,536 [ooeiiiiiiii 0 el l0 [ 040023 o 4.882 [MN ... [ooeeiiiiins 13,410 [ooovvevnnnnnnns 80,460 |....01/31/2024 ...|....11/01/2032 ...
NATIONAL RURAL UTILITIES COOP NATIONAL RURAL
637432-NZ-4 ..... UTILITIES COOPE ....oevvvveneeeiiinieeeceeniieeeeeennans foen ven | s T L EFE e 5,480,145 [...93.2300 |.........onn.. 5,127,641 | 5,500,000 |......ceunnnns 5,483,771 [.oovivviiieinn0 | 1,686 [0 Jeeiennnnnl0 40150 s 30 (o (V) [ K, 10,144 |.............. 228,250 |....08/10/2022 ...|....12/15/2032 ...
NEW JERSEY RSRCE CORP NEW JERSEY RESOURCES
646025-F*-2 ..... CORPORAT | wvvveniiiiiuiiiiiiiiiieeeciiniieeeeesnnnnneees fone ven | onneees | ieeeeenns L2APL s 6,000,000 . 101.7890 |.............. 6,107,340 |....oooeennen 6,000,000 |..ccounnnnnnns 6,000,000 |...ooeoveenennnn0 fooeiiiiiiiinnnn0 Joeiiennnnl0 el 0 ]l 6.140 L 6.140 D .oovven ovennniiinnns 16,373 [..ooiiiinnnnns 368,400 |....12/15/2022 ...|....12/15/2032 ...
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NEW JERSEY RSRCE CORP NEW JERSEY RESOURCES
646025-F@-0 ..... CORPORAT I e e e e e e e e eeee e e eemme e oo ven | e | s L 2APL e 4,000,000 |...97.3160 |.eeeuennnnnenn 3,892,640 |....cevnnnnnns 4,000,000 |eeveunnannns 4,000,000 |-eeveunieeeennnnn 0 fooeereeemniieend0 o0 0 e 5.550 |...... 5.550 ....11/07/2024 ...|....11/07/2034 ...
649322-AG-9 ... NEW YORK PRESBYTERIAN HOSP |- 1.CFE ... 1,850,000 |...82.3160 [.........ceuen 1,522,843 |.... .1,850,000 |.. .... 1,850,000 LU RN | N | RN | B SN 1.651 |...... 1.651 ....08/12/2020 ...|....08/01/2030 ...
64952li-CH-4 ... NEW YORK LIFE GLOBAL FUNDING Series - TAFE L. 5,743,893 |...96.7810 [.......ccc.... 6,145,564 |.... .6,350,000 |.. ....6,213,244 0 [ 84,881 |0 [0 e 2.350 |...... 3.807 ....12/03/2018 ...|....07/14/2026 ...
649521i-DL-4 ... NEW YORK LIFE GLOBAL FUNDING Series S LAFE L ...99.8470 |.....oounnnnns 4,992,328 |.... .5,000,000 |.. .... 4,999,781 LU SRR << T N | I RPN | B A 2.000 |...... 2.076 ....01/14/2020 ...|....01/22/2025 ...
6495211-DS-9 ..... NEW YORK LIFE GLOBAL FUNDING Series - TAFE L. ...82.0290 |... ....16,405,864 |.... ...19,980,569 0 3,838 |0 o0 e 1.200 |...... 1.218 ....08/04/2020 ...|....08/07/2030 ...
649521-EZ-2 ..... NEW YORK LIFE GLOBAL FUNDING Series S LAFE L ...95.6650 |........cnnn 6,897,457 |.... .... 7,050,084 O e 15,352 |0 [0 e 4.550 |...... 4.880 ....00/27/2023 ...|....01/28/2033 ...
654106-AE-3 ..... NIKE INC |- LEFE L. .. 78.6810 |.oeeeennnnnnns 1,967,013 |.... .... 2,043,478 0 feeennni2,088 |0 o0 e 3.875 |...... 5.338 ...10/29/2024 ...|....11/01/2045 ...
654106-AG-8 ..... NIKE INC .. 1.EFE ..|... L 722490 |..ooeiinnnnnns 2,889,955 |.... .... 2,979,583 O 228 |0 [0 3.375 |...... 5.374 ....10/29/2024 ...|....11/01/2046 ...
65473P-AP-0 . NISOURCE INC. NISOURCE INC .2.BFE .. ...99.7100 |. ..2,991,311 |. .2,990,306 |.. .0 .5.400 |......5.448 ....05/30/2023 .. 06/30/2033
655844-CT-3 . NORFOLK SOUTHERN CORPORATION ... 2.AFE . 101.9140 |. ..5,095,720 |. . 4,999,250 |.. .0 .5.550 |[......5.553 ....11/20/2023 .. 03/15/2034
665228-C0-9 . NORTHERN ILLINOIS GAS COMPANY . ....1.D .. . 10,553,500 |...96.9680 |. ..9,696,800 |. 10,000,000 10,141,052 |.. .0 .2.660 |......1.684 ....06/12/2020 .. 06/20/2026
665228-H*-6 ..... NORTHERN ILLINOIS GAS COMPANY ......oevvvvviiinnnniennes foun oee 2,000,000 |...97.7720 |. 1,955,440 |. .2,000,000 .2,000,000 |.. .0 .1.420 |......1.421 ....08/31/2020 .. 08/31/2025 ...
665228-J¢-0 ..... NORTHERN ILLINOIS GAS COMPANY ...eeeveeeeeeiniieeeees feun e ...88.6280 |. ..2,658,840 |. .3,000,000 .3,000,000 |.. .0 ... 1.770 |......1.770 ...10/28/2021 .. 10/28/2028 ...
666807-CL-4 ..... NORTHROP GRUMMAN CORP ...97.4020 |.........en... 4,870,107 |.... ... 4,995,922 O e 2 o0 [0 e 4.900 |...... 4.911 ....01/29/2024 ...|....06/01/2034 ...
66815L-2D-0 ..... NORTHWESTERN MUTUAL GLOBAL FUN Series 144A .. ...89.8480 |...ccevnnnnnns 4,492,408 |.... .. .... 4,997,686 0 [ 852 |0 o0 e 1.700 |...... 1.714 ....05/24/2021 ...|....06/01/2028 ...
66815L-28-7 ..... NORTHNESTERN MUTUAL GLOBAL FUN Series 144A .. . 100.1610 |... ...10,016,061 |.... .. 10,000,000 |.. ....9,997,307 LI ) A N | I RN | ) FN 5.160 |...... 5.165 ....06/20/2024 ...|....05/28/2031 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY ... ...91.6370 |... .1,000,000 |.. O 292 |0 o0 e 4.643 |...... 5.055 . ....10/30/2024 ...|....12/01/2044 ...
668444-AN-2 ..... NORTHWNESTERN UNIVERSITY ... ...79.5820 |... ..2,268,084 |.... .2,850,000 |.. LU R/ (VI N | I RPN | ) S 3.868 |...... 5.128 (D ....... ...9,187 |... ....10/23/2024 ...|....12/01/2048 ...
67022%-AJ-2 ..... NSTAR GAS CO ...92.3850 |...ccennnnnnns 9,238,500 |.... .. 10,000,000 |.. .. 10,000,000 JLO I N | I ARt | B ISP | ) AT 4.400 |...... 4.400 [FA ...... .. 183,333 |... ...07/29/2022 ...|....08/01/2032 ...
670346-AR-6 ..... NUCOR CORP NUCOR CORPORATION ...98.7590 |. ..2,962,769 |. .3,000,000 .2,999,605 |.. .0 .2.000 |......2.032 ....06/20/2020 .. 06/01/2025 ...
67080L-AC-9 ..... NUVEEN LLC Series 144A . 101.7340 |. ..5,086,708 |. .5,000,000 . 4,994,609 |.. .0 .5.550 |......5.575 ....04/08/2024 .. 01/15/2030
67080L-AD-7 ..... NUVEEN LLC Series 144A . 100.9580 |. .. 2,523,944 |. .2,500,000 . 2,496,808 |.. .0 .5.850 |[......5.868 ....04/08/2024 .. 04/15/2034
67103H-AH-0 ..... OREILLY AUTOMOTIVE INC . ...95.8000 |. 1,915,996 |. .2,000,000 .1,889,303 |.. .0 ......3.900 |......5.328 ...04/29/2024 .. 06/01/2029 ...
681919-BG-0 ..... OMNICOM GRP INC. ......... ...98.4610 |....ccevnnnnns 4,923,031 |.... .5,000,000 |.. ....5,012,900 I RN | N | RPN | B SN 5.300 |...... 5.262 ...11/06/2024 ...|....11/01/2034 ...
ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC
68233J-BD-5 ... DELIVERY COMPAN ....cevvvvinieeiirnieeeeeiniieeeeennnans foen ven | s T | 1TFFE | 2,192,762 [...75.9180 |........eunnn. 2,163,650 [ceuierinnnnn 2,850,000 |.....ccvunnnns 2,194,973 0 fooeeernnnnnn2,212 |0 o0 3.800 |...... 5.599 NS oot [ T/ T 0 [....11/06/2024 ...|....09/30/2047 ...
ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC
68233J-Ce-1 ..... DELIVERY COMPAN .. B .. 1,000,000 |...97.4530 |... 974,530 |.... ....1,000,000 LU RN | N | RN | B SN 5.450 |...... 5.450 [MN ...... ....03/29/2023 ...|....05/01/2036 ...
68235P-AN-0 ..... ONE GAS INC N A 3,471,895 |...94.5450 |... .. 3,309,066 |.... ... 3,477,623 O 2,412 |0 [0 e 4.250 |...... 4.349 |NS ...... ...08/04/2022 ...|....09/01/2032 ...
682680-CC-5 ..... ONEQK INC ... N ...96.9140 |.....oounnnnns 2,907,421 |.... .... 2,996,989 O e 169 |0 [0 e 4.400 |...... 4.423 | A0 ...... ....09/10/2024 ...|....10/15/2029 ...
682680-CD-3 ..... ONECK INC ... N A ...96.6440 |.............. 3,865,762 |.... ....3,983,116 JU N U -1s's I FOPPRt | B IR | B AU 4.750 |...... 4.823 (A0 ...... ....09/10/2024 ...|....10/15/2031 ...
682680-CE-1 ..... ONEOK INC N ...95.7030 |.....counnnnns 2,871,108 |.... ... 2,990,592 O 222 o0 [0 5.050 |...... 5.090 [MN ...... ....09/10/2024 ...|....11/01/2034 ...
68389X-BP-9 ..... ORACLE CORPORATION . N A ...83.4210 |..ccovnnnnnnns 1,668,414 |.... . .. ... 1,721,220 0 [ 13,420 |0 [0 e 3.800 |...... 5.273 [MN ...... ....01/31/2024 ...|....11/15/2037 ...
69047Q-AC-6 ..... OVINTIV INC N . 102.3380 |.....cevnnnnns 5,116,923 |.... .5,000,000 |.. .... 4,991,521 O i 795 |0 [0 e 6.250 |...... 6.276 |JJ ....... ....06/16/2023 ...|....07/15/2033 ...
693304-AR-8 . PECO ENERGY CO 1 ...88.4940 |. .. 2,345,005 |. .2,650,000 .2,548,741 |.. .0 ......4.800 |......5.119 ...09/12/2024 .. 10/15/2043 ...
693304-BF-3 ..... PECO ENERGY CO ... N ...98.3000 |......oeunnnns 1,965,997 |.... .2,000,000 |.. .... 2,020,431 O [ (1,689) |0 o0 e 4.900 |...... 4749 (D ....... ...01/31/2024 ...|....06/15/2033 ...
PNC FINANCIAL SERV
693475-AX-3 ..... SERVICES GROUP | evvveeiiviiiiiiiiiciniieecceenieeeees oo ven | s 2 i L 1GFE o 3,992,360 |...96.9010 [........ceene 3,876,026 |.....cceeennn 4,000,000 |.eeevunnnnnns 3,998,174 |ouvvennieiinnnnnd 0 fooeireeee 1,132 |0 0 2.600 |...... 2.630 [JJ ....... 104,000 |....07/18/2019 ...|....07/23/2026 ...
PNC FINANCIAL SERVICES GROUP PNC FINANCIAL
693475-AZ-8 ..... SERVICES GROUP | ... -2 .1.GFE .. 4,901,450 |.. 88.7860 |. .. 4,439,290 |. .5,000,000 . 4,934,674 |.. .0 .2.550 |......2.829 127,500 |....02/15/2022 .. 01/22/2030 ...
69351U-BC-6 . PPL ELECTRIC UTILITIES CORPORA 1 . 1EFE .. 4,006,120 |...97.4170 |. .. 3,896,682 |. .4,000,000 .4,006,038 |.. .0 ......4.850 |......4.829 118,556 |....01/31/2024 .. 02/15/2034 ...
69353R-EQ-7 ..... PNC BANK NATIONAL ASSOCIATION ... 2 e | LFFE L 4,823,750 [...99.3170 |....ccevnnnnns 4,965,844 |.... .5,000,000 |.. .... 4,987,368 LU < <15\ T N | N RPN | ) RN 3.250 |...... 3.868 .. 162,500 |....11/27/2018 ...|....06/01/2025 ...
693656-AC-4 ..... PVH CORP A1 2.0 FE Ll ...8,225,165|...99.6080 |.............. 8,043,340 |.... .8,075,000 |.. ....8,090,812 0 [ (34,210) |0 o0 e 4.625 |...... 4180 |dJ ....... .. 373,469 |....10/19/2020 ...|....07/10/2025 ...
6944PL-20-0 ... PACIFIC LIFE GLOBAL FUNDING Il Series 144A . .| 1.DFE ..|... . 14,994,000 |...90.3530 |... .... 13,552,978 |.... 15,000,000 |.. ...14,997,308 O o856 o0 [0 1.450 |...... 1.456 [JJ ....... ....01/12/2021 ...|....01/20/2028 ...
6944PL-2H-1 ..... PACIFIC LIFE GLOBAL FUNDING Il Series 144A ........foeecoi]ooenine] coinnenes L ADFE | 5,395,816 |...88.5630 [.....c........ 4,914,382 |...cconnnnnnns 5,549,000 |.......ccee.nn 5,462,154 |....iieeennnnn 0 fooeeeeeen 22,240 |oevvnieeeeee 0 o0 s 1.600 |...... 2.039 [MS ...... ...12/14/2021 ... |....09/21/2028 ...
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695156-AX-7 ..... PACKAGING CORP OF AMERICA .......covvvmvvvirivnnnnnnennns foen ven | s T L 2BFE | 5,598,940 |. 102.1080 [........cceuen 5,615,943 |......ooennnns 5,500,000 |......ceunnnns 5,591,600 |[....cevvennnnnnns 0 |eeens (7,359) |ovvnnneeeennnnd 0 foorriiiiiinns 0 |..... 5.700 |...... 5.453 | D v foeeiiiiinnnnnn 26,125 il 314,371 |....01/31/2024 ... |....12/01/2033 ...
70432*-AA-9 ..... PAYCHEX INC G . 7,000,000 |...99.0580 [......ccevnnn 6,934,060 |.... ....7,000,000 |.. 07,000,000 [..enieeeeenieenn0 o0 0 o0 e 4.070 |...... 4.070 |MS ...... .. 284,900 |....03/13/2019 ...|....03/13/2026 ...
709599-BV-5 ... PENSKE TRUCK LEASING CO LP .. 2.BFE . 104.8660 |... ...10,486,587 |.... .. 10,000,000 |.. 9,972,119 [0 o 4,168 [0 [0 6.200 |...... 6.261|dD ....... ..620,000 |....05/26/2023 ... |....06/15/2030 ...
PEOPLES GAS LIGHT AND COKE COM THE PEOPLES GAS
711123-Fe-3 ..... LIGHT AND COKE ... ...89.8040 |... ....17,960,800 |.... 20,000,000 |.. ...20,000,000 |....oevevvnnnnnnn Joovviiiiiinnn0 o0 0 2.200 |...... 2.200 [MN ...... .. 440,000 |....11/16/2021 ... |....11/15/2028 ...
713448-ER-5 ..... PEPSICO INC ...96.3360 |...ccovnnnnnns 8,670,254 |.... .9,000,000 |.. n9,281,740 o0 e (135,191) [0 [0 e 2.625 |...... 1.077 |MS ...... ...06/03/2020 ...|....03/19/2027 ...
718547-AY-8 ..... PHILLIPS 66 CO ...94.5810 |...ccovnnnnnns 4,729,045 |.... 4,997,623 [0 e T8 0 0 4.950 |...... 4.956 MS ...... ....09/09/2024 ...|....03/15/2035 ...
T247K-AJ-T ... PILGRIMS PRIDE CORP ... s ...91.9700 |...ccovnnnnnns 4,598,518 |.... . . 4,966,178 o0 e 4581 [0 [0 4.250 |...... 4.374 (A0 ...... ...02/17/2023 ...|....04/15/2031 ...
T2147K-AK-4 ... PILGRIMS PRIDE CORP ......oovivvirrnnniieiiiniieeeeennnas foan oe ) O 4,965,600 |. 102.0290 |.............. 5,101,447 |oeeeinnnnnn 5,000,000 |.eeevunninnns 4,971,079 [oooviivviiieennn0 e 2,801 [0 il s 6.250 |...... 6.339 (JJ ....... ...04/04/2023 ...|....07/01/2033 ...
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT FINANCE
73019#-AC-6 ..... LLC SERI e [ e [ ...1,368,338 |...97.5140 |.............. 1,300,257 |.... e 1,382,757 el 0 e (3,132) [0 o0 3.000 |...... 2.500 MS ...... ... 12,001 |... ....02/25/2016 ...|....09/13/2027 ...
736508-S@-2 ..... PORTLAND GENERAL ELECTRIC COMP 1 . 12,000,000 |...89.2430 |. .10,709,160 |. 12,000,000 |.. .1.820 |......1.820 . 55,207 ....09/30/2021 .. 09/30/2028
737679-DH-0 ..... POTOMAC ELECTRIC POWER COMPANY 1 4,981,000 |...99.2370 |. ..4,961,843 |. . 4,982,320 |.. .5.200 |......5.249 76,556 ...02/26/2024 .. 03/15/2034
740189-AP-0 ..... PRECISION CASTPARTS CORP ..... 1 2,567,820 |...84.8730 |. ..2,546,187 |. .2,568,175 |.. .4.375 |......5.562 5,833 ....12/19/2024 .. 06/15/2045
741503-BC-9 ..... [BOOKING HOLDINGS INC ....... 1 5,330,600 |...96.7040 |. ..4,835,185 |. .5,137,552 |.. ......3.550 |......2.578 52,264 ...06/03/2020 .. 03/15/2028 ...
7415301-CV-9 ..... PRICOA GLOBAL FUND Series 144A ... [T R s 5,279,604 |...96.9970 |.....c.oennnn. 5,128,256 |.... . 5,279,916 [oeeieeeiien0 o312 [0 [0 e 4.650 |...... 4.674 s ....08/22/2024 ...|....08/27/2031 ...
743820-AA-0 ..... PROVIDENCE ST JOSEPH HEALTH ....evvvvniiviiiiiiieccnins oo ven | s 1 Y F 13,373,725 |...89.4460 |............. 11,560,842 |............. 12,925,000 |............. 13,180,474 |..oovvvviieenn0 e (83,758) [0 il s 2.532 |...... 2.069 [AO ..ot [oriiiininnns 81,815 ...04/20/2021 ...|....10/01/2029 ...
PUBLIC SERVICE ENTERPRISE GROU PUBLIC SERVICE
744560-CS-3 ..... ENTERPRISE GROU ....evviiivininiiiiiiiiincccviieeeeens foee ven | s T L AFFE e 4,985,950 [...97.3090 [....oevrrnnnn 4,865,443 |......ouunnnn. 5,000,000 |.eeevunnenns 4,986,374 |..eoeeviennnnn0 o424 o0 [0 4.850 |...... 4.886 |FA oooee |ovenneieiens 98,347 |oveveiiiiiiiiis 0 [....08/01/2024 ...|....08/01/2034 ...
745332-CC-8 ..... PUGET SOUND ENRG INC PUGET SOUND ENERGY INC ........foeeveu]veennns Tons L FFE e 13,235,059 |...98.4610 |............. 12,853,068 |......ccvn.n 13,054,000 |..eevvvennnns 13,234,753 |oeeeeeeeennenn0 e (306) |0 o0 e 5.764 |...... 5.629 [JJ cooreer |oeveminiens 346,955 |.eeeereiieieeiiiinnns 0 [....10/22/2024 ...|....07/15/2040 ...
QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS
74834L-BD-1 ..... INCORPORATED ...evveeeeeeeennieeeeeemeneeeeeeennieeeees feen vee [ evvnnnn Tons L 2AFE e 2,998,410 |. 107.1730 [..ccevvnnnnnns 3,215,198 |..cevrrnennnns 3,000,000 |-eeveunnnnnn 2,998,798 |..uueeeeernnnnn0 oo 331 |0 o0 6.400 |...... 6.406 [MN ... |oeeeneeeeeenns 16,533 [oeveeeeeeenes 207,467 |....10/30/2023 ... |....11/30/2033 ...
QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS
74834L-BG-4 ..... INCORPORATED 2.AFE .. 7,001,550 |...97.1550 |....eennnneens 6,800,845 |.... .7,000,000 |.. e 1,001,397 [0 e (183) [0 o0 e 5.000 |...... 4.997 (D ....... .. 112,778 |....10/04/2024 ... |....12/15/2034 ...
75458J-AA-5 ... RAYBURN CTRY SEC LLC Series 144A ... . [ ...91.1250 |... ....10,682,307 |.... 11,722,696 |.. L7214 L0 257 0 0 2.307 |...... 2.310 ....02/07/2022 ...|....12/01/2030 ...
75513E-AD-3 ..... RAYTHEON TECH CORP .. eeeeeeee e e eeeee e eeeeeens foen e T | ...86.8690 |....cevnunnnns 4,343,456 |.... .5,000,000 |.. 198,771 [0 120,221 0 [0 2.250 |...... 5.693 ....09/27/2023 ...|....07/01/2030 ...
75513E-CR-0 ..... [RAYTHEON TECH CORP RAYTHEON TECHNOLOGIES CORPORAT . 1 ...99.0770 |. 1,981,532 |. .2,000,000 .2,030,280 |.. .5.150 |......4.914 ....01/31/2024 .. 02/27/2033 ...
75524K-NH-3 ..... [CITIZENS BANK NA/ PROVIDENCE R 1 ...99.1030 |. .. 4,955,162 |. .5,000,000 4,999,134 |.. .2.250 |......2.304 ...04/27/2020 .. 04/28/2025 ...
758750-AN-3 ..... [REGAL-BELOIT CORPORATION ..... 1 . 102.8140 |. ..2,056,287 |. .2,000,000 .1,99,007 |.. .6.300 |......6.312 ....06/02/2024 .. 02/15/2030 ...
758750-AP-8 ..... REGAL-BELOIT CORPORATION .. 1 . 103.1740 |. .. 3,005,216 |. .3,000,000 .2,991,940 |.. .6.400 |......6.442 ...05/02/2024 .. 04/15/2033
75884R-BC-6 ..... REGENCY CENTERS LP .......... 1 ...97.4680 |. .. 2,924,047 |. .3,000,000 .2,996,232 |.. ......5.100 |......5.116 ....10/21/2024 .. 01/15/2035 ...
75886F-AE-7 ... REGENERON PHARMACEUT ICALS INC. N A . ...83.2450 |......oeennnnt 8,054,810 |.... .9,676,000 |.. ....9,266,654 |......cceevneenn0 foeeeinnnn 85,839 [0 o0 e 1.750 |...... 2.551 ....06/07/2021 ...|....09/15/2030 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORPORAT ION N 2.AFE . .... 14,961,750 |...88.9300 |... .... 13,339,475 |.... ...15,000,000 |.. .. 14,979,643 |...oooiiiinennn0 it 5,400 [0 o0 1.800 |...... 1.839 . ....08/09/2021 ...|....08/12/2028 ...
75951A-AN-8 ..... RELIANCE STANDARD LIFE GLOBAL Series 144A ... N A 1.EFE . .. 20,425,258 |...94.6160 |... ....19,206,998 |.... ...20,300,000 |.. 120,839,527 |oeeeeeeeiennd0 e (18,527) [0 [0 e 2.750 |...... 2.652 (0 ....... .. 558,250 |....02/12/2020 ...|....01/21/2027 ...
75951A-AP-3 ..... RELIANCE STANDARD LIFE GLOBAL Series 144A ... N ...99.1600 |.......oennnns 4,958,004 |.... .5,000,000 |.. 4,998,379 [0 554 0 0 2.750 |...... 2.844 [MN ...... .. 137,500 |....04/30/2020 ...|....05/07/2025 ...
761152-A*-8 ..... RESVED INC G ... . ...97.3890 |...covnnnnnnns 7,791,120 |.... .8,000,000 |.. +...8,000,000 |....oeeeeennnena o0 0 o0 e 3.240 |...... 3.240 (W ....... .. 259,200 |....07/10/2019 ...|....07/10/2026 ...
76169%-AU-7 ..... REYES HOLDINGS LLC B 1.GPL . .... 10,000,000 |...95.0800 [.........cee.n 9,508,000 |.... .. 10,000,000 |.. ..10,000,000 |.....ccevvvnenenn Joovviiiiiininin0 o0 o0 e 4.950 |...... 4.950 [MN ...... ..495,000 |....05/17/2023 ...|....05/17/2033 ...
771196-BL-5 ..... ROCHE HOLDINGS INC Series 144A ... 1. 1.CFE . .... 11,485,824 |...95.6720 |... ....10,715,267 |.... ...11,200,000 |.. 11,281,796 [0 e (43,509) [0 feeil0 e 2.375 |...... 1.966 | JJ ....... ..266,000 |....02/12/2020 ...|....01/28/2027 ...
771196-BX-9 ..... ROCHE HOLDINGS INC Series 144A ... 1. 1.CFE. .. 1,676,860 |...82.9790 |.......oc..e. 1,659,583 |.... .2,000,000 |.. 1,708,882 |.eniiiiiiinnnl0 i 32,022 [0 o0 2.076 |...... 4.542 . 41,520 |....01/31/2024 ...|....12/13/2031 ...
771196-C0-3 ..... ROCHE HOLDINGS INC Series 144A 1 1.CFE . 5,000,000 |...95.8680 |. ..4,793,418 |. .5,000,000 .5,000,000 |.. 4.592 |......4.592 ..0 [....09/03/2024 .. 09/09/2034 ...
776696-AH-9 ..... ROPER IND INC .. 1 2.AFE 998,140 |...97.1060 |. ..971,062 |. .1,000,000 .998,200 |.. 4.750 |......4.780 ..0 [....08/19/2024 .. 02/15/2032 ...
776696-AJ-5 ..... ROPER IND INC .. 1 2.BFE 9,871,400 |...96.0980 |. ..9,609,790 |. 10,000,000 9,873,741 |.. ......4.900 |......5.063 ..0 [....11/06/2024 .. 10/15/2034 ...
78355H-KP-3 ... RYDER SYSTEM INC . 1 2.BFE. 8,599,381 [...96.4800 |.............. 8,007,842 |.... ....8,300,000 |.. ....8,383,785 [.ooiiiiiinnnnnl0 i (46,295) [0 o0 e 2.900 |...... 2.309 240,700 |....02/12/2020 ... |....12/01/2026 ...
78409V-BJ-2 ..... S&P GLOBAL INC N A 1.G FE . . 14,852,114 1...92.0380 |... .... 13,805,733 |.... 15,000,000 |.. 14,894,624 |.oieiiiii 0 e 28,457 0 [0 2.700 |...... 2.880 ..405,000 |....03/01/2023 ... |....03/01/2029 ...
78433L-AA-4 ..... SCE RECOVERY FUNDING LLC .. eveenn | eeeeeeee | LAFE L ...8,065,194 |...87.3250 |....eennnnnnnn 7,042,973 |.... .8,065,242 |.. 08,065,186 [..onoeeievnnnnn0 v (A7) 0 o0 e 0.861 |...... 0.861 |IN ...... ... 69,442 |....02/17/2021 ...|....11/15/2031 ...
785592-AU-0 ... SABINE PASS LIQUEFACTION LLC ....oeevvvvmmeeeeennnnnns foon ven [ nnnnes 1 s L 2AFE | 10,706,000 |...97.5910 |.............. 9,759,082 |.......ennnt 10,000,000 |............. 10,281,190 |oeveeeeeeennnn0 [ (98,169) |0 o0 s 4.200 |...... 3108 IMS ooves oeeiiiiiaeenes 123,667 [.....cconnnnns 420,000 |....06/03/2020 ...|....03/15/2028 ...
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80282K-AZ-9 ..... SANTANDER HOLDINGS USA INC ....covvveniiiiinnnnniiiinns foee ven | s T L 2AFE L 5,099,600 |...97.0800 |.............. 4,854,001 |oeuverinnnnn 5,000,000 |.eeevunninnns 5,027,640 [....ccvvvnnennn0 Joveennn (16,626) [onncevennennn 0 vl s 3.244 |...... 2.888 |AO ...... 162,200 |....06/03/2020 ...|....10/05/2026 ...
80282K-BC-9 ..... SANTANDER HOLDINGS USA INC .. cee |- 2.AFE )., 5,000,000 |...94.7710 |... ..4,738,526 |.... .5,000,000 |.. e 4,999,516 [oeeiiiininn0 e (163) [0 [0 e 2.490 |...... 2.487 (W ....... .. 124,500 |....01/03/2022 ...|....01/06/2028 ...
806605-AH-4 ..... MERCK & CO INC | LEFE L .. 480,253 |. 110.8490 |... 465,567 |.... ..420,000 |.. LI TNV P R | R R 7 123 AR | R RPN | ) RN 6.550 |...... 5.424 NS ...... ... 27,510 [....09/30/2015 ...|....09/15/2037 ...
CHARLES SCHIAB CORP CHARLES SCHIAB CORPORATION (TH
808513-BB-0 ..o [ eeveeniieeeeeie e [ e T L AFFE e 4,497,570 [...99.8610 |.............. 4,493,761 |..ccovvnnnnnns 4,500,000 |.....ccvunnnns 4,499,877 |ovveeniiiinnnnd (U O 522 i 0 foorriiiiiinns 0 Jeeen 4.200 |...... 4212 MS oot [ 50,925 ... 189,000 |....03/20/2020 ... |....03/24/2025 ...
SELECTIVE INS GRP INC. SELECTIVE INSURANCE GROUP
816300-AG-2 ..... INC. .. B .|..2.BFE .. 3,115,230 |. 103.0570 |. ..3,091,710 |. .3,000,000 .3,108,923 |.. .0 .6.700 |......6.234 ....01/10/2024 .. 11/01/2035 ...
817826-AD-2 ..... 7-ELEVEN INC Series 144A 1 .2.BFE .. . 19,840,950 |.. 88.6880 |. 17,737,582 |. 20,000,000 19,927,159 |.. .0 ......1.300 |......1.420 ....02/22/2021 .. 02/10/2028 ...
822905-AE-5 ... SHELL FINANCE US INC A1 [ 1D FE L ...78.3590 |......ounnnnns 3,840,351 |.... .4,901,000 |.. ... 3,949,545 O 3554 |0 0 4.000 |...... 5.565 ...11/06/2024 ...|....05/10/2046 ...
83007C-AC-6 ..... 6297782 LLC Series 144A ... A1 [ 2.CFE Ll ...98.1800 |...ccvvnennnns 9,817,968 |.... .. 10,000,000 |.. ....9,999,632 0 832 0 o0 e 5.0 |...... 5.026 ....08/14/2024 ...|....10/01/2029 ...
83007C-AE-2 ..... 6297782 LLC Series 144A ... A1 [ 2.0 FE L L..97.2130 |oooeiiininnnns 4,860,657 |.... ....5,000,000 L RN | N | RPN | B FON 5.584 |...... 5.581 ....08/14/2024 ...|....10/01/2034 ...
832248-8D-9 ... SMITHFIELD FOODS, INC. Series 144A A1 [ 2.CFE Ll ...82.2080 |...ccvnnnnnnns 1,644,159 |.... ....1,981,537 O e 2,475 |0 0 e 2.625 |...... 2.711 ...09/08/2021 ...|....09/13/2031 ...
832696-AS-7 ..... JW SMUCKER CO J M SMUCKER CO A1 [ 2B FE L ...88.2410 |.....oovnnnnns 4,412,066 |.... ....5,000,001 LU R ( (1723 N N | I RPN | ) AN 2.375 |...... 2.373 ....06/18/2021 ...|....03/15/2030 ...
83444M-AC-5 ... SOLVENTUM CORP Series 144A A1 [ 2.CFE Ll . 100.2600 |.............. 5,013,007 |.... .... 4,993,536 O e 1,186 |0 o0 e 5.400 |...... 5.435 ....02/23/2024 ...|....03/01/2029 ...
83444M-AE-1 ..... SOLVENTUM CORP Series 144A A1 [ 2.0 FE L ...99.9240 |.......oennnns 4,996,196 |.... .... 4,989,862 O i 1,312 |0 [0 e 5.450 |...... 5.489 ....02/23/2024 ...|....03/13/2031 ...
83444M-AG-6 ..... SOLVENTUM CORP Series 144A .. N A |- 2.CFE ..|... ...99.4370 |...cornnnnnnns 4,971,857 |.... .... 4,997,157 0 [ 807 0 o0 e 5.600 |...... 5.608 ...02/23/2024 ... |....03/23/2034 ...
835495-AR-3 ..... [SONOCO PRODUCTS COMPANY . 1 .2.CFE .. ...97.4110 |. .. 2,435,270 |. . 2,472,548 |.. .0 .4.600 |......4.866 ....10/04/2024 .. 09/01/2029 ...
835495-AS-1 . SONOCO PRODUCTS COMPANY . 1 .2.CFE .. ...94.7730 |. .. 7,107,955 |. .7,500,000 7,418,142 |.. .0 .5.000 |......5.144 ....10/04/2024 .. 09/01/2034 ...
837004-BW-9 ..... DOMINION ENERGY SOUTH ... 1 1FFE .. . 102.3190 |. ..2,621,401 |. . 2,562,000 .2,548,693 |.. .0 ......5.800 |......5.882 ....00/27/2023 .. 01/15/2033 ...
843830-B#-6 ..... SOUTHERN STAR CENTRAL CORP .. R R A ...84.2070 |...ccvvnnnnnns 4,210,350 |.... .5,000,000 |.. ....5,000,000 JLU I N | [ APt | B IR | B AU 3.050 |...... 3.050 ...08/05/2021 ...|....08/05/2031 ...
84859D-AD-9 ... LACLEDE GAS CO | LR FE L ...99.1380 |...covvnnnnnns 1,982,756 |.... .2,000,000 |.. .... 1,993,407 LI R A N | I RPN | ) AN 5.150 |...... 5.194 ....08/06/2024 ...|....08/15/2034 ...
855244-AV-1 ..... STARBUCKS CORP STARBUCKS CORPORATION ... |- 2.AFE L. ...94.4660 |.............. 8,501,908 |.... .9,000,000 |.. ....9,112,938 0 [ (54,557) |0 [0 e 2.000 |...... 1.371 ....08/04/2020 ...|....03/12/2027 ...
857477-BU-6 ..... STATE STREET CORPORATION | 1R FE L ...94.8630 |.......oonnnns 2,845,884 |.... ....3,000,000 LU RN | N | RN | B SN 4.421 |...... 4.217 ...05/10/2022 ...|....05/13/2033 ...
863667-BF-7 ..... STRYKER CORP STRYKER CORPORATION . |- 2.AFE L. ...95.2990 |...covnnnnnnns 4,764,947 |.... ... 4,974 144 O [ 844 |0 0 e 4.625 |...... 4.692 ....09/04/2024 ...|....09/11/2034 ...
86944B-AG-8 ..... SUTTER HEALTH | LEFE L ...86.9590 |..........o.n. 8,695,934 |.... . . .. 10,000,000 LU RN | N | RN | B SN 2.294 |...... 2.294 ....10/22/2020 ...|....08/15/2030 ...
871829-BT-3 ..... SYSCO CORPORATION SYSCO CORPORATION |--2.BFE ... . 104.7830 |..ccevnnnnnnns 5,239,133 |.... ....5,000,000 |.. .... 4,974,039 O e 3,287 0 o0 6.000 |...... 6.075 ....11/13/2023 ...|....01/17/2034 ...
87264A-CA-1 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...91.7990 |...covvnnnnnns 9,179,946 |.... .. 10,000,000 |.. ...10,067,985 O [ (22,394) |0 [0 e 2.050 |...... 1.811 ....06/25/2021 ...|....02/15/2028 ...
87264A-CV-5 ..... T-MOBILE USA INC . .2.BFE .. ...98.9240 |. ..4,946,189 |. .5,000,000 . 4,993,168 |.. .0 .5.200 |......5.221 ....09/12/2022 .. 01/15/2033
87264A-CY-9 ..... T-MOBILE USA INC . .2.BFE .. ...97.79%0 |. ..4,889,804 |. .5,000,000 . 4,931,233 |.. .0 .5.050 |[......5.252 ....06/08/2023 .. 07/15/2033 ...
873050-CR-0 . TTX COMPANY Series 144A 1.FFE .. . 102.8690 |. .. 5,143,447 |. .5,000,000 4,967,782 |.. .0 .5.750 |......5.844 ...11/13/2023 .. 11/22/2033 ...
873050-CS-8 . TTX COMPANY Series 144A ........oovvvviiinnnnninrinnnnnnsfonn oee 1FFE .. ...98.3170 |. ..4,915,870 |. .5,000,000 . 4,996,848 |.. .0 .5.050 |[......5.058 ....10/30/2024 .. 11/15/2034 ...
875127-BH-4 ..... TAMPA ELECTRIC €O ..eeeeeeeeeeeeeeee e e e eeee e e eeenn foen o . 1.GFE .. ...85.4700 |. ..8,041,907 |. .9,409,000 .9,598,635 |.. .0 ......2.400 |......2.038 ....08/10/2021 .. 03/15/2031 ...
87612B-BS-0 ..... TARGA RESOURCES PARTNERS LP . |- 2.BFE ... ...96.6700 |... ....1,000,000 LU RN | N | RPN | ) SN 4.875 |...... 4.875 ....08/20/2021 ...|....02/01/2031 ...
87612G-AF-8 ..... TARGA RESOURCES CORP .. |--2.BFE ... . 105.7600 |... .... 1,998,980 O 0 0 o0 6.500 |...... 6.508 ....11/06/2023 ...|....03/30/2034 ...
883203-CB-5 ..... TEXTRON INC .. 2.BFE ..|... ...89.8010 |....cevvnnnnns 4,490,029 |.... .... 4,960,722 O e 6,851 |0 [0 e 3.000 |...... 3.159 ...02/10/2022 ...|....06/01/2030 ...
THERMO FISHER SCIENTIFIC INC THERMO FISHER
883556-CK-6 ..... SCIENTIFIC INC | 1.GFE L. ...89.8740 |.....counnnnns 3,504,973 |.... .... 3,998,983 LU R Y A N | I RPN | ) AN 1.750 |...... 1.757 ....08/09/2021 ...|....10/15/2028 ...
89236T-HG-3 ..... TOYOTA MOTOR CREDIT CORP .. |- LEFE L. ...91.5850 |...ccvnnnnnnns 4,579,274 |.... .... 4,999,099 JLO I OUUUPRRRR: < A ISRt | B IR | B AU 1.150 |...... 1.157 ...08/11/2020 ...|....08/13/2027 ...
89236T-MK-8 ..... TOYOTA MOTOR CREDIT CORP .. | LEFE L ...98.6660 |.............. 1,973,318 |.... ... 1,996,233 O 298 o0 [0 4.550 |...... 4.59% ....08/06/2024 ...|....08/09/2029 ...
89788M-AE-2 ..... TRUIST FINANCIAL CORP |- 2.AFE L. ...90.2280 |...ccevnnnnnns 4,511,394 |.... .... 4,999,998 O 8 0 [0 e 1.887 |...... 1.887 ....06/02/2021 ...|....06/07/2029 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP ... .. 1.G FE ..|... ...97.0580 |.....cennnnnns 2,911,735 |.... ....3,000,000 L RN | N | RPN | ) AN 5122 |...... 5.122 ....01/23/2023 ...|....01/26/2034 ...
89788M-AR-3 ..... TRUIST FINANCIAL CORP . 1.GFE .. . 100.7120 |. ..2,517,805 |. .2,500,000 |.. .0 .5.435 |......5.435 ....01/22/2024 .. 01/24/2030
89788M-AS-1 ..... TRUIST FINANCIAL CORP . 1.GFE .. . 100.8710 |. .. 3,530,489 |. .3,500,000 |.. .0 5711 ... 571 ....01/22/2024 .. 01/24/2035 ...
902494-BM-4 . TYSON FOODS INC ........... .2.BFE . 101.1840 |. .. 3,035,519 |. .3,000,000 2,994,895 |.. .0 ......5.700 |......5.724 ...02/28/2024 .. 03/15/2034 ...
902691-C*-3 ..... UGl UTIL, INC. UGI UTILITIES INC. .. e 1.G L ...95.2890 |.....oouennnns 7,623,120 |.... .8,000,000 |.. ....8,000,000 O 0 0 0 1.590 |...... 1.590 [JD ....... .. 127,200 |....06/15/2021 ...]....06/15/2026 ...
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902691-Ce-1 ..... UGl UTIL, INC. UGH UTILITIES INC. eovvvnnvvvvinnnnnnefonn wee [ v | e [ L PC P AN 2,000,000 |...94.5580 |.............. 1,891,160 |...ccvvvennnns 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 [V 0 foorriiiiiinns 0 |ueen 1.640 |...... BCZEON I T FO 9,658 |..eevuiiiiiinn 32,800 |....09/15/2021 ...|....09/15/2026 ...
US BANK NATIONAL ASSOCIATION US BANK NA/CINCINNATI
90331H-MS-9 ..... ...99.7990 |... .1,000,000 |.. 999,447 LU SRR AT N | I RPN | ) A 2.800 |...... 3.580 [JJ ....... ... 11,978 ... ....06/27/2018 ...|....01/27/2025 ...
907818-FU-7 ..... UNION PACIFIC CORPORATION .....eeveeeeeneeeeemnnneeeees foen oee ...86.2780 |... .3,000,000 |.. .... 3,065,048 0 [ (9,865) |oeeeeeeeeeen0 [0 e 2.375 |...... 1.998 [MN .o e 8,115 |... ....09/07/2021 ...|....05/20/2031 ...
910637-V*-5 ..... UNITED ILLUMINATING CO .. ...82.5870 |... .1,000,000 |.. ....1,000,000 I RN | N | RPN | B FN 2.020 |...... 2.020 [JD ooeees v 1,683 |... ....12/01/2020 ...|....12/01/2030 ...
910637-Ve-3 ..... UNITED ILLUMINATING CO .. .. 80.0110 |... .... 18,402,530 |.... ...23,000,000 O [0 0 [0 e 2.250 |...... 2.250 (W ....... ...217,083 |... ....01/31/2022 ...|....01/31/2032 ...
91159H-HU-7 ..... US BANCORP ...99.4670 |......ounnnnns 2,984,005 |.... ....2,999,616 O 422 o0 [0 3.950 |...... 3.965 ... 14,483 |... ....11/13/2018 ...|....11/17/2025 ...
91324P-ED-0 ... UNITEDHEALTH GROUP INC .. ...84.9640 |.....oounnnnnt 4,163,218 |.... .... 4,899,703 O e 83 |0 [0 e 2.300 |...... 2.301 ... 14,401 |... ...05/17/2021 ...|....05/15/2031 ...
913903-All-0 UNIVERSAL HEALTH SERVICES INC ....ovvvvvvvvnnniiiiinnas feun e ...85.9170 |.....covunnnns 2,577,506 |.... .... 2,916,462 JLU U 1/J5T) I N | I RPN | ) AN 2.650 |...... 3.181 .... 16,783 |[... ....12/30/2022 ...|....10/15/2030 ...
91913Y-BB-5 ..... [VALERO ENERGY CORP VALERO ENERGY CORPORATION ...93.4840 |. ..4,674,191 |. . 4,997,379 |.. .0 .2.150 |......2.170 . 31,653 ....09/08/2020 .. 09/15/2027
92343V-CQ-5 .| VERIZON COMMUNICATIONS INC .. ...92.5040 |. .. 5,550,247 |. .5,643,837 |.. .0 .4.400 |......5.178 . 44,000 ....01/31/2024 .. 11/01/2034
92343V-GH-1 VERIZON COMMUNICATIONS INC .. ...91.9300 |. .. 4,596,506 |. . 4,998,923 |.. .0 .2.100 |......2.107 . 28,875 ...03/11/2021 .. 03/22/2028
92343V-GJ-7 . VERIZON COMMUNICATIONS INC ...oovvenniviiiiniinieeeiinnas fenn e ...86.1320 |. ..323,857 |. 374,992 |.. .0 .2.550 |......2.597 2,663 ....03/11/2021 .. 03/21/2031 ...
92556V-AC-0 . VIATRIS INC e e fren e 2,499,079 |...93.7550 |. ..2,343,884 |. . 2,499,597 |.. .0 ......2.300 |......2.307 1,438 ...10/29/2021 .. 06/22/2027 ...
92556V-AD-8 ..... VIATRIS INC .... N I 5,119,733 [...86.6890 |.............. 4,767,917 |.... ....5,151,822 O 29,992 |0 0 2.700 |...... 3.955 L3718 ...06/12/2024 ...|....06/22/2030 ...
VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND
927804-GR-9 ..... POWER CO .. 4,988,700 |...97.5330 |...euunnnnnnns 4,876,673 |.... .... 4,989,057 LU RN <7 A N | I RPN | ) AN 5.050 |...... 5.079 en 97,493 ... ....08/06/2024 ...|....08/15/2034 ...
928563-AK-1 ..... VMWARE INC ... ...89.6560 |.......eunnnnt 4,482,811 |.... .... 4,986,225 0 [ 30642 |0 0 e 1.800 |...... 1.879 ... 34,000 |... ....07/20/2021 ...|....08/15/2028 ...
929160-AZ-2 ..... VULCAN MATERIALS COMPANY .. ...92.6010 |....covnnnnnns 1,852,019 |[.... ....1,880,707 O 18,890 o0 o0 e 3.500 |...... L7 [N ) E 5,833 |... ...08/25/2022 ...|....06/01/2030 ...
929160-BC-2 ..... VULCAN MATERIALS COMPANY .. ...99.7090 |...covrnnnnnns 6,979,610 |.... ....6,992,377 JU N Y ¥ A AR | B IR | B AT 5.350 |...... 5.364 (D ....... ... 42,651 [... ....11/18/2024 ...|....12/01/2034 ...
92940P-AE-4 ... WESTROCK CO ...96.3850 |........eunnns 2,891,544 |.... .. ....2,999,713 L Y A PR | I RN | ) SN 3.900 |...... I [V ) R, 9,750 |... ....056/16/2019 ...|....06/01/2028 ...
931142-FD-0 ..... WAL-MART STORES INC ... ...95.1170 |... ....15,218,770 |.... .. 16,000,000 |.. ...15,981,940 0 [ 1,680 |0 o0 e 4.100 |...... 4.114 ... 138,489 |... ...01/31/2024 ...|....04/15/2033 ...
94106L-BQ-1 ..... WASTE MANAGEMENT INC .... .. 88.8670 |......ouunnnns 8,886,722 |.... .. 10,000,000 |.. .... 9,996,935 O e 857 o0 [0 2.000 |...... 2.007 .... 16,667 |... ...04/29/2021 ...|....06/01/2029 ...
94106L-BY-4 ..... WASTE MANAGEMENT INC . . 100.0920 |. .. 3,002,752 |. .3,000,000 .2,982,878 |.. .0 .4.950 |......5.054 . 73,425 ....06/24/2024 ..
94106L-CF-4 ..... WASTE MANAGEMENT INC . ...95.9120 |. ..4,795,618 |. .5,000,000 L4,941,727 .. .0 .5.350 [......5.429 . 42,354 ....11/06/2024 ..
95000U-2K-8 ..... WELLS FARGO & COMPANY . 10,000,950 |...99.6950 |. ..9,969,516 |. 10,000,000 10,000,023 |.. .0 ......2.164 |......2.162 . 84,156 ....02/12/2020 .. .
95000U-3B-7 ..... WELLS FARGO & COMPANY ... e .. 5,000,000 |...96.6060 |.............. 4,830,278 |.... ....5,000,000 |.. ....5,000,000 LU RN | N | RPN | ) SN 4.897 |...... 4.812 .. 106,102 |... ...07/18/2022 ...|....07/25/2033 ...
957576-AA-9 ..... WESTERN & SOUTHERN FINANCIAL G Series 144A .........[... ... J PO 2,050,140 |. 101.3610 |[....ccvnennnns 2,027,222 |.ceeeninnns 2,000,000 |eeveunnannn 2,049,673 0 foeeeeeeeeneaa (467) |0 [0 e 5.750 |...... 5.383 53,028 ...11/13/2024 ...|....07/15/2033 ...
WESTINGHOUSE AIR BRAKE TECHNOL WESTINGHOUSE AIR
960386-A0-3 ..... BRAKE TECHNOL ....eeeeeeeeeeeeeeeieeeeeeeee e e eeeeee e fren e J 2,996,760 |...99.0900 |.....ceeennnn. 2,972,706 |..eeeeeeennnnn 3,000,000 |-eeveunnnnnn 2,999,678 0 fooeereeeeneena 91 o0 0 e 3.200 |...... K223 I ) R IO 4,267 ...06/16/2020 ...|....06/15/2025 ...
WESTINGHOUSE AIR BRAKE TECHNOL WESTINGHOUSE AIR
960386-AR-1 ..... BRAKE TECHNOL .. 7,978,880 |. 101.0830 |.....eenneeee. 8,086,666 |.... .... 7,980,235 0 e 1,855 |0 o0 e 5.611 |...... 5.645 [MS ...... ... 137,158 |... ...04/10/2024 ...|....03/11/2034 ...
960413-AT-9 ..... WESTLAKE CHEMICAL CORP .. ...98.0030 |......ounnnnns 1,786,603 |.... .... 1,820,356 O 1,554 0 0 3.600 |...... 3.693 [FA ...... o 24,793 ... ....06/11/2019 ...|....08/15/2026 ...
962166-BY-9 ..... WEYERHAEUSER COMPANY ...94.7030 |...ccvnnnnnnns 4,934,007 |.... .... 4,962,283 0 39,959 |0 o0 e 4.000 |...... 5.035 (A0 ...... .... 43,996 |... ...04/18/2023 ...|....04/15/2030 ...
96337R-AA-0 ..... WHISTLER PIPELINE LLC Series 144A ...99.4700 |.......oennnns 4,973,493 |.... ... 4,997,767 O [ 467 o0 [0 5.400 |...... 5.409 MS ...... ... 109,500 |... ....07/24/2024 ...|....09/30/2029 ...
96337R-AB-8 ..... WHISTLER PIPELINE LLC Series 144A ...99.8320 |....covnnnnnns 4,991,598 |.... .... 4,999,064 O [ 414 0 [0 e 5.700 |...... 5.702 [MS ...... ... 115,583 |... ....07/24/2024 ...|....09/30/2031 ...
96926G-AD-5 . WILLIAM MARSH RICE UNIVERSITY RICE UNIVERSITY . ...76.9040 |. ..8,024,917 |. .8,651,415 |.. .0 3774 |......4.8%4 . 50,321 ....10/11/2024 .. 05/15/2055 ...
96949L-AD-7 ..... [WILLIAMS PRTNRS ...97.4360 |. ..8,769,223 |. .9,000,000 .9,240,575 |.. .0 (104,681) | .3.750 |......2.498 . 15,000 ...06/03/2020 .. 06/15/2027 ...
98419M-AM-2 ..... [XYLEM INC ....... ...91.6700 |. ..9,167,004 |. 10,000,000 .9,978,885 |.. .0 . 6,579 |. .1.950 |......2.021 . 81,792 ...06/24/2020 .. 01/30/2028 ...
98459L-AC-7 ..... | YALE UNIVERSITY ...59.5190 |. .. 2,529,547 |. . 4,250,000 2,741,990 |.. .0 . 6,391 .2.402 |......4.853 . 21,551 ....10/15/2024 .. 04/15/2050
98478*-AY-3 ..... [ YANKEE GAS SERVICES CO .. ...94.4240 |. ..4,721,200 |. .5,000,000 |.. .0 ......1.380 |......1.380 ....08/31/2021 .. 08/15/2026 ...
98956P-AF-9 ..... ZIMMER HOLDINGS INC ...99.6370 |... .... 4,987,559 JLO N Y 11V I ARt | B FUUUPRPRRIN | ) FOUN 3.550 |...... 4.568 ...11/21/2018 ...|....04/01/2025 ...
U9B41NM-AA-O ..... WIPRO IT SERVICES LLC ... ...95.0790 |... O o 8,628 |0 [0 e 1.500 |...... 5.346 ....07/02/2024 ...|....06/23/2026 ...
008474-C#-3 ..... AGNICO EAGLE MINES LTD . ...99.6670 |... . ....2,000,000 JL I N | I FORRPRR | B IR | ) AT 4.420 |...... 4.420 ...06/29/2017 ...|....06/29/2025 ...
015644-A#-4 ..... ALGOMA CENTRAL CORP ALGOMA CENTRAL CORPORATION .... [... ... .. 3,000,000 |...94.3300 |......oeennnnn 2,829,900 |.... ....3,000,000 0. RN | N AR | B RN 3.370 |...... 3.370 .. 101,262 |....12/10/2020 ...|....12/10/2027 ...
01626P-AM-8 ..... ALIMENTATION COUCHE-TARD INC Series 144A ............|o.. ... ...5,095,550 |...90.1090 |.............. 4,505,437 |.... ....5,052, 144 O e (9,974) |0 e 0 2.950 |...... 2.718 .. 147,500 |....06/03/2020 ...|....01/25/2030 ...
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064159-0E-9 ..... BANK OF NOVA SCOTIA SCOTIABAN .....evvvvvnnievrnnnnnns foon ven e | s L FFE e 9,844,740 [...97.0310 |.......eunnnn. 8,732,832 |...cevvnnnnnns 9,000,000 |.eevvunnnnns 9,223,429 |...covvvnnnnns (R PO & 1) RN | N AU | B KN 2.700 |...... THOFA o e 99,900 |ociiennnnnns 243,000 |....06/03/2020 ... |....08/03/2026 ...
064159-TF-3 ..... BANK OF NOVA SCOTIA SCOTIABAN .... |- 1L.EFE ... .... 14,971,350 ...99.7610 |... .... 14,964,006 |.... ...15,000,000 |.. ... 14,999,474 0 e 5,878 o0 o0 e 2.200 |...... 2.240 [FA ...... .. 330,000 |....01/07/2020 ...|....02/03/2025 ...
06418G-AN-7 ..... BANK OF NOVA SCOTIA SCOTIABAN .... | LR FE L .... 12,000,000 |...96.9020 |... ....11,628,210 |.... ...12,000,000 |.. ...12,000,000 LI RN | N | RPN | B FON 4.740 |...... 4.740 [MN ...... ... 93,220 |....00/04/2024 ...|....11/10/2032 ...
124900-AB-7 ..... CCL INDS INC Series 144A |--2.BFE ... 4,754,550 |...97.2000 [....eeeeeennn 4,860,014 |.... ... 4,935,362 0 [ 34,989 |0 0 e 3.250 |...... 4.023 (A0 ...... .. 162,500 |....05/02/2019 ...|....10/01/2026 ...
124900-AD-3 ..... CCL INDS INC Series 144A .. 2.BFE ..|... 5,252,250 |...89.7860 [.............. 4,489,296 |.... ....5,156,644 0 [ (28,120) |0 o0 e 3.050 |...... 2.402 (D ....... .. 152,500 |....06/28/2021 ...|....06/01/2030 ...
CANADIAN NTL RAIL CO CANADIAN NATIONAL RAILWAY
136375-DH-2 ..... Comp | LR FE L ...4,988,400 |. 104.5760 |.............. 5,228,781 |.... .... 4,989,435 O 890 o0 [0 5.850 |...... 5.881|IN ...... .. 292,500 |....10/30/2023 ...|....11/01/2033 ...
20250N-AY-1 ..... ENBRIDGE INC ... |- 2.AFE L. .. 6,986,980 |...99.9020 |...eunnnnnnnn 6,993,150 |.... ....6,999,898 0 e 2,602 |0 o0 e 2.500 |...... 2.538 (W ....... .. 175,000 |....11/13/2019 ...|....01/15/2025 ...
303901-BL-5 ..... FAIRFAX FINANCIAL HOLDINGS LTD ... .. 2.BFE ..|... . 101.0820 |........een... 5,054,095 |.... .... 4,994,588 O 854 0 [0 5.625 |...... 5.643 ....06/19/2023 ...|....08/16/2032 ...
303901-BN-1 ..... FAIRFAX FINANCIAL HOLDINGS LTD .2.BFE .. . 103.0760 |. .. 4,123,035 |. . 4,042,990 |.. .0 .6.000 |......5.838 ....10/01/2024 .. 12/07/2033
92660F-AN-4 ..... VIDEOTRON LTEE Series 144A .. .2.CFE .. ...92.7010 |. .. 2,317,535 |. .2,318,215 |.. .0 .3.625 |......5.487 ...06/14/2024 .. 06/15/2029
92660F-AT-1 ..... VIDEOTRON LTEE Series 144A .2.CFE .. ...97.9760 |. ..7,348,196 |. . 7,495,500 |.. .0 .5.700 |......5.709 ....11/04/2024 .. 01/15/2035
C4861*-AM-9 ..... IRVING OIL LTD ... . |...2.CPL .. ...99.1710 |. ..2,975,130 |. .3,000,000 |.. .0 .4.960 |......4.960 ....10/31/2018 .. 10/31/2026 ...
(4861*-AR-8 ..... IRVING OIL LTD ... ...2.CPL .. ...92.9800 |. ..4,649,000 |. .5,000,000 |.. .0 ......3.840 |......3.840 ...03/20/2020 .. 03/20/2029 ...
C5793#-AN-5 ..... MCCAIN FINANCE CANADA LTD . .. 1.G FE ..|... .. 8,000,000 |...99.8680 |.............. 7,989,440 |.... ....8,000,000 LU RN | N | RN | B SN 2.520 |...... 2.521 ....01/17/2020 ...|....01/17/2025 ...
BGWAMJ-SN-5 ..... SABIC CAPITAL Il BV |- 1L.EFE ... .. 993,511 |...97.7440 |... O e 13 0 0 e 4.500 |...... 4.685 ....12/02/2024 ...|....10/10/2028 ...
00084D-AW-0 ..... ABN AMRO BANK NV Series 144A .. |- 2.AFE L .10,000,000 |...89.8780 |... . . LI RN | N | RPN | B AN 2.470 |...... 2.343 ...12/06/2021 ...|....12/13/2029 ...
00084D-BF-6 ..... ABN AMRO BANK NV |- 2.AFE L. .. 5,000,000 |...97.7330 |eeeuuunnnnnns 4,886,642 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 5.515 |...... 5.514 ....11/25/2024 ...|....12/03/2035 ...
00182Y-AA-3 ..... ANZ BANK NEW ZEALAND LTD Series 144A . [CRR—. |- 1.GFE L ...2,021,120 |. 100.4360 |.............. 2,008,721 |.... ....2,011,729 LU R U017/ N N | I RPN | ) AN 5.548 |...... 5.304 ...08/03/2022 ...|....08/11/2032 ...
00188L-AA-5 ..... APA INFRASTRUCTURE LTD Series 144A (V- |--2.BFE ... ...95.3%60 |....covnunnnns 7,154,725 |.... .... 7,407,553 O e 2128 0 o0 e 5125 |...... 5.289 ....09/10/2024 ...|....09/16/2034 ...
00388W-AQ-4 ..... ABU DHABI NATIONAL ENERGY CO Series 144A .... [CRR—. .. 1.DFE ..|... ...95.0090 |......ooennnns 1,425,135 |.... .... 1,489,678 O 298 o0 [0 4.375 |...... 4.494 ...10/02/2024 ...|....10/09/2031 ...
AERCAP |RELAND CAPITAL LTD / A AERCAP IRELAND
00774M-AW-5 ..... CAP/GLOBA .. 2.AFE ..|... ...92.5630 |.....counnnnns 5,553,764 |.... ....5,960,311 O 9574 |0 [0 3.000 |...... 3.185 ....02/03/2022 ...|....10/29/2028 ...
00973R-AM-5 ..... AKER BP ASA Series 144A .2.BFE .. . 100.2370 |. ..5,011,832 |. . 4,989,515 |.. .0 .6.000 |......6.032 ...06/07/2023 ..
00973R-AN-3 . AKER BP ASA Series 144A ... .2.BFE .. ...93.9680 |. .. 1,879,359 |. 1,993,783 |.. .0 .5.125 |......5.166 ....00/24/2024 ..
034863-AP-5 . ANGLO AMERICAN CAPITAL PLC Series 144A . .2.BFE .. ...99.9170 |. .. 1,498,751 |. .1,504,092 |.. .0 ......4.875 |......4.121 ....08/29/2019 .. .
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL PLC Series 144A .... |- 2.BFE ... ...91.4620 |.............. 4,573,079 |.... . . .... 4,986,304 O e 4,061 |0 [0 e 2.250 |...... 2.339 ...03/15/2021 ...|....03/17/2028 ...
03512T-AF-8 ..... ANGLOGOLD ASHANTI HOLDINGS PLC ...evvveeeeeeiieiinnes .. 2.CFE .. ...91.9390 |..ceoriiiins 643,572 |.ccovrnienn 700,000 |-eeeemrmnneaeees 647,312 0 fooeeeeeeeeeenn 715 0 [0 e 3.375 |...... 5.583 ...12/19/2024 ...|....11/01/2028 ...
ATRESMEDIA CORPORACION DE MEDI ATRESMEDIA
04965D-A@-5 ..... CORPORACION DE MEDI ..eevveeeeeeeeeeeeeeeeeeeeeeeeeen foen e [V R 2B ... ...99.6280 |....cevnunnnns 4,981,400 |..eeeeeennnn 5,000,000 |-eeevunnanens 5,000,000 0 fooeeeeeemiiieed0 o0 0 e 4.750 |...... 4.750 [JJ coeeees oo 112,153 ...07/11/2018 ...|....07/11/2025 ...
052528-AT-3 ..... AUST & NZ BANK GROUP Series 144A [CRR—. |- 1.GFE L ...95.6690 |........coennt 4,783,468 |.... .5,000,000 |.. ....5,000,000 LU RN | N | RN | B SN 5.204 |...... 5.202 .... 65,773 |... ....00/23/2024 ...|....09/30/2035 ...
05401A-AJ-0 ..... AVOLON HOLDINGS FUNDING LTD Series 144A ... (V- |- 2.CFE ..|... ...96.1200 |...ccvvnnnnnns 3,364,193 |.... .3,500,000 |.. .... 3,508,989 O [ (4,345) |0 [0 e 3.250 |...... 3.115 ... 42,972 |... ....02/12/2020 ...|....02/15/2027 ...
05523R-AF-4 ..... BAE SYSTEMS PLC Series 144A .... [CRR—. |- 2.AFE L ...82.5910 |....ooonnnnnns 4,129,545 |.... .5,000,000 |.. .... 4,087,523 0. LBATTS |0 [0 1.900 |...... 5.446 .... 35,889 |[... ....04/23/2024 ...|....02/15/2031 ...
055451-BA-5 ..... BHP BILLITON FINANCE USA LTD .. (V- |- LFFE L ...98.2840 |....covnnnnnnn 2,457,094 |.... .2,500,000 |.. ... 2,495,260 J N O [+11 I FORPPPt | B IEUPRRPRRPIN | ) AT 4.900 |...... 4.929 ... 41,854 |... ....02/23/2023 ...|....02/28/2033 ...
055451-BE-7 ..... BHP BILLITON FINANCE USA LTD [CRR—. .. 1.F FE ..|... . 100.4040 |.............. 5,020,187 |.... .5,000,000 |.. ....4,873,616 O e 11,099 |0 [0 e 5.250 |...... 5.622 .... 82,39 [... ....00/26/2023 ...|....09/08/2033 ...
05581K-AG-6 ..... BNP PARIBAS SA ......... . 1EFE .. . 102.3000 |. ..6,137,988 |. .6,000,000 .6,090,866 |.. .0 .5.8% |......5.673 . 25,541 ...01/31/2024 .. 12/05/2034 ...
05583J-AG-7 ..... BPCE SA Series 144A .. 2.AFE .. ...99.9190 |. .. 4,995,926 |. .5,000,000 4,999,772 |.. .0 .2.375 |......2.503 . 55,087 ....01/06/2020 .. 01/14/2025 ...
05583J-AH-5 . BPCE SA Series 144A L2.AFE .. . 25,101,550 |...97.3670 |. . 24,341,694 |. 25,000,000 25,016,519 |.. .0 .1.652 |......1.562 . 97,514 ....12/10/2020 .. 10/06/2026
05964H-AN-5 . BANCO SANTANDER SA . .1.GFE .. 4,000,000 |...94.5280 |. ..3,781,109 |. .4,000,000 .4,000,000 |.. .0 1,722 |...... 1.602 . 20,473 ...09/07/2021 .. 09/14/2027
05964H-BG-9 . BANCO SANTANDER SA ... .. 1.F FE .. 3,000,000 |. 100.0180 |. .. 3,000,551 |. .3,000,000 |.. .0 ......5.439 |......5.439 . 75,240 ....07/08/2024 .. 07/15/2031 ...
05974E-AA-8 ..... FIEMEX ENERGIA - BANCO ACTINVE Series 144A . veo |- 2.CFE ... ...97.8950 |... LU SRR £511 )N N | I RPN | ) AN 7.250 |...... 7.182 .... 10,372 |... ....09/11/2024 ...|....01/31/2041 ...
067316-AE-9 ..... BACARDI LTD Series 144A ... vee |--2.CFE ... . ...99.8210 |..eeeennnnnnns 4,991,036 |.... ....4,999,218 0 feeenn2,043 |0 o0 e 4.450 |...... 4.493 ... 28,431 |... ...04/24/2018 ...|....05/15/2025 ...
06738E-BV-6 ..... BARCLAYS PLC [CRR—. veo |- 2.AFE L)L .. 1,651,180 |...84.4050 |.............. 1,688,091 |.... .... 1,684,326 LU SRR i 11 I N | I RN | ) AN 2.894 |...... SIA7 1\ R R 5,949 |... ....01/31/2024 ...|....11/24/2032 ...
06738E-CR-4 ..... BARCLAYS PLC ... [V cee |- 2.AFE )., .. 3,000,000 |. 100.9730 |.eeeuunnnneenn 3,029,190 |.... ....3,000,000 O 0 0 [0 e 5.690 |...... 5.690 MS ...... ....51,684 |... ...08/05/2024 ...|....03/12/2030 ...
06738E-CU-7 ..... BARCLAYS PLC ... [CR—. P A S S .. 5,000,000 |...97.9290 |......nnnnnn 4,896,456 |.... . .. ....5,000,000 LI RN | N | RPN | B SN 4.942 |...... 4.982 NS ...... .. 76,189 |[... ....09/03/2024 ...|....09/10/2030 ...
06738E-CV-5 ..... BARCLAYS PLC ...iieeevruusesirrnnninsseerennnnsaerennnnnnas foen o [T | I L 2AFE | 5,000,000 |...96.1160 |.....eeneeeees 4,805,824 |....coeunnnnnt 5,000,000 |.eevvunnianns 5,000,000 J.eeenuniieennnns (U O | I FUUOPOTOUPIN | I FOTUTTRTRTTRt (I IO 5.335 |...... 5.335 |MS ..oooe foiiiiiiiiinnnns 82,248 ...09/03/2024 ... |....09/10/2035 ...
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09659T-20-2 ... BNP PARIBAS SA Series 144A ......ccovvvvviiviinnnnnnnnns foun oe [CRR—. 2 i L 2AFE L 5,000,000 |...97.4190 |.............. 4,870,933 |....covvnnnnns 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (VR R | N R | I AR | B SR T 1 I FN 5.904 [MN ..o [orvviinnnnnnn 34,452 | 0 [....11/12/2024 ...|....11/19/2035 ...
096591-20-5 ... BNP PARIBAS SA Series G FE ... ...99.9700 |....covnnnnnns 3,998,813 |.... .4,000,000 |.. .... 3,999,975 O e 1128 [0 feeiil0 1000080375 | 3.404 (W ....... .. 135,000 |....01/02/2018 ...|....01/09/2025 ...
096591-2L-7 ..... BNP PARIBAS SA Series GFE ... ...98.7040 |.....counnnnns 3,948,159 |.... .4,000,000 |.. ....4,016,760 0 ] (37,858) [0 o0 000002219 | 1.258 (DD ....... ... 88,760 [....08/04/2020 ...|....06/09/2026 ...
096591-2R-4 ... BNP PARIBAS SA Series G FE ... ...89.5290 |....covnunnnns 4,476,457 |.... .5,000,000 |.. ... 4,999,761 O e (T8) |eenl0 o0 2,159 | 2.158 [MS ...... ..107,950 |....09/08/2021 ...|....09/15/2029 ...
0965911-2T1-0 ..... BNP PARIBAS SA Series GFE ... ...95.0180 |... ....5,000,006 O i 0 [0 0000022591 | 2.591 [ ....... .. 129,550 |....01/12/2022 ...|....01/20/2028 ...
0965912113 ..... BNP PARIBAS SA Series . 100.1300 |... .... 5,504,285 O e (A15) 0 el 0 el 504097 | 5.475 [MN ...... 192,395 |....06/12/2024 ...|....05/20/2030 ...
191241-AJ-7 ... COCA-COLA FEMSA SAB DE CV ... ...78.2480 |... 391,239 |.... 392,015 LU R - -1 [T AU N RPN | RO I : <4 I AN 5.317 ....07/02/2024 ...|....09/01/2032 ...
202712-BV-6 ..... COMMONWEALTH BANK AUSTRALIA Series 144A ... . 101.0630 |...ccvvvnnnnnn 3,031,886 |.... ....3,000,000 O 0 0 [0 0000050837 | 5.837 ....08/04/2024 ...|....03/13/2034 ...
2027A0-KF-5 ..... COMMONWEALTH BANK AUSTRALIA Series 144A ...82.7350 |. ..5,791,453 |. .6,953,642 |.. .0 .1.981 ....09/08/2021 .. 09/15/2031
21688A-BC-5 ..... COOPERATIEVE RABOBANK UA .. ...99.6840 |. .. 3,987,343 |. .3,997,532 |.. .0 .4.817 ....01/02/2024 .. 01/09/2029
225313-A0-8 . CREDIT AGRICOLE SA Series 144A . 100.6310 |. ..3,018,934 |. .3,082,481 |.. .0 ......5.854 ....03/13/2024 .. 01/10/2035 ...
22535l-AH-0 ... CREDIT AGRICOLE SA Series 144A ... ...96.0110 |.oeeernnnnnnns 7,680,8% |.... ....8,000,000 O 0 0 [0 el 12247 | 1.202 ...01/19/2021 ...|....01/26/2027 ...
225401-AU-2 ... UBS GROUP AG Series 144A .. ...87.1400 |... .. ... 1,749,450 O et 31,270 L0 o0 0000030001 | 5.647 ...01/31/2024 ...|....05/14/2032 ...
20274F-AF-1 ... ENERSIS SA e eeeeeie e eeeene e e eeenneeeeee o wen | G ...97.7190 |... ... 600,000 |.. O 3,346 [0 k0 J...224.000 |- 5.544 ....11/15/2024 ...|....10/25/2026 ...
20278G-AN-8 ..... ENEL FINANCE INTERNATIONAL NV Series 144A .......... [......|C...... ...90.4660 |... ... 7,000,000 |......cceeeeen 7,011,679 |oovevinnnnnnnnnn0 [ 30,414 0 |0 [ 2125 Ll 2.076 ....07/07/2021 ...|....07/12/2028 ...
20446M-AE-2 ..... EQUINOR ASA ...eeeeeeeeeeeeeeeene e e e eeenneeeeeennns foen eee | Cenna ...96.9250 |... .. 10,000,000 |.. ...10,314,963 0 e (147,162) o0 el 1000..3.000 oo 1.466 ...06/03/2020 ... [....04/06/2027 ...
39541E-AD-5 ... GREENSAIF PIPELINES BIDCO SA R Series 144A .........[... ...|C...... ...98.7020 |... . 900,000 |.. ... 900,000 O 0 0 [0 0000050853 | 5.853 ....07/17/2024 ...|....02/23/2036 ...
400131-AH-1 ..... GRUMA SAB DE CV Series 144A .........ccovvveemenneeeeens foee von [ Cen ...97.1830 |... 777,464 |.... . 800,000 |.. ... 800,000 O 0 0 [0 0022050390 |- 5.389 ....12/04/2024 ...|....12/09/2034 ...
404280-CX-5 HSBC HOLDINGS PLC ...evvveniiiiiiiinieeceinieeeccvvnen o wen [ G ...95.1480 |... ... 11,132,348 |.... 11,700,000 |.. ...11,752,967 O e 82,115 [0 [0 000002251 | 2.505 ....02/11/2022 ... |....11/22/2027 ...
448414-AE-2 . HUTCHISON WHAMPOA FIN CI LTD 144A . 106.5980 |. ..426,390 |. . 400,000 ....413,608 |.. .0 .6.057 ....03/08/2007 .. 08/01/2027 ...
449282-AA-0 . ICHTHYS LNG PTY LTD ...96.1490 |. .11,537,880 |. 12,000,000 12,000,000 |.. .0 . 4.250 ....06/15/2022 .. 12/16/2029 ...
45326Y-A*-8 . INCITEC PIVOT LTD ...95.4260 |. .. 2,385,650 |. .2,500,000 .2,500,000 |.. .0 .4.030 ....10/30/2019 .. 10/30/2028
456837-BH-5 . ING GROEP NV ..o [ e . 103.6130 |. ..1,036,127 |. . 1,047,305 |.. .0 ... 5.428 ....01/31/2024 .. 09/11/2034 ...
456837-Bl-4 ..... ING GROEP NV ... eeeeee e eeeenee e eeeeneee feen eee | G ...99.4580 |.....oounnnnns 5,967,499 |.... ....5,931,786 O e 4746 |0 0 el 50550 |l 5.753 ...04/10/2024 ...|....03/19/2035 ...
JOHNSON CONTROLS INTERNATIONAL JOHNSON CONTROLS
477921-AA-8 ... INTERNATIONAL ...eeeeeeeeeeeeeeeneeeeeeeneeeeeeemnns foen oo [ Covenn [ 1 e | . 101.7940 |..ccovnnnnnnns 5,089,701 |.eeeeeennnn 5,000,000 |-eeevunnanens 4,988,485 0 fooeeeeeennn 1,635 o0 [0 e 5.500 |...... 5.561 [A0 ooeeen [oeeeiiinieens 55,000 [.ceeeeeennnnns 137,500 |....04/16/2024 ...|....04/19/2029 ...
478375-AH-1 ..... JOHNSON CONTROLS INTL PL SERIES * ......cccvvvvnvveeens fon won [ Cs . 104.0370 |.....covnnnnns 5,201,846 |.... .5,000,000 |.. ....5,187,161 JLOJ R (-8 72(/ DN N | N RN | ) AN 6.000 |...... 5.582 |1 ....... ... 138,333 |... ..300,000 |....05/24/2023 ... |....01/15/2036 ...
494386-AC-9 ... KIMBERLY CLARK DE MEXICO SAB D Series 144A .........|......|C...... ...99.5600 |....coeunnnnns 4,978,000 |.... .5,000,000 |.. .... 4,995,854 0 [ 20,646 |oeeeneeeeenn0 [0 e 3.250 |...... 3.679 [MS ...... ... 49,201 |... .. 162,500 |....03/29/2019 ...|....08/12/2025 ...
539439-AV-1 ... LLOYDS BANKING GROUP PLC .......ceeevvvvnnveercvnnnnneneeefons won [ Con ...99.7390 |....oovnnnnnns 4,986,947 |.... .5,000,000 |.. ....5,000,419 LU R 3711 N N | N RPN | ) AN 2.438 |...... 2.348 [FA ...... ... 49,437 |... .. 121,900 |....01/30/2020 ...|....02/05/2026 ...
53944Y-AX-1 ..... LLOYDS BANKING GROUP PLC ......eeeeeeveeeeeeemnnieeeeee o wen [ G ...99.6460 |....coounnnnnn 1,992,924 |.... .2,000,000 |.. ... 2,029,564 0 e (2,176) |0 o0 e 5.679 |...... 5.469 [JJ ....... .... 55,528 |... ... 56,790 |....01/31/2024 ...|....01/05/2035 ...
53944Y-BA-0 ..... LLOYDS BANKING GROUP PLC .......ceeevvvvnnveercvnnnnneneeefons won [ Con . 101.7230 |..ooevvnnnnnns 5,086,146 |.... ....5,000,000 I RN | N | RPN | B SN 5.721 |...... 5.721 (D ....... .... 20,659 |[... .. 143,025 |....05/29/2024 ... |....06/05/2030 ...
55037A-AB-4 ..... LUNDIN ENERGY FINANCE BV Series 144A ..........ccooeeefeee o] Cunnnnn ...86.3570 |...ccevnnnnnns 7,772,108 |.... ....1,672,958 0 feeeennnn 162,140 |0 o0 e 3.100 |...... 5.842 (0 ....... .. 128,650 |... ..279,000 |....09/26/2023 ...|....07/15/2031 ...
MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ
606822-BY-9 ..... FINANCIAL GROUP ....eeeeeeeieeeeeennne e e e eeeeneeeeeees foen e (V- 2 e |- 1.GFE | 5,000,000 |...95.0920 |.cceeunnnnnnnn 4,754,616 |.....ceeennnn 5,000,000 |eeveunnannnn 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 |oueeen 1.538 |...... 1.424 [0 oo | 34,391 |oeeeiiieeeee 76,900 |....07/12/2021 ...|....07/20/2027 ...
MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ
606822-CK-8 ..... FINANCIAL GROUP ....eeeeeeeieeeeeennne e e e eeeeneeeeeees foen e (V- 2 e L 1GFE e 11,993,050 |...98.9410 |....coeeennnt 11,872,914 |............. 12,000,000 |-eevennneenes 12,004,587 |.oeevvrnnaeens (V1 R 1,692 [ooeeeeeeennnnnnn (VI 0 |oueeen 5.133 |...... 5144 [JJ coovees e 215,471 o 615,960 |....07/13/2022 ...|....07/20/2033 ...
MITSUBISHI UFJ FINANCIAL GROUP MITSUBISHI UFJ
606822-CR-3 . FINANCIAL GROUP ..... . 1.GFE .. 5,000,000 |. 101.0730 |. .. 5,053,650 |. .5,000,000 .5,000,000 |.. .5.472 |......5.472 . 82,080 273,600 |....09/06/2022 .. 09/13/2033 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP INC .1.GFE .. . 15,000,000 |...95.1690 |. . 14,275,316 |. 15,000,000 15,000,000 .1.234 |......1.155 . 20,053 ....02/16/2021 .. 05/22/2027 ...
60687Y-CM-9 ..... MIZUHO FINANCIAL GROUP INC .. . 1.GFE .. 5,000,000 |. 101.4600 |. ..5,073,021 |. .5,000,000 5,000,000 .5.669 |......5.669 . 85,035 ....09/07/2022 .. 09/13/2033
60687Y-DD-8 ..... MIZUHO FINANCIAL GROUP INC .. .1.GFE .. 3,000,000 |. 100.9480 |. .. 3,028,443 |. .3,000,000 ......5.376 |......5.376 . 15,680 ....02/20/2024 .. 05/26/2030 ...
62954H-AX-6 ..... NXP BV/NXP FUNDING LLC/NXP USA ... cee |- 2.AFE )., .. 3,087,860 |...96.1370 |.............. 2,884,112 [.............. 3,000,000 |............. 3,041,120 [....ccomriieeii0 Jovenneee (18,227) [0 e l0 s 3.150 |...... 2.497 . 15,750 ... ...06/19/2022 ...|....05/01/2027 ...
65345Y-AA-0 ..... NIAGARA ENERGY SAC Series 144A ... veo |- 2.CFE ... ..800,000 |...96.7430 |................. 773,942 |................ 800,000 |...cevvnnnnnenn 800,000 [oveenvevnnnnnd fovnvviniiinnnn0 o0 [0 e 5.746 |...... 5.746 cn 11,237 | ....00/26/2024 ...|....10/03/2034 ...
67078A-AE-3 ..... NVENT FINANCE SARL . |- 2.CFE ..|... 4,799,140 |...83.9940 |... . s . s . 5,052,958 |ooiieeiiiinnn0 el 110,508 o0 [0 e 2.750 |...... 5.544 .. 21,083 |... ...08/25/2022 ...|....11/15/2031 ...
67078A-AF-0 ..... NVENT FINANCE SARL C...... 1o, L2C0FE e 9,971,700 |...99.8670 |.............. 9,986,745 |.....ouunnns 10,000,000 |.............. 9,975,600 [.....ccooeeeennn0 2,220 o0 0 5.650 |...... 5.687 72,194 ...04/24/2023 ... |....05/15/2033 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 1

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

6L0L3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
69370R-AK-3 ..... PERTAMINA .. [ e [CRR—. 2 i L 2BFE | 1,039,683 |...95.8000 |.............. 1,063,795 |oovveennnnnnns 1,100,000 [...oveevennnnn 1,052,709 |.ooevvvnnnnnnns (U 13,026 [.ooovvvnnnnnnns 0 foorriiiiiinns 0 |ueen 1.400 |...... 5.462 [FA ..oo |oeviiniiniiinnns (72 3,500 |....11/15/2024 ...|....02/09/2026 ...
PERUSAHAAN LISTRIK NEGARA PT PERUSAHAAN LISTRIK
715680-AE-7 ..... NEGARA (PER [CRR—. . |- 2.BFE ..|... .. 304,839 |. 100.2210 |... ... 300,000 |.. 304,636 |......cevvnnenenn0 Jooviinneenn (208) [0 o0 e 5.450 |...... 4.949 ....10/29/2024 ...|....05/21/2028 ...
716973-AF-9 ..... PFIZER INVESTMENT ENTERPRISES . (V- 1 .. 1.F FE ..|... ...93.8600 |... 10,000,000 |.. +...9,809,591 [ooiiiiiiienn0 et 6,028 [0 o0 e 5.110 |...... 5.273 ...05/16/2023 ...|....05/19/2043 ...
TAT35K-2B-7 ..... OOREDOO INTERNATIONAL FINANCE Series 144A ... [CRR—. |- LEFE ... ...96.5270 |... ... 500,000 |.eeeniiiiennn.. 486,165 [0 i 165 [0 0 [ 3.875 |...... 4.852 ....12/16/2024 ...|....01/31/2028 ...
74977R-DL-5 ... COOPERATIEVE RABOBANK UA Series 144A (V- 2 .. 1.G FE ..|... ...94.5750 |... 10,000,000 |.. .. 10,000,000 |.....cceevneeeena0 Joveeiiiiiiiiee0 feeieiil0 o0 e 1.980 |...... 1.827 ...12/09/2021 ...|....12/15/2027 ...
75405U-AA-4 ..... RAS LAFFAN LIQUEFIED NATURAL G Series 144A . [CRR—. 1 .. 1.DFE ..|... . 100.8390 |... .1,014,910 |.. e 1,025,567 |oeenieiiiininnn0 i (658) [0 o0 e 5.838 |..... 5.420 ....11/21/2024 ...|....09/30/2027 ...
75968N-AE-1 ..... RENAISSANCERE HOLDINGS LTD (V- 1 |- 1.GFE L. . 100.3100 |... .... 11,535,626 |.... 11,500,000 |.. 11,391,507 [0 9,450 [0 [0 e 5.750 |...... 5.892 ...09/28/2023 ...|....06/05/2033 ...
780097-BP-5 ..... NATWEST GROUP PLC .. 1.G FE ..|... ...95.6080 |.......oeunnns 4,780,424 |.... 5,161,807 [oeniiiiiiinnnl0 e (65,962) [oeeeneccceennnnl0 o0 e 3.073 |...... 1.683 .. 153,650 |....01/28/2021 ...|....06/22/2028 ...
78081B-AJ-2 ..... ROYALTY PHARVA PLC . .2.CFE .. ...92.1060 |. ..4,605,308 |. . 4,965,875 |.. 1750 |......2.014 . 87,500 |....08/05/2021 .. 09/02/2027
7846EL-AD-9 ..... SPCM SA Series 144A ... L3.AFE .. ...94.3540 |. .3, 774,172 | 3,774,172 .. .3.125 |......3.125 ...09/09/2021 .. 03/15/2027
80281L-AU-9 ..... SANTANDER UK GROUP HOLDINGS PL L2.AFE .. ...97.2190 |. .. 4,860,954 |. .5,000,000 |.. 4.858 |......4.858 |MS ... feeeiiii i 74219 [ ....00/04/2024 .. 09/11/2030
803014-AB-5 ..... SANTOS FINANCE LTD. Series 144A . .2.CFE .. . 105.6290 |. ..2,112,573 |. 1,963,516 |.. .6.875 |......7.160 . 38,958 ....00/26/2023 .. 09/19/2033 ...
81180W-BF-7 ..... SEAGATE HDD CAYMAN .......eeeereeenne .3.BFE .. ...89.9310 |. .. 8,453,519 |. .9,400,000 . 8,453,519 |.. e 3.125 ... 8,420 135,451 ...12/1472021 .. 07/15/2029 ...
82620K-BD-4 ..... SIEMENS FINANCIERINGSMAATSCHAP Series 144A |- 1.DFE ... ...91.2740 |...covvnnnnnns 4,563,677 |.... .5,000,000 |.. 4,995,971 [0 e 1,217 L0 0 1.700 |...... 1.726 2 25,972 ... ....08/02/2021 ...}|....03/11/2028 ...
82620K-BE-2 ..... SIEMENS FINANCIERINGSMAATSCHAP Series 144A .. |- 1.DFE ... ...85.2050 |...ccovnnnnnns 8,520,477 |.... .. 10,000,000 |.. 29,991,363 |[oiieeeiieen0 it 1,290 [0 o0 e 2.150 |...... 2.165 .... 65,694 ... ....08/02/2021 ...|....03/11/2031 ...
83272G-AC-5 ..... SMURFIT KAPPA TREASURY UNLIMIT Series 144A .. |- 2.BFE ... ...99.6220 |... .. 11,456,549 |.... ...11,500,000 |.. ...11,420,966 |........ccoeeen0 |oiiiinnnnn 6,686 [oennniiiiinnnl0 o0 5.438 |...... 5.532 ... 152,868 |... ... 11/13/2024 ... |....04/03/2034 ...
833636-AP-8 ..... SOCIEDAD QUIMICA Y MINERA DE Series 144A . |- 2.AFE L. ...94.7380 |... ... 700,000 |-eeeuniiieennnnnn695,543 [0 | 107 [0 0 [ 5.500 |...... 5.586 L 11,871 | ....09/05/2024 ...|....09/10/2034 ...
83368R-AV-4 ..... SOCIETE GENERALE Series 144A . |- 2.BFE ..|... ...99.8150 |... . .5,000,000 |..eeenreeeennn 4,999,876 [oooiiiininnnnn0 e 2,104 [0 0 2.625 |...... 2.668 .... 57,969 |[... ....01/16/2020 ...|....01/22/2025 ...
83368R-AZ-5 ..... SOCIETE GENERALE Series 144A .. 2.BFE ..|... ...96.4950 |......oounnnns 9,649,523 |.... .. 10,000,000 |.. ...10,001,699 |....oeeevvneeeni foeeeeenen (2,180) fveeeeeeeeeenl0 o0 e 1.488 |...... 1.424 (D ....... e 7,027 |... ...12/09/2020 ...|....12/14/2026 ...
83368R-BH-4 . SOCIETE GENERALE Series 144A .. .2.BFE .. ...94.9300 |. .. 4,746,516 |. .5,000,000 .4,999,990 |.. 2797 |......2.797 . 62,933 ....01/11/2022 .. 01/19/2028 ...
853254-CG-3 ..... [STANDARD CHARTERED PLC Series 144A . . 1.GFE .. ...95.1910 |. .. 4,759,559 |. .5,000,000 |.. ......2.608 |......2.459 .61,216 ....01/05/2022 .. 01/12/2028 ...
85325I-AA-6 ..... STANDARD CHARTERED PLC Series 144A . .. 1.G FE ..|... .. 8,410,971 ...99.8000 |.............. 8,283,404 |.... 8,301,912 [0 e (23,543) [0 [0 2.819 [...... 2.529 .. 98,140 |[... ...02/12/2020 ...|....01/30/2026 ...
SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI
8656211-CG-3 ..... FINANCIAL GROU ... C.. .. 1.G FE ..|... .. 5,000,000 |...89.5540 |.......oe..een 4,477,715 |.... +..5,000,000 |...ooeerivnnnnn ooviiiiiinnd0 o0 0 1.902 |...... 1.902 [MS ...... .. 27,473 |... ...09/13/2021 ... |....09/17/2028 ...
SUMITOMO MITSUI FI
86562\-CN-8 ..... FINANCIAL GROU ...oivvvvviiniiiiiniieeeecennineeeenaans foen o [ [T L1GFE L 2,000,000 |...90.9560 |.............. 1,819,121 [ 2,000,000 |.eeevunninnns 2,000,000 |oeeveenrirreennn0 fooeiiiiiiiiinn0 0 o0 2.472 |...... 2472 [0 oo i 22,935 ...01/05/2022 ...|....01/14/2029 ...
SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI
86562-DM-9 ..... FINANCIAL GROU ... [ [T .. 1.G FE ..|... .. 5,000,000 |. 101.0440 |.............. 5,052,197 |.... +..5,000,000 |...oeieieinennnn ooviiiiiinnd0 o0 0 5.316 |...... 5.316 [JJ ....... .. 126,993 |... ...07/02/2024 ...|....07/09/2029 ...
SUMITOMO MITSUI FI
865620-DN-7 ..... FINANCIAL GROU - 1.GFE ... .. 5,000,000 |. 101.0220 |...euunnnnnnnn 5,051,099 |.... +..5,000,000 |...ooeeviinnnnnn oeviiiiiiin0 o0 0 5.424 |...... 5.424 14 ....... ... 129,573 |... ....07/02/2024 ...|....07/09/2031 ...
874060-AX-4 ..... TAKEDA PHARMACEUTICAL CO LTD |- 2.AFE L. 3,946,200 |...86.1500 |.....c.eennnn. 3,446,018 |.... ....3,966,691 [...ooeeeinnennn0 5,928 |0 0 e 2.050 |...... 2.219[MS ...... ... 20,728 |... ...06/10/2021 ...|....03/31/2030 ...
89157X-AD-3 ..... TOTAL CAPITAL SA |- 1.DFE ... .. 7,000,000 |...96.1110 |.eeevennnnnnns 6,727,792 |.... 07,000,000 [ooeneiiiininnn0 oviiiiiid0 o0 0 4.724 |...... 4722 [MS ...... ...101,960 |... ....00/03/2024 ...|....09/10/2034 ...
902613-AK-4 ..... UBS GROUP AG Series 144A .......ccoomeeiiireermniineeees fon oee |- 1.GFE L. .. 5,000,000 |...83.4690 |.............. 4,173,459 |.... 425,000,000 |...oeeeeennnenn0 o0 0 o0 e 2.746 |...... 2.746 [FA ...... .... 53,394 |... ...01/04/2022 ...|....02/11/2033 ...
902613-BH-0 ..... UBS GROUP AG Series 144A .......cccovvvviiiiinnnninnnnns fon oe |- 1.GFE L . 100.7090 |.......eunnnns 5,035,466 |.... 205,000,750 |o.enieiiiinnnnnnn0 oeriiinnenn 1,150 [0 o0 e 5.699 |...... 5.758 [FA ...... .. 113,188 |... ...01/02/2024 ...|....02/08/2035 ...
902613-BL-1 ..... UBS GROUP AG Series 144A .......cccomeeiiireeimniieeeens fon oee |- 1.GFE L. . 101.5510 |..eeevnnnnnnns 3,046,542 |.... 02,999,925 oiiiiiiiennd0 e 1,185 [0 [0 5.617 |...... 5.756 MS ...... ....05/08/2024 ...|....09/13/2030 ...
91911T-AR-4 ..... VALE OVERSEAS LTD |- 2.CFE ... . 100.8530 |........eunnn. 1,210,240 |.... 1,230,201 [0 e (368) [0 [0 6.125 |...... 5.731 (D ....... .. 36,750 |....12/02/2024 ...|....06/12/2033 ...
961214-FG-3 ..... WESTPAC BANKING CORP ... |- 1.GFE L. . ...98.4720 |...covnnnnnnns 2,954,147 |.... . .. +2223,000,000 [...oeeeemnneeni0 o0 0 o0 e 5.405 |...... 5.405 [FA ...... ...08/03/2022 ...|....08/10/2033 ...
961214-FU-8 ..... WESTPAC BANKING CORP ............. .. 1.G FE ..|... .. 5,000,000 |...98.4050 |.............. 4,920,237 |.... .5,000,000 |.. ....5,000,000 IR | N AR | B RN 5.618 |...... 5.614 ....11/12/2024 ...|....11/20/2035 ...
980236-AP-8 ..... WOODSIDE FIN LTD Series 144A .. L2.AFE .. ...95.2950 |. ..9,053,004 |. .9,500,000 9,772,106 |.. .. (87,229) | .3.700 |......2.686 ...02/25/2021 .. 03/15/2028 ...
980236-AR-4 . WOODSIDE FIN LTD WOODSIDE FINANCE LTD L2.AFE .. ...95.2300 |. .. 4,761,505 |. .5,000,000 .4,987,501 |.. . 301 .5.100 |......5.133 ....00/05/2024 .. 09/12/2034 ...
984851-AG-0 ..... YARA INTERNATIONAL ASA Series 144A .2.BFE .. ...89.1860 |. .. 4,459,281 |. .5,000,000 .5,185,448 |.. .. (33,273) | ......3.148 |......2.382 . ....10/01/2021 .. 06/04/2030 ...
D2736#-AT-6 ..... FRITZ DRAXLMAIER GMGH & CO KG . |..2.CPL ..|... ...98.1280 |....covvnnnnns 1,962,560 |.... .2,000,000 |.. 202,000,000 |..oneeiiiinnnnnn orviiiiiind0 o0 0 4.680 |...... 4.680 |JJ ....... ...07/25/2019 ...|....07/25/2027 ...
GO399B-AB-3 ..... ANTOFAGASTA PLC [V 1 |--2.BFE ... . 101.5310 |... . 300,000 |.. 10:809,697 |eeeeiiieeeennn0 e (365) |0 [0 6.250 |...... 5.788 |IN ...... ....07/02/2024 ...|....05/02/2034 ...
G2019U-BH-3 ..... CBQ FINANCE LTD [CR—. weveeeeees | LG FE L . ...95.5070 |... . 800,000 |.. ....769,409 O e 6,183 o0 [0 2.000 |...... 4.935 |WN ...... ....11/18/2024 ...|....05/12/2026 ...
(2802S-AK-3 ..... DIB SUKUK LTD ...iieverenisieernenianeermnnnnanneernnnnnaasfonn oe Coveeee| veveiinnnn L FFE s 847,385 [...95.2780 |.................857,500 |.....oeiieinns 900,000 |.eeeevrunnaaaaees 857,284 [..ooiiiennnnnnns 0 fooeeeeeennn9,899 |0 0 s 1.959 |...... 5.349 | ....... ...10/29/2024 ...|....06/22/2026 ...
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G3198@-AF-4 ..... ESSENTRA PLC .vvveiiviiiiiiieciiii e eceenias feen e [ [T L3.CYE | 2,460,207 |...87.9930 |.............. 2,164,810 [.eeeeennnn 2,460,207 |...ccovnnnnnns 2,164,810 |........ (295,397) |.oovvvnniiannns [V 0 foorriiiiiinns 0 |ueen 3.620 |...... IV (VN I R, 38,098 [.ooeiivinnnnnn 89,060 |....07/27/2021 ...|....07/27/2028 ...
G3427@-AA-8 ..... GKN INDUSTRIES LTD .eeeeeeeeeieeeeeemeneeeeeenneees foen e [CFP [ L2.0PL e 5,000,000 |. 100.0030 |.............. 5,000,150 |o.eueeeennnnn 5,000,000 |eeveunnanens 5,000,000 |-eevuuneeeeennnnn (VI [V (VI 0 | 5.770 |...... 5.770 A cevvee oeenneeeeeens 48,885 |..oiieeieiieeeeee 0 [....10/30/2024 ...|....10/30/2029 ...
GALAXY PIPELINE ASSETS BID CO GALAXY PIPELINE
G3R238-AB-9 ..... ASSETS BID €O ..eeeeeeeeeeeeeeeene e e e eene e e e eeens fren e (V- Tons L ACFE s 816,694 |...94.8940 868,284 |.....ceevnnnnnnns 822,159 |oeeveieeeeennnn0 feeiiie 5,465 |0 [0 1.750 |...... 5.574 ....11/18/2024 ...|....09/30/2027 ...
G3R238-AC-7 ..... GALAXY PIPELINE ASSETS BID CO .... [CRR—. 1 vee |- 1.CFE ..)... ..470,110 |...85.6860 |... ..542,003 |.. LG A72,893 0 [ 2,783 0 0 2.160 |...... 5.239 ....10/11/2024 ...|....03/31/2034 ...
G6753Y-AA-2 ..... OOREDOO INTERNATIONAL FINANCE .... (V- |- 1L.EFE ... .. 391,394 |...98.0240 |... . 400,000 |.. 100892,856 |oeeviiieeennnn0 e 1,462 |0 [0 3.750 |...... 5.022 ...11/18/2024 ...|....06/22/2026 ...
OMEGA LEASING NO 9 LTD OMEGA LEASING (NO. 9)
(G6764#-AA-0 ..... LIMITED .. 842,105 |...97.4370 |... 882,105 |oeeee 37,971 [0 0 0 2.400 |...... 2.407 ...04/12/2017 ...|....10/12/2026 ...
G7304Z-AY-9 ..... QIB SUKUK LTD .. .. 479,250 |...97.0060 |... ....486,855 |...eiiiiiiiinnn0 e 7,605 0 [0 1.950 |...... 5.265 ...07/02/2024 ...|....10/27/2025 ...
G7334@-BE-2 ..... RRPF ENGINE LEASING LIMITED .. 3,000,000 |...96.8900 |.............. 2,906,700 |.... +2223,000,000 |...eeeeeenneen0 o0 0 o0 e 5.680 |...... 5.682 ....12/04/2024 ...|....12/04/2032 ...
G8781@-AC-3 ..... THAMES WTR UTILS THAMES WATER UTILITIES LTD ...74.5000 |. ..8,120,500 |. .8,120,500 |.. .3.570 |......4.516 ... 11/02/2022 .. 03/22/2025 ...
L2848U-AB-8 ..... EIG PEARL HOLDINGS SARL ... ...85.5060 |. ..1,368,101 |. .1,600,000 1,399,847 |.. .3.545 |......4.970 1172172024 .. 08/31/2036
L4464D-AA-T ..... GREENSAIF PIPELINES BIDCO SA R . 100.3530 |. 1,204,238 |. .1,200,000 1,231,407 |.. .6.129 |......5.840 ... 11/11/2024 .. 02/23/2038
L53617-AA-1 ..... TMS ISSUER SARL ..... . 101.6640 |. ..203,328 |. . 200,000 .203,946 |.. .5.780 |......5.460 ... 11/21/2024 .. 08/23/2032
L67359-AB-2 ..... NEXA RESOURCES SA .. . 101.1600 |. ..404,640 |. . 400,000 412,167 |.. ......6.750 |......6.302 ....11/08/2024 .. 04/09/2034 ...
L7909C-AC-1 ..... RAIZEN FUELS FINANCE SA ... ...98.5770 |... 591,460 |.... . 600,000 |.. 614,459 |0 e (217) |0 [0 6.450 |...... 6.095 ...11/15/2024 ...|....03/05/2034 ...
ABU DHABI NATIONAL ENERGY CO ABU DHABI NATIONAL
M0152V-AT-0 ..... ENERGY COWP ... (V- 2 ...90.6270 |... 362,506 |.... ... 400,000 |.. 362,968 |......ccevneeeni0 |oeeennnnn 4,968 o0 0 e 2.000 |...... 5.059 ...07/02/2024 ...|....04/29/2028 ...
M2851H-AA-2 ..... DP WORLD LD ... [CRR—. . 108.5760 |... ..2,388,661 |.... .2,200,000 |.. i 2,829,767 o0 i (8,388) [0 [0 6.850 |...... 5.671 ...11/18/2024 ...|....07/02/2037 ...
HYUNDA|-ASSAN OTOMOT [V SANAY I HYUNDAI-ASSAN
M5319S-AA-7 ..... OTOMOTIV SANAYI .. [CRR—. ...94.9220 |... . 700,000 |.. 10865,377 o0 [ 2,789 0 0 1.625 |...... 5.023 ....11/21/2024 ... |....07/12/2026 ...
M7301Y-AB-8 ..... NBK SPC LTD (V- 2 ...93.9760 |... . 900,000 |.. ...849,026 |.eoeveiiiieeenn0 [ 1,626 o0 [0 | 1.625 |...... 5.355 ....12/16/2024 ...|....09/15/2027 ...
M8222M-AA-0 ..... RAS LAFFAN LIQUEFIED NATURAL G [CRR—. . 100.7840 |... ..137,150 |.. 138,843 [ooovvvviineend0 e (13 [0 0 s 5.838 |..... 5.348 ....10/07/2024 ...|....09/30/2027 ...
N30420-AA-6 ..... EQUATE PETROCHEMICAL BV (V- ...97.7720 |... .1,400,000 |.. ,369,288 |..eeieeeeennnnn0 [ 4,421 |0 [0 e 4.250 |...... 5.521 ....11/21/2024 ...|....11/03/2026 ...
N4281@-CH-6 ..... KONINKLIJKE VOPAK VN KONINKLIJKE VOPAK NV ... [CRR—. ...97.8910 |... .2,000,000 |.. B O[V[VJ[V[V I R | R AN | N R | R RPN | Y R 3.890 |...... 3.890 ...12/21/2020 ...|....06/19/2026 ...
P01703-AD-2 . ALPEK ..eeeeeieneee ...84.1470 |. . 300,000 .255,245 |.. .3.250 |......6.206 ....07/02/2024 .. 02/25/2031 ...
P0929Y-AA-4 . BECLE SAB DE CV ...79.8030 |. . 800,000 .655,228 |.. .2.500 |......5.759 ....11/08/2024 .. 10/14/2031 ...
P09376-DD-6 . BANCO DE CHILE ...84.4030 |. . 200,000 172,484 .. .2.99 |......5.393 ...12/02/2024 .. 12/09/2031
P2867K-AL-0 ..... COLBUN SA ... ...83.5930 |. . 600,000 .515,939 |.. .3.150 |......5.581 ....11/15/2024 .. 01/19/2032
P3067G-AG-6 ..... COMPANIA CERVECERIAS UNIDAS SA ... ...85.3790 |. . 500,000 .435,699 |.. ......3.350 |......5.580 ....12/02/2024 .. 01/19/2032 ...
P3143N-BP-8 ..... CODELCO INC CORPORACION NACIONAL DEL COBRE .. . ...94.8190 |... .1,100,000 |.. ,055,707 ovvenevviiinnnnd [ 1,045 |0 [0 e 5125 |...... 5.754 ... 11/16/2024 ... |....02/02/2033 ...
P3143N-BQ-6 ..... CODELCO INC CORPORACION NACIONAL DEL COBRE ..........[e.. ... (V- 1. 2.AFE ,021,446 |...99.1070 |... .1,000,000 |.. ,021,052 |eeeeeeeeeinen0 o (394) |0 o0 e 5.950 |...... 5.637 ....11/06/2024 ...|....01/08/2034 ...
P3143N-BT-0 ..... CODELCO INC CORPORACION NACIONAL DEL COBRE ..........[... ... [CRR—. 1. 2.AFE ,552,330 |. 101.6860 |... ,500,000 .. ,551,338 |oovvvviiiiieend0 e (992) [0 el s 6.440 |...... 6.004 ...10/17/2024 ...|....01/26/2036 ...
EMPRESA DE TRANSPORTE DE PASAJ EMPRESA DE
P37466-AR-3 ..... TRANSPORTE DE PASAJ ..evvveniiiiiiniieeeceiiieeeecnnnas feen e [CRR—. 1. 1.6 FE . 1,388,750 |...92.2960 |... .1,500,000 |.. 1,393,502 |oovvvviiiieennd0 el 752 [0 0 3.650 |...... 5.187 ...11/16/2024 ... |....05/07/2030 ...
P47465-AB-8 ..... GCC SAB de CV GRUPO CEMENTOS DE CHIHUAHUA SA .......|... ... .. 177,400 |...85.3840 |... ... 200,000 |.. 177,882 v [ 482 |0 [0 3.614 |...... 5.472 ....10/18/2024 ...|....04/20/2032 ...
P4909L-AA-8 ..... GNL Quintero .. 750,002 |...98.2170 |... ..764,920 |.. 051,306 |0 [ 1,214 0 0 4.634 |...... 5.465 ....11/15/2024 ...|....07/31/2029 ...
P55409-AA-7 ..... INDUSTRIAS PENOLES SAB DE CV ... .. 463,750 |...93.8240 |... . 500,000 |.. ... 466,801 |eevenieeeennn0 e 3,051 |0 0 4.150 |...... 5.785 ...07/02/2024 ...|....09/12/2029 ...
P56236-AB-1 ..... PATRIMONIO EN FIDEICOMISO DS O INRETAIL CONSUMER .. .. 184,700 |...91.7690 |... ... 200,000 |.. ...183,539 ..o (1,788) [oniiiiinnnnn 826 oeiiiiiinnennl0 [0 3.250 |...... 5.776 ....11/06/2024 ...|....03/22/2028 ...
P60694-AF-6 ..... KIMBERLY CLARK DE MEXICO SAB D ... 854,072 |...84.9930 |. ..849, N .1,000,000 858,670 |.. ......2.431 |......5.005 ....12/16/2024 .. 07/01/2031 ...
P7922T-AA-T ..... PROMIGAS SA ESP ..... .. 362,280 |...90.6790 |......eeunnnnnn . 400,000 |. ...364,262 |oeenenniniennnn0 e 1,982 L0 [0 3.750 |...... 5.919 ... 11/16/2024 ... |....10/16/2029 ...
SOCIEDAD QUIMICA Y M
P8718A-AP-1 ..... MINERA DE C ..ovvvvneeeecciii e feen e [CRR—. T L 2AFE L 517,450 . 103.4230 |.......ccvvnnnnns 500,000 |ooevvvnennenens 516,767 |ovvvveneeeennn0 [ (682) |0 [0 e 6.500 |...... 5.99% |WN ...... 16,250 |....07/02/2024 ... |....11/07/2033 ...
TRANSPORTADORA DE GAS DEL PERU TRANSPORTADORA DE
P9367R-AG-6 ..... GAS DEL PERU ... 2.CFE .. 624,149 |...97.7420 |......ouvvnnnnnns 625,550 |.... . 640,000 |. 20625,590 |ooeeeiiiiinnnnn0 [ 1441 0 0 4.250 |...... 4.992 .. 6,800 |....11/08/2024 ...|....04/30/2028 ...
00182#-AE-8 ..... ALINTA ENERGY PTY LTD 2.BPL 3,000,000 |...97.3850 |. ..2,921,550 |. .3,000,000 .3,000,000 |.. ......6.150 |......6.150 . 92,250 |....05/29/2024 .. 06/01/2032 ...
Q1297#-AN-8 ..... CSL_FINANCE PTY LTD ... 1.6 .. .. 3,078,630 )...83.3520 |......oeennns 2,500,560 |.... .3,000,000 |.. ....3,055,565 |0 i (6,762) |0 o0 2.730 |...... 2.455 |WN ...... . 81,900 |....06/10/2021 ...]|....05/27/2032 ...
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026008-AA-8 ..... COATES GROUP PTY LTD ..evvviiiiiiniieiiiiieeeceviies L2.C0PL e 3,000,000 |...89.9230 |.....euvnnnnnn 2,697,690 |.ovieiinnnnn 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (0 (VIR R | N RN | ) RN 2.890 |...... 2.890 [JJ oooeies orriiinnennn 40,701 i 86,700 |....01/12/2022 ... |....01/12/2029 ...
03647#-AA-9 ..... EVOLUTION MINING FINANCE PTY L ... oo [--:2.CPL ..., .. 4,000,000 |...90.1430 |..oeennnnnens 3,605,720 |.... .4,000,000 |.. ....4,000,000 0 . JUU VI PR | B AU | ) IO 2.830 |...... 2.830 [MN ...... ....11/08/2021 ...|....11/08/2028 ...
03647#-AC-5 ..... EVOLUTION MINING FINANCE PTY L ... oo [...2.CPL ..., .. 4,000,000 |...85.3090 |......ceenens 3,412,360 |.... ....4,000,000 0. FRN VN R | RN | B RO 3.060 |...... 3.060 |FA ...... ....02/14/2022 ...|....02/14/2031 ...
03647#-AD-3 ..... EVOLUTION MINING FINANCE PTY L oo [--:2.CPL ..., .. 3,000,000 |...99.8860 |.............. 2,996,580 |.... ....3,000,000 0 . o0 o0 0 6.190 |...... 6.190 |FA ...... ....08/22/2023 ...|....08/22/2033 ...
03793#-AD-5 ..... FIRST GAS LTD e | 2B FE ... .. 7,000,000 |...90.9880 |.............. 6,369,160 |.... ....7,000,000 0. FRN VN R | N | B RO 2.320 |...... 2.320 [MS ...... . ....03/23/2021 ...|....03/23/2028 ...
03793#-AE-3 ..... FIRST GAS LTD v |- 2.BFE ... .. 6,000,000 |.. 86.8860 |.............. 5,213,160 |.... . . ....6,000,000 0 . FUU VI FORRPRRRL | R AU | ) IO 2.590 |...... 2.590 [MS ...... .. 155,400 |....03/23/2021 ...|....08/23/2030 ...
03974*-AA-6 ..... GIP CAPRICORN FINCO PTY LTD . e [ 2BPL ... ...88.0510 |....ccvvnnnnns 4,382,663 |.... L4,977,414 .. ... 4,977,414 0. 0 0 [0 3.110 |...... 3.122 [ MJSD .. 154,798 |....07/21/2021 ...|....12/31/2034 ...
Q7724#-AN-8 ..... POWERCO LTD POWERCO LIMITED .... . |--2.BFE ..|... ...80.0950 |....cceuunnnns 8,009,500 |.... .. 10,000,000 |.. .. 10,000,000 0 . PR | ) (SRR | N RN 2.410 |...... 2.410 [MS ...... .. 241,000 |....03/15/2022 ...|....03/15/2032 ...
082780-QW-2 ... SANTOS FINANCE LTD. ... .. 2.CFE .. ...96.8210 |. .. 4,841,067 |. .5,000,000 .5,130,755 |.. .0 .. (50,560) |. 4125 |......3.012 206,250 |....01/15/2021 .. 09/14/2027
V0055B-AZ-8 ..... AFRICA FINANCE CORP .. 1.G FE .. ...83.9060 |. ..503,438 |. . 600,000 494,565 |.. .0 ..3,465 |. .2.900 |......6.155 ....09/20/2024 .. 07/21/2031
V0055B-BA-2 ..... AFRICA FINANCE CORP ... .. 1.G FE .. ...83.6200 |. ..501,720 |. . 600,000 494,540 |.. .0 ..3,440 |. ......2.870 |......6.096 ....00/20/2024 .. 08/13/2031 ...
Y3815N-BG-5 ..... HYUNDA| CAP SVC HYUNDAI CAPITAL SERVICES INC ....... - 1.GFE ... . 100.2590 |... 701,813 |.... . 700,000 |.. ...703,982 0 . e (120) foeeeiiiiee 0 0 s 5125 |...... 4.834 ...12/03/2024 ...|....02/05/2027 ...
HD HYUNDAI HEAVY INDUSTRIES CO HYUNDAI HEAVY
Y3R2J6-AE-O ..... INDUSTRIES CO LT . (V- veveeneens |- TLOFE ... ,342,068 |...96.2910 |... .. 1,348,069 |.... .1,400,000 |.. ,348,768 0 . PP (00 I O | R IO | B 3.179 |...... 4.923 ... 11/11/2024 ...|....03/28/2027 ...
Y41760-AB-8 ..... 101 INVESTMENT ... [CRR—. 2 e | 2.BFE ... .. 531,232 |...86.3660 |... ... 600,000 |.. 534,025 O 2,798 o0 [0 e 3.375 |...... 5.313 ...09/27/2024 ...|....11/02/2031 ...
Y44709-AH-9 ..... KAZMUNAYGAS NATIONAL CO JSC ... (V- 1o |- 2B FE ... .. 595,918 |...82.6700 |... . 700,000 |.. ....596,492 O e 575 |0 o0 e 3.500 |...... 5.769 ....12/16/2024 ...|....04/14/2033 ...
Y4936S-DB-5 ..... KOREAN AIR LINES CO LTD [CRR—. ... 1.CFE ..|... .. 495,865 |...99.7160 |... . 500,000 |.. ...497,534 O [ 1,669 |0 [0 e 4.750 |...... 5.452 ...07/02/2024 ...|....09/23/2025 ...
KOREA INVESTMENT & SECURITIES KOREA INVESTMENT &
Y48668-2V-3 ..... SECLRITIES ... [CRR—. e | 2B FE ... ..660,650 |...95.2200 |... . 700,000 |.. ... 667,147 O [ 6,498 |0 [0 2125 |...... 5.320 ...10/18/2024 ...|....07/19/2026 ...
Y52758-AE-2 ..... LG CHEM LTD . (V- v |- 2.AFE ... .. 282,876 |...94.5340 |... . 300,000 |.. ....283,978 0 [ 1,108 |0 o0 e 1.375 |...... 5.078 ....11/21/2024 ...|....07/07/2026 ...
Y6074J-8Y-8 ..... MIRAE ASSET SECURITIES CO LTD .... [CRR—. . |- 2.BFE ..|... ..617,734 |. 101.6210 |... . 600,000 |.. ... 616,746 O e (987) |0 o0 6.000 |...... 5.221 ....00/27/2024 ...|....01/26/2029 ...
Y70720-AB-9 ..... PLDT INC N [ .. 2.BFE ..|... .. 253,308 |...85.3830 |... . 300,000 |.. ....256,160 0 foeee2,858 o0 o0 e 2.500 |...... 5.356 ....07/10/2024 ...|....01/23/2031 ...
Y72827-AE-1 ..... RHB BANK BHD ... B [ .. 1.G FE ..|... ,033,380 |...95.1150 |... .1,100,000 |.. .... 1,043,859 LU R (VY I N | I RN | ) AN 1.658 |...... 5.254 ....11/21/2024 ...|....06/29/2026 ...
Y78272-AK-8 ..... POSCO CO LTD .|C. .. 1.G FE .. 799,554 |...99.7180 |. . 800,000 .799,566 |.. .0 ......4.875 |......4.901 ....12/19/2024 .. 01/23/2027 ...
Y8085F-BU-3 ..... SK HYNIX INC .eiiiiiiiiiii i [C...... . .. 2.BFE .. .. 911,291 |. 100.3760 |... . 900,000 |. ... 911,168 O e (1830) |0 o0 5.500 |...... 5.155 ...12/19/2024 ...|....01/16/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,438,652,195 | XXX 3,287,586, 746 3,471,380, 754 3,432,173,172 977,072 1,456,890 0 XXX XXX XXX 33,625,436 92,464,165 XXX XXX
AEP TEXAS CENTRAL TRANSITION F AEP TEXAS CENTRAL
00115B-AB-3 ..... TRANSITION F o .. 1.AFE ..|... ...94.2070 |....covnnnnnns 9,420,677 |.... .. 10,000,000 |.. .... 9,999,593 0 | v () [0 0 e 2.204 |...... 2.204 |FA ...... 95,579 .. 229,390 [....09/11/2019 ...|....08/01/2031 ...
00217F-AD-7 ..... ARI FLEET LEASE TRUST ARIFL_21 Series .. 1.LAFE .. ...98.4480 |. .. 3,593,344 |. .3,650,000 .3,650,136 |.. .0 (278) |. .1.130 |......1.125 . 41,245 |....05/18/2021 ..
00217F-AE-5 ..... ARI FLEET LEASE TRUST ARIFL_21 Series .. 1.AFE .. ...97.2460 |. .. 3,646,733 |. .3,750,000 .3,750,247 |.. .0 ... 1,450 ... 1,447 . 54,375 |....06/18/2021 .. .
00217Q-AD-3 ..... ARI FLEET LEASE TRUST ARIFL_22 Series 1 .. 1.AFE ..|... ...98.9100 |...ccvvnnnnnns 3,333,267 |.... .3,370,000 |.. .... 3,369,889 O e 98 |0 0 e 3.790 |...... 3.823 .. 127,723 |....04/07/2022 ...|....01/15/2031 ...
00217Q-AE-1 ..... ARI FLEET LEASE TRUST ARIFL_22 Series 144A .........foee o] eeennns T | TAFE Lo 6,998,496 |...98.8040 |.............. 6,916,263 |....oeeeennen 7,000,000 |.eeevunnnnns 6,999,468 |.......ceeeennn (VI RN+ J RN | N AR | B KN 4170 |...... 4.212 291,900 |....04/07/2022 ...|....01/15/2031 ...
AMERICAN AIRLINES 2016-3 CLASS AMERICAN AIRLINES
023771-R9-1 ..... 2016-3 CLASS ....oiivviiiieiiiiiieeeceeiieeeeevnnieee o een | s T | 1TFFE | 5,501,116 |...92.8000 |.............. 5,203,474 |...coovnnnnnn. 5,607,165 |.............. 5,556,441 |ouveenniiiiinnnnd 0 fooeeeeeen 10,411 0 [0 3.000 |...... 3.205 A0 oees fereeiiiiiinnnns 35,512 |oeviiiins 168,215 |....12/18/2019 ...|....10/15/2028 ...
AMEREN MISSOURI SECURITIZATION AMEREN MISSOURI
023940-AA-T7 ..... SECURITIZATION I .. 1.AFE ..|... ...6,499,256 |...97.8560 |.............. 6,360,640 |.... ....6,499,141 O e (M4 0 [0 e 4.850 |...... 4.847 ....12/10/2024 ...|....10/01/2039 ...
03236V-AC-5 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2 ... .. 1.AFE ..|... .. 7,681,450 |...98.4470 |.............. 7,563,721 |.... ....1,682,726 JLO N Y’ 157 A IR | B ISP | B AT 2.200 |...... 2.216 ...01/19/2022 ...|....01/20/2028 ...
03236V-AD-3 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2. .. 1.CFE ..|... ...98.2110 |.oooevnnnnnnns 3,830,219 |.... .... 3,899,958 O i 88 |0 [0 e 2.370 |...... 2.383 ....01/19/2022 ...|....04/20/2028 ...
03236X-AB-3 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2 ... .. 1.AFE ..|... . 100.4240 |.............. 1,466,521 |.... .... 1,460,252 O e 81 0 [0 e 5.300 |...... 5.367 ....09/14/2022 ...|....06/21/2028 ...
03236X-AC-1 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2. .. 1.B FE ..|... . 101.0390 |.....cevnnnnns 4,116,340 |.... .... 4,073,885 O i 80 o0 [0 e 5.650 |...... 5.719 ....00/14/2022 ...|....10/20/2028 ...
03236X-AD-9 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2. .. 1.EFE ..|... . 101.5200 |....coevnnnnns 7,614,009 |.... ... 7,498,973 0 o830 |0 o0 6.270 |...... 6.362 ....00/14/2022 ...|....01/22/2029 ...
03236Y-AC-9 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A .. 2. .. 1.B FE ..|... . 102.3230 |...covvnnnnnns 5,392,447 |.... . ....5,269,122 O i 89 o0 [0 6.030 |...... 6.108 ....06/22/2023 ...|....12/20/2029 ...
03236Y-AD-7 ..... AXIS EQUIPMENT FINANCE RECEIVA Series 144A 2 1EFE .. . 102.4630 |. .. 1,834,083 |. .1,790,000 1,789,670 |.. .0 .6.360 |......6.453 ...06/22/2023 .. 12/20/2029 ...
038779-AB-0 ..... ARBYS FUNDING LLC ARBYS_20-1A Series 144A 4 .2.CFE .. ...94.9410 |. ..6,817,918 |. .7,181,250 . 7,206,604 |.. .0 3,237 |......2.978 ....07/30/2020 .. 07/30/2080 ...
05377R-ER-1 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. )2 e | TAFE L ...94.2330 |...ocoinnnnnns 7,067,462 |.... .7,500,000 |.. ... 7,499,822 O e 89 |0 0 1.660 |...... 1.667 ...11/09/2021 ...|....02/20/2028 ...
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05377R-ES-9 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .........foee o] veeeeen |2 wennnnnns L AFFE e 9,995,482 |...93.7970 [.euvvvrennnn 9,379,721 |.oeevvnnnnns 10,000,000 |.............. eI T 22 I R N AP .o s I AR | N RN | ) RN 1.900 |...... LN U 1 A 5,806 [.....ccevnnnns 190,000 |....11/09/2021 ...|....02/20/2028 ...
05377R-ET-7 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .. |- 2.CFE ..|... ...93.5840 |....covnnnnnns 6,550,863 |.... 6,999,284 |0 el 357 0 [0 e 2.350 |...... 2.367 [MON ...oo oeeennniareennns 5,026 |... .. 164,500 |....11/09/2021 ...|....02/20/2028 ...
05377R-HG-2 ..... AVIS BUDGET RENTAL CAR FUNDING Series 144A .........[... ... .. 1.AFE ..|... . 102.8470 |.....cevnnnnns 7,199,256 |.... 06,997,627 [oiiiiiiiennnl0 544 0 0 5.810 |...... 5.891 [MON ..... ..406,700 |....05/24/2023 ... |....12/20/2029 ...
AVIS BUDGET RENTAL CAR FUNDING AVIS BUDGET RENTAL
05377R-HH-0 ..... CAR FUNDING .. 1.F FE ..|... . 102.6580 |........oenn.. 3,079,742 |.... 02,999,497 L0 e 112 0 0 6.400 |...... 6.491 .. 192,000 |....05/24/2023 ... |....12/20/2029 ...
05608T-AA-9 ..... BXG RECEIVABLES NOTE TRUST BXG SERIES 144A . .. 1.AFE ..|... ...92.7920 |... .. 1,783,682 |0 e 36 [0 o0 e 1.550 |...... 1.558 ... 27,648 |....10/01/2020 ...|....02/28/2036 ...
05608T-AB-7 ..... BXG RECEIVABLES NOTE TRUST BXG Series 144A . .. 1.G FE ..|... ...93.6310 |... 738,063 |ooiviiineeennnnn 738,020 fanniiiiiiinnnl0 e 28 o0 [0 e 2.490 |...... 2.508 ... 18,378 [....10/01/2020 ...|....02/28/2036 ...
07359B-AA-5 ..... BEACON CONTAINER FINANCE LLC | Series 144A .. .. 1.F FE ..|... ...90.3400 |... .8,712,500 |.. ....8,709,8%6 |......cevvnnnnni foeiiiiiiinn 368 [0 o0 e 2.250 |...... 2.270 .. 196,031 |....10/28/2021 ...|....10/22/2046 ...
12434K-AA-4 ... BXG RECEIVABLES NOTE TRUST BXG Series 144A .. 1.AFE ..|... ..97.7710 |... .2,027,860 |.. 002,027,597 fooeeiiiiiiiiennn0 i 69 0 0 4.120 |...... 4.163 . 84,522 |....04/22/2022 ...|....09/28/2037 ...
12434K-AB-2 . BXG RECEIVABLES NOTE TRUST BXG Series 144A . . .. 1.G FE .. ...97.9420 |. ..760,457 .760,352 |.. .4.610 |......4.662 . 35,057 |....04/22/2022 .. 09/28/2037
12511E-AE-6 ..... CCG RECEIVABLES TRUST CCG_21-2 Series 144A 2 1AFE .. ...98.9730 |. . .6,079,000 .6,078,776 |.. .1.270 |......1.278 . 77,203 |....10/13/2021 .. 03/14/2029
12511E-AG-1 ... CCG RECEIVABLES TRUST CCG_21-2 Series 144A 2 .1.DFE .. ...98.9970 |. ..5,237,928 |. .5,291,000 .5,290,674 |.. .1.500 |...... 1.507 . 79,365 |....10/13/2021 .. 03/14/2029
12511J-AB-1 ... CCG RECEIVABLES TRUST CCG_22-1 Series 144A -2 1AFE .. ...99.6950 |. .. 1,063,123 |. .1,066,381 .1,066,375 |.. .3.910 |...... 3.943 . 41,69 |....06/08/2022 .. 07/16/2029 ...
12511J-AC-9 ..... CCG RECEIVABLES TRUST CCG_22-1 Series 144A .2 1AFE .. ...99.6560 |. .. 7,942,551 |. .7,970,000 .7,969,686 |.. oo 4,420 |......4.465 352,274 |....06/08/2022 .. 07/16/2029 ...
12511J-AD-7 ..... CCG RECEIVABLES TRUST CCG_22-1 Series 144A .. 2. .. 1.CFE ..|... .. 999,992 |...99.8240 |... 998,242 |.... .1,000,000 |.. 999,994 [...oovviinennn0 o [0 0 4.670 |...... 4.716 ... 46,700 |....06/08/2022 ...|....07/16/2029 ...
12515P-AC-1 ..... CCG RECEIVABLES TRUST CCG_24-1 Series 144A .. 2 ... .. 1.CFE ..|... .. 5,588,661 ...99.7600 |.............. 5,575,566 |.... .5,589,000 |.. 5,588,772 o0 e 11 0 0 e 5.080 |...... 5.135 . 96,218 |....08/06/2024 ...|....03/15/2032 ...
12515P-AD-9 ..... CCG RECEIVABLES TRUST CCG_24-1 Series 144A .. 2. .. 1.F FE ..|... ...3,249,799 |...99.7080 |.............. 3,240,520 |.... .3,250,000 |.. 03,249,864 |o...oiiiiiiennn0 i 86 [0 0 5.220 |...... 5.278 . 57,493 |....08/06/2024 ...|....03/15/2032 ...
12563L-AN-7 ..... CLI FUNDING LLC CLIF_20-1A Series 144A . N .. 1.F FE ..|... . 10,734,753 |...91.6320 |... ....10,425,912 |.... ...10,867,423 |..ooeeeeennennl0 e 81,451 |0 [0 2.080 |...... 3.608 ....04/13/2023 ...|....09/18/2045 ...
12563L-AS-6 ..... CLI FUNDING VI LLC CLIF_20-3A I L .. 1.F FE ..|... ...5,398,887 |...91.8650 |.............. 4,960,709 |.... 05,399,348 [0 e 112 0 0 2.070 |...... 2.083 s ....10/02/2020 ...|....10/18/2045 ...
14316N-AF-6 ..... CARMAX AUTO OWNER TRUST CARMX_ ... 2 ... .. 1.AFE ..|... 1,999,909 |...99.1760 |.............. 1,983,513 |.... e 1,999,078 [0 e 18 0 [0 e 0.940 |...... 0.943 18,800 |....01/20/2021 ...|....12/15/2026 ...
14317D-AF-7 ..... CARMAX AUTO OWNER TRUST CARMX_ ... 2. .. 1.AFE ..|... 5,999,369 |...97.1340 [.cooeeeennnn 5,828,046 |.... 05,999,788 |..iiiiiiinnn0 i 122 0 0 1.250 |...... 1.255 75,000 |....07/21/2021 ...|....06/17/2027 ...
CARVANA AUTO RECEIVABLES TRUST CARVANA AUTO
14687A-AR-9 ..... RECEIVABLES TRUST ...cevvviiiiiiiiiieeecciiis |- 1B FE ... ...97.0370 |...ccovnnnnnns 1,455,557 |.... 1,499,045 L0 B0 [0 0 1.320 |...... 1.328 ....12/03/2020 ...|....11/09/2026 ...
14687B-AJ-5 ..... CARVANA AUTO RECEIVABLES TRUST CRVNA_21-P1 .. .. 1.AFE ..|... ...97.2120 |.oeoiinnnnnnns 5,492,476 |.... 5,649,829 [oiiiiiiiin0 e 228 [0 [0 e 1.190 |...... 1.197 ...03/11/2021 ... |....01/11/2027 ...
CARVANA AUTO RECEIVABLES TRUST CARVANA AUTO
14687J-AG4 ..... RECEIVABLES TRUST ..... .1.BFE .. ...93.9140 |. .. 4,695,696 |. . 4,999,703 |.. .1.420 |......1.428 ....09/21/2021 .. 08/10/2027 ...
233046-A0-4 ..... DB MASTER FINANCE LLC DNKN_21- Series .2.BFE .. ...90.2750 |. .10,507,966 |. 11,640,000 |.. L2493 ... 2,495 ....10/15/2021 .. 11/20/2051 ...
24703G-AD-6 ..... DELL EQUIPMENT FINANCE TRUST D Series 144A . 1.CFE . . 101.1390 |.oeeevnnnnnnns 3,337,588 |.... 083,299,902 oenneeeeeieen0 e 59 [0 o0 e 5.770 |...... 5.842 ....06/12/2023 ...|....01/22/2029 ...
24703G-AE-4 ..... DELL EQUIPMENT FINANCE TRUST D Series 144A . | 1R FE L . 101.2630 |.....cevnnnnns 4,556,835 |.... 4,499,704 L0 160 [0 [0 6.060 |...... 6.141 . ....06/12/2023 ...|....01/22/2029 ...
25755T-Ad-9 ..... DOMINOS P1ZZA MASTER ISSUER LL Series 144A . |- 2.AFE L. ...99.4030 |....covnnnnnns 3,767,371 |.... 23,790,000 [..eneeeeennienn0 o0 0 o0 e 4.116 |...... 4.136 | JALO ... .. 155,996 |....04/19/2018 ...|....07/25/2048 ...
25755T-AN-0 ... DOMINOS PI1ZZA MASTER ISSUER LL Series 144A . |- 2.AFE L ...90.8240 |.......oennnns 8,832,640 |.... B Iy V[V R | R RPN | I AU | B RPN | ) RN 2.662 |...... 2.671|JAJO ... .. 258,880 |....04/08/2021 ...|....04/25/2051 ...
26209X-AA-9 ..... DRIVEN BRANDS FUNDING LLC HONK Series |- 2.CFE ..|... ...95.8600 |....ccevnnnnns 2,552,767 |.... ....2,668,984 ..o e (2,082) [0 [0 e 3.786 |...... 3.629 | JAJO ... ..100,822 |....06/29/2020 ... |....07/20/2050 ...
26209X-AC-5 ..... DRIVEN BRANDS FUNDING LLC HONK Series |- 2.CFE ... ...93.6340 |........oennn. 2,198,707 |.... 2,388,182 [0 0 0 0 3.237 |...... 3.250 | JAJO ... ... 76,011 |....10/29/2020 ...|....01/20/2051 ...
26209X-AF-8 ..... DRIVEN BRANDS FUNDING LLC HONK Series . |- 2.CFE ..|... . 101.6470 |...ccvnnnnnnns 3,888,424 |.... e 3,825,406 |...ooeeeeenneen0 o0 0 o0 e 7.398 |...... 7.462 | AL ... .. 285,004 |....09/28/2022 ...|....10/20/2052 ...
262530-AA-9 ... DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A .. | TAFE L .... 10,000,000 |. 100.3070 |... ....10,030,700 |.... . . ..10,000,000 |.....ccevvvnenenn0 Jovvviiiiiininnn0 o0 o0 e 6.432 |...... 6.475 | JAL ... . ....02/13/2023 ...|....04/18/2036 ...
29374J-AC-9 ..... ENTERPRISE FLEET FINANCING LLC Series 144A ......... .. 1.AFE ..|... .. 14,996,972 |. 100.1180 |... ...15,017,630 |.... ...15,000,000 |.. ...14,998,970 |...ooeeeennnenn0 o876 [0 [0 e 4.790 |...... 4.844 [MON ..... ..718,500 |....06/15/2022 ...|....05/21/2029 ...
ENTERPRISE FLEET FINANCING LLC ENTERPRISE FLEET
29375N-AC-9 ..... FINANCING LLC .. .. 1.AFE ..|... 9,997,779 [. 101.4160 |... ...10,141,638 |.... .. 10,000,000 |.. 29,998,578 |.oieeeiiienn0 e 518 [0 [0 5.500 |...... 5.570 ...05/23/2023 ... |....04/22/2030 ...
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO
345287-AF-3 ..... LEASE TRUST F oo eeeee e eeeen e eeeee fo e | e |2 s L AFE e 1,249,884 |. 100.2530 |......eeunnn.. 1,253,157 |overeeees 1,250,000 |-eeeeernnnnnns 1,249,973 |l 0 fooeereeeennenn 50 Joveiiiiieeen0 o0 000050290 .o 5.353 ...01/18/2023 ...|....06/15/2026 ...
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT AUTO
345287-AG-1 ..... [LEASE TRUST F .. .1.BFE .. . 100.3290 |. .. 4,263,996 |. . 4,250,000 4,249,972 |.. .0 .5.605 ...01/18/2023 .. 12/15/2026 ...
34532J-AA-2 ..... [FORD CREDIT AUTO ONNER TRUST F Series 144A 1AFE .. ...97.3420 |. ..5,840,531 |. .6,000,000 .5,99,686 |.. .0 ......1.069 ....10/06/2020 .. 04/15/2033 ...
34532J-AB-0 ... FORD CREDIT AUTO ONNER TRUST F Series 144A .. .. 1.CFE ..|... ...97.3530 |..ccovnnnnnnns 8,761,802 |.... .9,000,000 |.. ....8,999,691 O e 7,240 [0 feil0 el 12490 |- 1.499 ....10/06/2020 ...|....04/15/2033 ...
34532J-AC-8 ..... FORD CREDIT AUTO ONNER TRUST F Series 144A .. .. 1.F FE ..|... ...97.2480 |...coovnnnnnns 4,862,379 |.... .5,000,000 |.. .... 4,999,894 O 4,569 [0 [0 il 10740 | 1.749 ....10/06/2020 ...|....04/15/2033 ...
34532N-AF-2 ... FORD CREDIT AUTO OWNER TRUST F FORDO_21-A ... .. 1.AFE ..|... ...99.1980 |..cevvrnennnns 3,719,939 |.... .3,750,000 |.. ... 3,749,917 O i 67 o0 feeiiiiel0 0022202830 |- 0.833 ....02/17/2021 ...|....08/15/2028 ...
34532R-AB-2 ..... FORD CREDIT AUTO ONNER TRUST F Series 144A .........|oeoocifeeeeei]d e | T.0FE ] 7,998,211 (...99.9280 [.............. 7,994,219 [..ooiivnnnnnns 8,000,000 |..ceeunnnnnnns 7,999,982 |....iiiiiinnnd 0 fooeeiiiinnn @83 |0 foeiiiiinnnnnn 0] 3,340 Ll 3.367 ...01/23/2018 ...|....07/15/2031 ...
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34532R-AC-0 ..... FORD CREDIT AUTO ONNER TRUST F Series 144A LFFE L 6,467,407 |...99.9110 |...ouevnnnnnns 6,462,213 |......ouunnnns 6,468,000 |....oennnnnnns 6,467,990 |[....ccvvnnnnnnns (U R | N N | Y AR | B RN 3.490 |...... 3.517 [MON ..... 225,733 |....01/23/2018 ...|....07/15/2031 ...
345340-AB-9 ... FORD CREDIT AUTO ONNER TRUST F Series 144A .. .. 1.CFE ..|... ...95.9400 |....covnunnnns 4,820,962 |.... .5,025,000 |.. .... 5,024,452 O [ 416 |0 0 e 1.610 |...... 1.624 [MON ..... . 80,903 |....04/07/2021 ...|....10/17/2033 ...
345340-AC-7 ... FORD CREDIT AUTO ONNER TRUST F Series 144A .. .. 1.F FE ..|... ...95.8870 |.....counnnnns 4,410,805 |.... .4,600,000 |.. .... 4,599,628 O 81 o0 [0 1.910 |...... 1.924 [MON ..... . 87,860 |....04/07/2021 ...|....10/17/2033 ...
361528-AA-0 ..... GBX LEASING GBXL_22-1 Series 144A .. 1.CFE ..|... ...90.9860 |....covvunnnns 7,322,852 |.... .8,048,360 |.. ....8,045,975 O [ 484 |0 [0 2.870 |...... 2.900 [MON ..... .. 230,997 |....02/01/2022 ...|....02/20/2052 ...
361886-CR-3 ..... GENERAL MOTORS GFORT 2023-1 Series 144A ... .. 1.AFE ..|... . 101.1240 |...covvennnnns 2,528,091 |.... .2,500,000 |.. ... 2,499,678 O 208 o0 [0 e 5.340 |...... 5.409 [MON ..... .. 133,500 |....06/21/2023 ...|....06/15/2028 ...
361886-CT-9 ..... GENERAL MOTORS GFORT 2023-1 Series 144A ... foee o] ooeniis | ceieieees CACFE e 7,997,864 |. 100.9870 |.....c.eunn.n. 8,078,971 [.eeeeernennnns 8,000,000 |eevvunnnnnnnn 7,998,859 |...eeiiieennnn 0 foeeeeeeeeeenn 70T o0 0 e 5.730 |...... 5.809 [MON ..... 458,400 |....06/21/2023 ... |....06/15/2028 ...
GM FINANCIAL SECURITIZED TERM GM FINANCIAL
362554-AE-7 ..... SECURITIZED TERM ..eeeeeeeeeeeeeeee e eeeeeee e eeeeeen fren e L AFE e 3,809,613 |...97.0220 |.............. 3,696,540 |...ccevnnnnnns 3,810,000 |eevvennnnnens 3,809,878 |...ccvvveiiieeen0 e 86 [0 |0 1.250 |...... 1.256 [MON ..... ...10/13/2021 ...|....10/18/2027 ...
36263H-AB-4 ..... GM FINANCIAL REVOLVING RECEIVA Series 144A .........[|... ... |- 1.CFE ... ...94.0210 |...covvnnnnnns 2,350,529 |.... .2,500,000 |.. 2,499,892 [0 i 48 0 0 1.490 |...... 1.497 [MON ..... ....09/14/2021 ...|....06/12/2034 ...
36263H-AC-2 ... GM FINANCIAL REVOLVING RECEIVA Series 144A .........|... ... .. 1.F FE ..|... ...93.8370 |..ccernnnnnnns 3,753,488 |.... .4,000,000 |.. e 3,999,914 [0 e 38 [0 [0 e 1.670 |...... 1.677 |MON ... ...09/14/2021 ...|....06/12/2034 ...
GM FINANCIAL SECURITIZED TERM GM FINANCIAL
362651I-AF-0 ..... SECURITIZED TERM . .. 1.AFE ..|... .. 6,997,878 |...99.6840 |.............. 6,977,889 |.... .7,000,000 |.. 26,998,977 |oooiiiiiiiiiennl0 e 463 [0 [0 e 4.420 |...... 4.468 [MON ..... ...07/06/2022 ...|....02/16/2028 ...
GM FINANCIAL SECURITIZED TERM GM FINANCIAL
3626511-AG-8 ..... SECURITIZED TERM -.veeeeeeieeeeeeneneeeeeemeneeeeeeennns o ven | s |2 s L AFE e 2,249,750 |...99.9430 [..eeeeeennnnn 2,248,724 |.............. 2,250,000 |..cceevrnnnnns 2,249,870 |oeveueaeeenn (VI O L5720 PO (VI 0 |oueeen 4.720 |...... 4.769 [MON ... [oeeeernneeeennn 4,425 |, 106,200 |....07/06/2022 ...|....03/16/2028 ...
GM FINANCIAL REVOLVING RECEIVA GM FINANCIAL
38012R-AA-4 ..... REVOLVING RECEIVA .. 1.AFE ..|... 5,499,018 |. 101.1540 |.....c........ 5,563,458 |.... .5,500,000 |.. 5,499,313 [0 e 82 [0 k0 50120 ) 5.179 [MON ..... ..281,600 |....05/23/2023 ... |....04/11/2035 ...
GM FINANCIAL REVOLVING
38012R-AB-2 ..... REVOLVING RECEIVA ..eeeeeeeeieeeeeee e eeeeeenes foeevee | e |2 s L ACFE o 3,999,270 |. 101.4020 |.....eeeeenen 4,056,084 |....oeeeennnn 4,000,000 |eeveunnnnns 3,999,489 |.eeevveiiieeeennn0 e 181 [0 sl [ .5.560 o 5.629 [MON ... [oeeeerennnnnns 12,356 [oeeeeeeeeenee 222,400 |....05/23/2023 ... |....04/11/2035 ...
GM FINANCIAL CONSUMER AUTOMOBI GM FINANCIAL
380146-AE-0 ..... SECURITIZED TERM . .. 1.AFE ..|... ...96.8370 |..ccovnnnnnnns 3,873,464 |.... .4,000,000 | e 3,999,928 |oiiiiiiieen0 e 42 [0 0 10790 - 1.798 ....01/11/2022 ...|....04/17/2028 ...
380146-AF-7 ..... GM FINANCIAL CONSUMER AUTOMOBI GMCAR_22-1 1AFE .. ...96.8580 |. .. 5,424,073 |. .5,599,986 |.. ... 1.048 ....01/11/2022 .. 04/17/2028 ...
39154G-AD-8 ..... GREAT AMERICA LEASING RECEIVAB Series 144A .... .. 1.AFE ..|... . 100.7090 |...ccvvnnnnnns 5,035,471 |.... 4,999,318 [0 e B8 [0 00100050020 ). 5.077 ....07/16/2024 ...|....05/15/2031 ...
39154G-AF-3 ..... GREAT AMERICA LEASING RECEIVAB Series 144A ......... .. 1.F FE ..|... . 100.2910 |...ccvvnennnns 2,507,268 |.... 02,499,688 |....oooeevnnennn0 i 14 0 00000050280 . 5.341 ....07/16/2024 ...|....05/17/2032 ...
39154T-BS-6 ..... GREAT AMERICA LEASING RECEIVAB Series 144A ......... .. 1.AFE ..|... ...97.2670 |..ceevnnnnnnns 3,647,502 |.... 8 T49,758 0 e 217 el 0 k0l 10310 ) 1.320 ...09/28/2021 ...|....09/15/2027 ...
39154T-BT-4 ..... GREAT AMERICA LEASING RECEIVAB Series 144A ......... .. 1.AFE ..|... 973770 [ 5,412,240 |.... 205,557,668 |...oooeeivnennn0 i 229 [0 0l 10560 . 1.569 ....09/28/2021 ...|....09/15/2028 ...
39154T-CD-8 ... GREAT AMERICA LEASING RECEIVAB Series 144A ......... .. 1.AFE ..|... . 100.5970 |....cevnnnnnnn 4,778,365 |.... 4,749,835 o0 e (60) [0 feeeieeel0 11050060 . 5.112 ....05/17/2023 ...|....03/15/2030 ...
39154T-CE-6 ..... GREAT AMERICA LEASING RECEIVAB Series 144A ......... .. 1.B FE ..|... . 100.7980 |....ccvvnnnnns 4,031,908 |.... 3,995,734 [0 e 1,219 [0 00000052210 . 5.304 ....06/05/2023 ...|....03/15/2030 ...
39154T-CF-3 ..... GREAT AMERICA LEASING RECEIVAB Series 144A .. 1.DFE ..|... L 101.3170 |ooeeeennnnnens 3,538,005 |.... 3,483,628 [oooeieeeeiinnn0 i 2,216 [0 eeeenl0 012250500 - 5.644 ....06/05/2023 ...|....03/17/2031 ...
403951-AD-8 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 144A .. .. 1.AFE ..|... . 100.2900 |........eennn. 5,515,932 |[.... . 05,499,957 [ooiiiiiiiiinnnn0 i 110 0 00000050930 . 6.006 ....10/12/2022 ...|....08/20/2029 ...
403951-AE-6 ..... [HPEFS EQUIPMENT TRUST HPEFS_22 Series 144A .. .1.BFE .. . 100.6500 |. .. 4,529,232 |. .4,500,000 . 4,499,945 |.. .6.211 ...10/12/2022 .. 08/20/2029 ...
40439H-AA-T7 . HIN TIMESHARE TRUST HINTT_20-A Series 144A 1AFE .. ...93.0570 |. ..1,614,113 |. . 1,734,540 1,734,449 |.. .1.399 ....09/04/2020 .. 10/09/2039 ...
40439H-AB-5 . HIN TIMESHARE TRUST HINTT_20-A Series 144A 1.FFE .. ...94.1040 |. .1,027,876 01,027,783 |.. ... 2.248 ....09/04/2020 .. 10/09/2039 ...
40441T-AD-1 ..... HPEFS EQUIPMENT TRUST HPEFS_22 Series 144A .. .. 1.AFE ..|... ...99.8810 |... 4,999,979 [0 i 98 0 001040200 ). 4.239 ....06/17/2022 ...|....09/20/2029 ...
43283G-AA-0 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 1.AFE ..|... ...98.5510 |... 3,828,162 [oooeeeeeiiienn0 s 90 [0 el0 040300 - 4.345 ....08/01/2022 ...|....01/25/2037 ...
43283G-AB-8 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 1.F FE ..|... ...98.5890 |... 2,359,107 |.... 02,392,535 [oeiiiiiiiinnn0 i 70 [0 0 il 40740 . 4.79%5 ....08/01/2022 ...|....01/25/2037 ...
43283N-AA-5 ... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 1.AFE ..|... ...99.4800 |... 2,874,975 |.... 12,889,589 |oiiiieiiienn0 e 31 0 k0 ]ll40980 . 5.036 ...10/29/2024 ...|....08/27/2040 ...
43283N-AB-3 ... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 1.G FE ..|... ...99.6840 |.......oennnns 4,801,441 |.... 4,815,488 o0 i B8 [0 00000052270 ). 5.335 ....10/29/2024 ...|....08/27/2040 ...
43284B-AA-0 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 1.AFE ..|... ...99.4460 |... 592,190 |eveiiieeeeen0 e (8) |0 [0 ] 80540 3.565 ....09/11/2018 ...|....02/25/2032 ...
43284B-AB-8 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. | 1R FE L ...99.3630 |... T8 |0 [ (896) |0 000030700 3.453 ....08/27/2019 ...|....02/25/2032 ...
43284B-AC-6 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 2.BFE ..|... ...99.3650 |.................976,859 |.................983,098 |.................985,397 |....cooiirennini0 feeriiennns (4,019) |oeeniiieieel0 o0 ]..24.000 ... 3.147 ....10/27/2020 ...|....02/25/2032 ...
43284H-AA-T . HGVT_19-AA Series 144A .... 1AFE .. ...97.6810 |. .2.112 ....07/15/2020 .. 07/25/2033 ...
43284H-AB-5 ..... [HGVT_19-AA Series 144A . 1.FFE .. ...97.5170 |. ..639,708 .2.585 ...08/06/2019 .. 07/25/2033 ...
43284H-AC-3 ..... [HGVT_19-AA Series 144A .... .2.BFE .. ...97.5270 |. ..479,781 ......2.856 ....08/06/2019 .. 07/25/2033 ...
43285H-AA-6 ..... HILTON GRAND VACATIONS TRUST H Series 144A .. .. 1.LAFE ..|... ...96.7190 |... L 673,678 |eeernneeeeennn680,795 [0 e (2,563) [0 el 0 el 2,740 |- 1.832 ...07/23/2020 ...|....02/25/2039 ...
HYUNDA| AUTO RECEIVABLES TRUST HYUNDAI AUTO
44891R-AF-T7 ..... RECEIVABLES TRUST ....iivreiiierernnnnneeernnnnnneerennns foos vee [ nnnees [2 connnnnns L AFE 7,499,521 ...99.2310 |......cceennnn 7,442,301 [.oooinnninnnns 7,500,000 |.eeeeinienns 7,499,959 |..ooeveieneeeenn0 o 107 0 0 [0 12080 1.084 ...10/20/2020 ...|....12/15/2027 ...
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HYUNDA| AUTO RECEIVABLES TRUST HYUNDAI AUTO
44934K-AF-1 ... RECEIVABLES TRUST ...eieieeeeeeeeee e eeeeee e eeeenns foe vee | s 2 e L LAFE e 5,998,687 |...96.4900 |.............. 5,789,417 | 6,000,000 |-eevvunnnnnenn 5,999,678 |..euunieeeeennnnn 0 fooeerieeennnn 204 |0 [0 1.120 |...... 1128 |MON oot e 2,987 ...07/20/2021 ...|....02/15/2028 ...
466365-AE-3 ..... JACK IN THE BOX FUNDING LLC JA Series 144A .. |- 2.BFE ... ...87.6470 |.....counnnnns 2,484,806 |.... .2,835,000 |.. ....2,835,000 LU RN | N | RPN | ) SN 4.136 |...... 4.157 [FMAN L 11,726 . ....02/02/2022 ...|....02/26/2052 ...
55316E-AE-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . |- TAFE L ...97.4250 |...ccovnnnnnns 8,768,210 |.... .9,000,000 |.. ....8,999,214 O [ A78 |0 0 e 2.290 |...... 2.306 [MON ..... .. 10,878 |... ....09/10/2019 ...|....11/12/2041 ...
55317R-AD-4 ... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . e [ TAFE L ...97.9990 |... 10,000,000 |.. .... 9,999,287 O i 138 |0 [0 3.320 |...... 3.346 [MON ..... ....04/04/2022 ...|....06/13/2044 ...
55389P-AB-5 ... MVW OWNER TRUST MVWOT_19-1A Series 144A N2 e | LFFE L . ...98.9320 |... ....701,548 |.. 0 e 8 0 o0 e 3.000 |...... 3.026 ....05/14/2019 ...|....11/20/2036 ...
55389P-AC-3 ..... MVW OWNER TRUST MVWOT_19-1A Series 144A 2 e [ 2B FE L .. 350,729 |...98.7650 |... ..350,774 |.. O 9 0 [0 e 3.330 |...... 3.355 ....05/14/2019 ...|....11/20/2036 ...
55389T-AB-7 ..... MVW OWNER TRUST MVWOT_21-1WA Series 144A .... N2 e | LFFE L 1,060,658 |...94.3820 |... . .1,060,887 |.. .... 1,060,802 O e 35 0 o0 e 1.440 |...... 1.451 ...05/10/2021 ...|....01/22/2041 ...
55389T-AC-5 ..... MVW OWNER TRUST MVWOT_21-1WA Series 144A . 2. .. 2.BFE ..|... .. 1,060,781 |...94.9280 |... 1,007,083 |.... .... 1,060,848 LI R (N N | N RN | B SN 1.940 |...... 1.951 ....06/10/2021 ...|....01/22/2041 ...
55400D-AA-9 . MVW OWNER TRUST MVWOT_19-2A Series 144A 2 1AFE .. ...97.5610 |. .. 3,122,895 |. . 3,206,285 |.. .0 .2.220 |......1.869 ...12/01/2020 .. 10/20/2038
55400D-AB-7 ..... MVW OWNER TRUST MVWOT_19-2A Series 144A 2 1FFE .. ...97.2510 |. ..383,043 |. ..393,871 .393,850 |.. .0 2,440 |......2.457 ....07/22/2020 .. 10/20/2038
55400E-AA-7 ..... MVW OWNER TRUST MVWOT_20-1A Series 144A 2 1AFE .. ...95.8900 |. .. 1,447,013 |. . 1,509,038 .1,508,991 |.. .0 1740 |...... 1.750 ....07/13/2020 .. 10/20/2037
55400E-AB-5 ..... MVW OWNER TRUST MVWOT_20-1A Series 144A -2 1FFE .. ...97.0000 |. ..365,942 |. ..377,259 377,245 .. .0 .2.730 |......2.750 ....07/13/2020 .. 10/20/2037 ...
55400K-AB-1 ..... MVW OWNER TRUST MVWOT_21-2A Series 144A .2 1.FFE .. ...94.0710 |. ..4,030,326 |. . 4,284,346 .4,283,9% |.. .0 ......1.830 |......1.843 ...11/09/2021 .. 05/20/2039 ...
55400K-AC-9 ..... MVW OWNER TRUST MVWOT_21-2A Series 144A ... 2 e [ 2B FE L ...93.5950 |... 943,516 |.... .1,008,082 |.. .... 1,000,509 O 2,659 |0 [0 e 2.230 |...... 2.mM ....01/18/2022 ...|....05/20/2039 ...
55400U-AA-1 ..... MVW OWNER TRUST MVWOT_22-1 Series 144A .... N2 e | LA FE L ...97.8860 |....cevnnnnnns 1,932,708 |.... 01,974,451 |.. ....1,974,164 JLU N Y A IR | B ISP | B AT 4.150 |...... 4.195 ....06/12/2022 ...|....11/21/2039 ...
55400U-AB-9 ..... MVW OWNER TRUST MVWOT_22-1 Series 144A .... 2 e | LFFE L ...98.0980 |......oeunnnns 1,936,887 |.... 1,974,451 |.. ... 1,974,324 O e 8 0 [0 4.400 |...... 4.444 ....06/12/2022 ...|....11/21/2039 ...
55400V-AB-7 ..... MVW OWNER TRUST MVWOT_22-2 Series 144A .... N2 e | LFFE L . . 101.4950 |.......eeennns 2,359,940 |.... .2,325,179 |.. .... 2,325,092 O e 29 |0 o0 e 6.550 |...... 6.642 ....10/25/2022 ...|....10/21/2041 ...
55400V-AC-5 ..... MVW OWNER TRUST MVWOT_22-2 Series 144A .... 2 e [ 2B FE L .. 1,278,746 |. 102.4120 |....eennnnnees 1,309,690 |.... 1,278,849 |.. ....1,278,794 O i 17 o0 [0 e 7.620 |...... 7.745 ....10/25/2022 ...|....10/21/2041 ...
57119H-AC-4 ..... MARLIN LEASING RECEIVABLES LLC Series 144A 2 ... .. 1.AFE ..|... 321,908 |...99.9890 |... 321,940 |.... ....321,974 |.. 321,970 O e 21 o0 [0 e 5.020 |...... 5.083 ...06/24/2022 ...|....09/20/2029 ...
60700K-AE-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . 2 1AFE .. . 12,996,992 |...97.8520 |. 12,720,817 |. 13,000,000 12,998,940 |.. .0 ......0.850 |......0.855 ....09/10/2020 .. 04/14/2042 ...
60700M-AC-2 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A ......... 2 ... .. 1.AFE ..|... .. 1,486,105 |...97.2920 |..ceeennnneens 1,445,923 |.... . 1,486,163 |.. .... 1,486,152 JLU N I - ) APPSRt | B IR | B AU 0.970 |...... 0.973 ...06/05/2020 ...|[....04/09/2027 ...
MMAF EQUIPMENT FINANCE LLC MMA MMAF EQUIPMENT
60700M-AD-0 ..... FINANCE LLC MMA 2 ... .. 1.AFE ..|... ...1,999,788 |...93.0960 |.............. 1,861,921 |.... ....2,000,000 |.. .... 1,999,914 O e 28 o0 [0 e 1.400 |...... 1.406 ....06/05/2020 ...|....08/09/2030 ...
60700M-AE-8 ..... MMAF EQUIPMENT FINANCE LLC MMA Series 144A . 2 1AFE .. . 10,050,000 |...92.2910 |. ..9,229,147 |. 10,000,000 10,030,462 |.. .0 (5,425) |. .1.560 |......1.507 ....03/19/2021 .. 10/09/2042
62848P-AA-8 ..... MVW OWNER TRUST MVWOT_23-1 Series 144A .... 1 1AFE .. ...99.3560 |. ..2,357,743 |. .2,373,037 2,372,919 |.. .0 . (16) |- .....4.930 |......4.979 ....04/04/2023 .. 10/20/2040 ...
62848P-AB-6 ..... MVW OWNER TRUST MVWOT_23-1 Series 144A .... A LR FE L ...99.8880 |... . 2,233,447 |.. ... 2,233,360 O e (28) |0 o0 e 5.420 |...... 5.479 ....04/04/2023 ...|....10/20/2040 ...
62848P-AC-4 ..... MVW OWNER TRUST MVWOT_23-1 Series 144A . N L .. 2.BFE ..|... . 100.2950 |... 1,395,904 |.. .... 1,395,791 JLU N U (<) APPSR | B IR | B AT 6.540 |...... 6.629 ...04/04/2023 ...|....10/20/2040 ...
62946A-AC-8 ..... NP SPE 11 LLC NPRL_17-1A Series 144A .... I L .. 1.G FE ..|... ...97.0980 |... 929,318 |.... ..957,001 |.. 957,058 LU SRR (N PO | I RN | ) AN 3.372 |...... 3.3% ....11/10/2017 ...|....10/21/2047 ...
69145C-AA-2 ..... OXFORD FINANCE FUNDING TRUST O Series 144A .. .. 1.F FE ..|... . 100.8610 |... ....10,086,090 |.... .. 10,000,000 |.. .. 10,000,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.716 |...... 6.810 ....01/27/2023 ...|....02/15/2031 ...
7425K0-BC-3 ..... PRINCIPAL LIFE GLOBAL Series 144A .. 1.EFE ..|... . 102.9280 |.......oeennns 5,412,984 |.... ....5,259,000 |.. .... 5,256,536 O 510 o0 [0 6.125 |...... 6.132 ....11/21/2023 ...|....10/15/2033 ...
75884E-AB-8 ..... REGATTA XVI11 FUNDING LTD REG1 Series 144A .... B .. 1.AFE ..|... . . 100.1950 |...ccvvnnnnnns 5,009,750 |.... .5,000,000 |.. ....5,000,000 O 0 0 [0 e 6.124 |...... 6.070 ....02/18/2021 ...|....01/15/2034 ...
78403D-AN-0 ..... SBA TOWER TRUST Series N .. 1.F FE ..|... .. 7,000,000 |...99.8980 |.............. 6,992,825 |.... ....7,000,000 LI RN | N | RPN | B AN 2.8%6 |...... 2.853 ....09/10/2019 ...|....01/15/2025 ...
78403D-AP-5 ..... SBA TOWER TRUST Series N L .. 1.F FE ..|... .. 4,000,000 |...96.8930 |.....eunnneenn 3,875,732 |.... ....4,000,000 J I N | I FORRRRRt | B ISP | B AU 1.884 |...... 1.890 ...07/08/2020 ...|....01/15/2026 ...
78403D-AR-1 ..... SBA TOWER TRUST Series 1 1FFE .. 3,500,000 |...91.2070 |. .. 3,192,244 |. .3,500,000 |.. .0 .2.328 |......2.338 ....07/08/2020 .. 01/15/2028 ...
78403D-AT-7 ..... SBA TOWER TRUST Series 2 1.FFE .. 9,000,000 |...93.7310 |. .. 8,435,795 |. .9,000,000 |.. .0 .1.631 |......1.636 ....04/29/2021 .. 11/15/2026
78403D-AV-2 ..... SBA TOWER TRUST Series 2 1FFE .. 8,000,000 |...92.5030 |. .. 7,400,248 |. .8,000,000 |.. .0 ......1.840 |......1.846 ....10/08/2021 .. 04/15/2027 ...
78403D-BD-1 ..... SBA TOWER TRUST Series 2 ... .. 1.F FE ..|... .. 8,000,000 |...98.1690 |.............. 7,853,496 |.... ....8,000,000 O 0 0 [0 e 4.831 |...... 4.880 ....09/10/2024 ...|....10/15/2029 ...
82650T-AA-5 ..... SIERRA TIMESHARE RECEIVABLES F Series 144A 2. .. 1.AFE ..|... 1,432,867 |...99.2820 |.............. 1,422,665 |.... ... 1,432,922 O o B8 0 [0 e 4.730 |...... 4.779 ....07/08/2022 ...|....06/20/2040 ...
82650T-AB-3 ..... SIERRA TIMESHARE RECEIVABLES F Series 144A 2 ... .. 1.F FE ..|... 1,500,945 |...98.8530 |.......eennnnt 1,483,966 |.... . ....1,501,088 O [ 4 0 0 e 5.040 |...... 5.100 ...07/08/2022 ...|....06/20/2040 ...
826525-AB-3 ..... SIERRA RECEIVABLES FUNDING COM Series 144A .. B L .. 1.F FE ..|... .. 925,735 ]...98.9310 |... ..925,297 |.. 925,341 LU SRR (1) N N I RPN | ) AN 2.320 |...... 2.313 ....08/07/2020 ...|....07/20/2037 ...
826520-AB-7 ..... SIERRA TIMESHARE RECEIVABLES F Series 144A . N2 e | LEFE L 1,168,393 |...96.9120 |... .1,168,656 |.. .... 1,168,605 O e B3 0 o0 e 1.340 |...... 1.353 ....08/08/2021 ...|....11/20/2037 ...
826520-AC-5 ... SIERRA TIMESHARE RECEIVABLES F Series 144A . 2 e [ 2B FE L ...96.8370 |... ..803,451 |.. O e 2 o0 [0 e 1.790 |...... 1.802 ....03/08/2021 ...|....11/20/2037 ...
82652R-AB-5 ... SIERRA RECEIVABLES FUNDING CO Series 144A ... N2 e | LFFE L ...96.4190 |... . s .1,925,832 |.. O e 17 o0 [0 e 1.800 |...... 1.808 ....10/21/2021 ...|....09/20/2038 ...
82652R-AC-3 ... SIERRA RECEIVABLES FUNDING CO Series 144A ..........foee ] ienness 2 iiiiinnns L2BFE i 1,540,663 |...96.1410 |.........ennn. 1,481,212 | 1,540,666 |.............. 1,540,665 |....oovvennnns 0 fooevviviinennd il 0 s 1.950 |...... 1.958 ...10/02/2021 ... |....09/20/2038 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE D - PART 1

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

Ggcola

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
826934-AA-9 ..... SIERRA RECEIVABLES FUNDING CO Series 144A ...........foee o] veennns 2 i L TAFE e 1,556,242 [. 101.1840 |.............. 1,575,105 ..o 1,556,668 |.......oennnns 1,656,443 [ooiviivincennn0 v 71 0 [0 e 5.830 |...... 5.914 [MON ..... s s ....10/12/2022 ...|....07/20/2039 ...
826934-AB-7 ..... SIERRA RECEIVABLES FUNDING CO Series 144A ... N2 e | LFFE L . 101.6430 |....cceennnnnt 1,582,244 |.... . 1,556,668 |.. e 1,556,501 [0 e B2 [0 o0 e 6.320 |...... 6.413 [MON ..... .3, .98, ....10/12/2022 ...|....07/20/2039 ...
83546D-AJ-7 ..... SONIC CAPITAL LLC SONIC_20-1A Series 144A ... 2 e [ 2B FE L ...93.1010 |..coevnnnnnnns 1,781,326 |.... 1,913,333 |.. e 1,918,833 [0 0 0 0 4.3%6 |...... 4.374 [MON ..... 2, .82, ....01/15/2020 ...|....01/20/2050 ...
83546D-A0-1 ..... SONIC CAPITAL LLC SONIC_21-1A Series 144A ... N2 e 2B FE L . ...80.8900 |...ccevnunnnns 7,826,128 |.... .9,675,000 |.. 029,675,000 [...eeeeeennnenn0 o0 0 o0 e 2.636 |...... 2.650 [MON ..... s .. 255, ....07/29/2021 ...|....08/20/2051 ...
864300-AA-6 ..... SUBWAY FUNDING LLC SUBIAY_24-1 Series 144A .. 2 e [ 2B FE L .. 3,000,000 |. 101.2070 |...eeuvnnnnens 3,036,218 |.... 403,000,000 .enieiiivnnnnnn0 o0 0 0 6.028 |...... 6.014 ....06/30/2024 ...|....07/30/2054 ...
864300-AC-2 ..... SUBWAY FUNDING LLC SUBIAY_24-1 Series 144A .. 2 e 2B FE L . 101.7230 |.oeeeennnnnnns 3,051,685 |.... +2223,000,000 [...eeeeeennnenn0 o0 0 o0 6.268 |...... 6.270 I . . . ...05/30/2024 ...|....07/30/2054 ...
872480-AA-6 ..... TIF FUNDING | LLC TIF_20-1A Series 144A .... 4 LR FE L ...92.4330 |...ooovnnnnnns 9,736,236 |.... . 10,531,235 [0 i 893 0 0 2.090 |...... 2.110 | MON ..... s .. 220, ....08/17/2020 ...|....08/20/2045 ...
872480-AE-8 ..... TIF FUNDING | LLC TIF_21-1A Series 144A .... B .. 1.EFE ..|... ...88.3660 |....cceuunnnns 2,427,848 |.... .2,747,500 |.. e 2,747,298 o0 e 39 0 o0 e 1.650 |...... 1.658 | MON ..... s ... 45, ....01/25/2021 ...|....02/20/2046 ...
87342R-AJ-3 ..... TACO BELL FUNDING BELL_21-1 Series 144A .. 2 .2.BFE .. ...82.6900 |. . 12,186,492 |. 14,737,500 14,561,549 |.. .2.542 |......2.916 ....02/09/2022 .. 08/25/2051
87407R-AA-4 ... TAL ADVANTAGE LLC TAL_20-1A Series 144A .. 4 1.FFE .. ...92.8950 |. .. 5,144,065 |. .5,537,500 .5,536,378 |.. .2.050 |......2.068 ....09/09/2020 .. 09/20/2045
88315L-AE-8 ..... TEXTAINER MARINE CONTAINERS LT Series 144A 4 1FFE .. ...95.1660 |. ..6,984,045 |. . 7,338,839 .7,351,943 |.. ....n2.730 |......2.664 ....08/11/2020 .. 08/21/2045 ...
89237M-AA-7 ..... TOYOTA AUTO LOAN EXTENDED NOTE Series 144A .. N2 e | LA FE L ...96.1660 |... ....18,992,799 |.... 19,750,000 |.. ...19,962,324 |..oieeeiiiennl0 212,998 [0 [0 e 1.070 |...... 1.351 . ...03/01/2021 ...|....02/27/2034 ...
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC T Series 144A .. 4 LR FE L ...90.8850 |.......ounnnns 5,805,280 |.... .6,387,500 |.. ....6,386,838 [....oooeevnnnnn0 i 122 o0 0 2.110 |...... 2123 .. 134,776 |....08/25/2020 ... |....09/20/2045 ...
89680H-AB-8 ..... TRITON CONTAINER FINANCE LLC T Series 144A .. N .. 2.BFE ..|... ...93.2060 |....coenunnnns 2,976,764 |.... .3,193,750 |.. e 3,193,426 |0 e BT 0 0 e 3.740 |...... 3.773 .. 119,446 |....08/25/2020 ... |....09/20/2045 ...
UNION PACIFIC RAILROAD CO 2015 UNION PACIFIC
90782J-AA-1 ..... RAILROAD €O 2015 .....eieeeeeeieeeeeennieeeeeennneeeeees oo ven | s Tons L ADFE o 5,934,720 |...95.0030 [..eueeeeennnnn 5,435,491 |.......cc...e 5,721,370 |oeeeeennnnnnns 5,802,115 [.oeeeeenieeeee0 e (30,478) [0 e l0 s 2.6%5 |...... 2.039 [MN .oooen foreeiniiies 20,987 |oeeeieeinnnnnn 154,191 |....02/12/2020 ...|....05/12/2027 ...
UNITED AIRLINES 2019-2 CLASS A UNITED AIRLINES
90932J-AA-0 ..... 2019-2 CLASS A oo eeeeee e eeenns foeeven | s Tons L EFE o 3,926,714 |...88.1020 |.............. 3,446,610 |....oeeeennnnn 3,912,083 |....ceeeeennnn 3,921,604 |....ooeeeeennnnn0 foeeeeenen (1,080) |oveeeieeeein0 o0 e 2.700 |...... 2.650 [MN ..o [oreeininins 17,604 |...oceeenennns 105,626 |....12/16/2019 ...|....05/01/2032 ...
UNITED AIRLINES INC CLASS A PA UNITED AIRLINES IN
909321-AA-1 ..... CLASS A PA T A1 [ 1D FE L .. 5,000,000 |...99.3690 |.....eunnnennn 4,968,467 |.... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 5.450 |...... 5.440 ....07/22/2024 ...|....02/15/2037 ...
912928-AA-6 ..... USQ RAIL 111 LLC STEAM_24-1 Series 144A .. 2 e [ 1.CFE L ...96.3380 |......oennnnns 4,814,669 |.... .4,997,701 |.. .... 4,996,357 LU R T N | I RN | ) AN 4.990 |...... 5.051 ....00/24/2024 ...|....09/28/2054 ...
95058X-AG-3 ..... WENDYS FUNDING LLC WEN_19-1A Series 144A .... 4 2B FE L ...97.6640 |....coonnnnnnt 3,476,532 |.... . 3,559,676 |.. ... 3,559,676 JLU I N | [ APt | B IR | B AU 3.783 |...... 3.800 ....06/13/2019 ...|....06/15/2049 ...
95058X-AL-2 ..... WENDYS FUNDING LLC WEN_21-1A Series 144A .... 2. .. 2.BFE ..|... ...85.0780 |.....cvvnnnnns 8,209,951 |.... . 9,649,957 |.. .... 9,649,957 I RN | N | RPN | B FN 2.775 |...... 2.785 ...06/16/2021 ...|....06/15/2051 ...
WEPCO ENVIRONMENTAL TRUST FINA WEPCO ENVIRONMENTAL
950739-AA-0 ..... TRUST FINA [P .. 1.AFE ..|... ...85.5930 |.......ounnnns 4,121,156 |.... ....4,814,807 |.. ....4,814,79% LU RN | N | RN | B SN 1.578 |...... 1.578 ....06/04/2021 ...|....12/15/2035 ...
96328G-AH-0 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A . .. 1.EFE .. ...99.7950 |. ..9,979,489 |. 10,000,000 9,999,972 |.. .0 .3.200 |......3.223 ...03/11/2022 .. 10/18/2036 ...
96328G-AS-6 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A . .. 1.AFE .. . 100.6270 |. .. 1,806,249 |. 1,794,991 1,794,948 |.. .0 .5.800 |......5.873 ....06/08/2023 .. 04/18/2038 ...
96328G-AT-4 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A . .. 1.CFE .. . 100.9640 |. ..7,067,501 |. .7,000,000 .6,998,857 |.. .0 .5.800 |......5.879 ....06/08/2023 .. 04/18/2038 ...
96328G-AU-1 ..... WHEELS FLEET LEASE FUNDING LLC Series 144A .........[|... ... .. 1.F FE .. . 101.5810 |. ..6,602,746 |. .6,500,000 .6,498,855 |.. .0 .6.180 |......6.269 ...06/08/2023 .. 04/18/2038 ...
WORLD OMNI AUTO RECEIVABLES TR WORLD OMNI AUTO
98164E-AE-5 ..... RECEIVABLES TR ...evvviniiiiiniineeniinnneeeernnnnneees foee ven | eveeeen | s L LAFE e 8,998,586 |...99.5130 |[.............. 8,956,175 |.vveeeinnnnn 9,000,000 |.eevvunnennns 8,999,688 (U Y 7/ FUNN | Y AU | B RN 0.640 |...... 0.644 ...02/03/2021 ...|....12/15/2026 ...
WORLD OMNI AUTO RECEIVABLES TR WORLD OMNI AUTO
98164E-AF-2 ..... RECEIVABLES TR ...evvviniiiiinnineieirninnenernnnnneees foen ven | oeeeens | s L 1CFE | 3,349,577 |...99.5200 [....evrirnnn 3,333,929 [.oeiiiinnnn 3,350,000 |....cevvunnnns 3,349,878 (O Y & A RN | N AR | B RN 0.890 |...... 0.894 ....02/03/2021 ...|....08/16/2027 ...
00908P-AA-5 ..... AIR CANADA Series 144A |- 1.CFE ... 2,078,400 |...92.4980 |....eennnnnnnn 1,922,481 |.... ....2,078,400 JLU I N | [ APt | B IR | B AU 3.300 |...... 3.299 ....12/07/2017 ...|....01/15/2030 ...
009090-AA-9 ..... AIR CANADA 2015-1 CLASS A PASS SERIES 144A | LR FE L 1,742,134 1...97.0610 |oeeeeennnnnens 1,672,121 |.... ....1,728,203 U R (/0 (1[0 DN N | I RPN | B A 3.600 |...... 3.432 ....06/06/2016 ...|....03/15/2027 ...
576339-CR-4 ..... MASTER CREDIT CARD TRUST MCCT_ Series 144A .. .. 1.DFE ..|... .. 1,848,207 |...94.6940 |.............. 1,750,890 |.... .... 1,848,663 O [ 188 |0 0 e 2.380 |...... 2.401 ...01/21/2022 ... |....07/21/2028 ...
576339-CS-2 ..... MASTER CREDIT CARD TRUST MCCT_ Series 144A .. . |- 2.BFE ..|... ...4,998,733 |...94.2670 |.............. 4,713,329 |.... .... 4,999,462 LU Y1) I N | I RPN | ) AN 2.730 |...... 2.751 ...01/21/2022 ... |....07/21/2028 ...
03767N-BA-3 ..... APIDOS CLO APID_18-18A Series 144A ... .. 1.CFE ..|... .. 7,000,000 |. 100.0000 |.............. 7,000,000 |.... ....7,000,000 J I N | I FORRRRRt | B ISP | B AU 6.332 |...... 6.380 ... 11/22/2024 ...|....01/22/2038 ...
03768M-AL-1 ..... APIDOS CLO APID_20-33A Series 144A ... .. 1.CFE ..|... .. 5,000,000 |. 100.3230 |..eevunnnnnnns 5,016,150 |.... ....5,000,000 LU RN | N | RN | B SN 6.454 |...... 6.546 ...09/14/2021 ...|....10/24/2034 ...
03771J-AE-9 ..... APIDOS CLO LTD APID_24-51 Series 144A .. .. 1.CFE ..|... .. 3,500,000 |. 100.0000 |.............. 3,500,000 |.... ... 3,500,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.167 |...... 5.895 ....12/18/2024 ...|....01/20/2038 ...
04018L-AL-9 ..... ARES CLO LTD ARES_18-50A Series 144A . .. 1.BFE .. .10,000,000 |. 100.0010 |. .10,000,100 |. 10,000,000 10,000,000 |.. .0 .6.454 |......6.560 ...06/03/2021 .. 01/15/2032 ...
04021A-AE-4 ..... ARES CLO LTD ARES_24-ALF7 Series 144A .. .1.BFE .. 3,000,000 |. 100.2620 |. ..3,007,860 |. .3,000,000 .3,000,000 |.. .0 .6.382 |......6.3% . ....08/16/2024 .. 10/22/2037 ...
06762H-AA-5 ..... BABSON CLO LTD BABSN_23-1A Series 144A . 1AFE .. . 100.2570 |. .10,025,700 |. 10,000,000 .9,998,8% |.. .0 ......6.382 |......6.427 [JAJO .... 129,420 ....06/05/2023 .. 04/20/2036 ...
08186K-AA-2 ... BENEFIT STREET PARTNERS CLO LT Series 144A .. .. 1.LAFE ..|... . 100.3790 |..ccevnnnnnnns 5,018,950 |.... ....5,000,000 |.. ....5,000,000 JL N I | I AP | B ISP | B AT 7.284 |...... 7.256 | JAJO ... .... 68,790 ... ....01/13/2023 ...|....04/25/2036 ...
08186P-AN-3 ..... BENEFIT STREET PARTNERS CLO LT Series 144A .... .. 1.CFE ..|... . 100.1420 |.......oeennn. 5,007,100 |.... .5,000,000 |.. ....5,000,000 LI RN | N | RPN | B SN 6.554 |...... 6.668 | JAJO .... . 71,690 ... ....11/02/2021 ...|....10/15/2034 ...
124810-AC-9 ..... CBAM CLO MANAGEMENT CBAM_18-5A Series 144A .... .. 1.AFE ..|... . 100.2070 |...ccevnnnnnns 2,206,376 |.... .2,201,818 |.. ....2,201,086 O e 21,776 |0 o0 e 5.874 |...... 6.682 | JAJO ... |... een 27,490 |... ....05/29/2020 ...|....04/17/2031 ...
12481X-AS-9 ..... CBAM CLO MANAGEMENT CBAM_18-6A Series 144A L ACFE 5,250,000 |. 100.1340 [.............. 5,257,035 |...ccevunnnnns 5,250,000 [....cccuunnnns 5,250,000 [...ccevvnnnnnns JO I o (R OO PPN | I FOUUUUUPTRN (N RN 6.954 |...... 7.088 JJAJO ..o eiiiiiiinns 79,824 ...11/27/2019 ...|....01/15/2031 ...




9c'0L3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION
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12510T-AC-8 ..... CBAM CLO MANAGEMENT CBAM_19-11 Series 144A .........[... ... [ [T CACFE e 5,000,000 |. 100.1010 |..ceuvnnnnnens 5,005,050 [oeuuniriennnnn 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (O R | R N | I AR | B RN 6.604 |...... 6.556 [JAJO ... |..cevennnn.... 66,440 |o.eeeenennnnns 374,509 |....10/25/2021 ...|....01/20/2035 ...
12548\1-BF-1 ... CIFC FUNDING LTD CIFC_15-1A Series 144A ... (V- 4 .. 1.AFE ..|... . 100.2260 |... ..554,345 |.. J I N | I FORRRRRt | B ISP | B AU 5.964 |...... 6.013 | JAJO .... ... 37,688 |....12/12/2017 ...|....01/22/2031 ...
12807C-AA-1 ... CAL FUNDING IV LTD CAI_20-1A Series 144A . [CRR—. 4 .. 1.F FE ..|... ...92.7360 |... ..8,876,537 |.... .9,571,875 |.. O 269 |0 [0 e 2.220 |...... 2.236 [MON ..... ....09/01/2020 ...|....09/25/2045 ...
14316C-AG-8 ..... CARLYLE GLOBAL MARKET STRATEGI Series 144A .........[... ... (V- 4 .. 1.CFE ..|... . . 100.0510 |..ccevvnnnnnns 5,002,550 |.... J I N | I FORRRRRt | B ISP | B AU 6.454 |...... 6.529 | JAJO ... ....06/15/2018 ...|....07/15/2030 ...
150323-BC-6 ..... CEDAR FUNDING LTD CEDF_14-4A Series 144A ............|ee. ... [CRR—. .. 1.CFE ..|... .. 8,500,000 |. 100.0000 |.............. 8,500,000 |.... O 0 o0 [0 6.504 |...... 6.592 | JAJO ... ...05/28/2021 ...|....07/23/2034 ...
150323-BN-2 ..... CEDAR FUNDING LTD CEDF_14-4A Series 144A . (V- 2 .. 1.CFE ..|... .. 5,000,000 |. 100.0000 |.............. 5,000,000 |.... ....5,000,000 O 0 0 [0 6.376 |...... 6.426 | JALO ... ....12/19/2024 ...|....01/23/2038 ...
17180T-BC-5 ..... CIFC FUNDING LTD CIFC_16-1A Series 144A ... [CRR—. .. 1.CFE ..|... .. 2,500,000 |. 100.0000 |.............. 2,500,000 |.... ....2,500,000 O 0 o0 [0 6.579 |...... 6.038 | JAJO .... ... 1171972021 ... |....10/21/2031 ...
26254C-AS-0 ... DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A .. .. 1.CFE ..|... . 100.5180 |..ccevvnnnnnns 7,036,260 |.... ....7,000,000 O 0 0 [0 e 6.447 |...... 6.498 | JALO ... ....09/25/2024 ...|....10/15/2037 ...
36320M-AL-2 ..... [GALAXY CLO LTD GALXY_15-20A Series 144A .. 1AFE .. . 100.1570 |. 1,793,039 |. 1,790,229 |.. .0 .5.854 |......5.912 | JADO .... ....02/23/2018 .. 04/20/2031
37959P-AA-5 . GLOBAL SC FINANCE SRL SEACO_20 Series 144A 1.FFE .. ...94.1440 |. .. 2,476,322 |. .2,630,302 |.. .0 2,170 |......2.181 ....09/02/2020 .. 10/17/2040
37959P-AC-1 . GLOBAL SC FINANCE SRL SEACO_20 Series 144A .. 1.F FE .. ...94.3420 |. ..2,015,493 |. 1,989,177 |.. .0 ......2.260 |......5.369 . ...04/13/2023 .. 11/19/2040 ...
46151B-AE-5 ..... INVESCO US CLO LTD INVCO_24-4 Series 144A ... .. 1.CFE ..|... . 100.0000 |....cevvnnnnnn 7,000,000 |.... ....7,000,000 O 0 0 [0 e 6.347 |...... 6.390 | JAJO ... ....11/25/2024 ...|....01/15/2038 ...
48662L-AC-5 ..... KAYNE CLO LTD KAYNE_21-10A Series 144A . .. 1.CFE ..|... ...99.9990 |.......oennnns 4,999,950 |.... ....5,000,000 LU RN | N | RN | B SN 6.254 |...... 6.293 | JALO ... ....02/05/2021 ...|....04/23/2034 ...
48662N-AA-5 ..... KAYNE CLO KAYNE_21-11A Series 144A .. 1.AFE ..|... . 100.0020 |.............. 5,000,100 |.... ....5,000,000 O [0 0 [0 e 5.914 |...... 5.989 | JALO ... ....03/18/2021 ...|....04/15/2034 ...
48662N-AC-1 ..... KAYNE CLO KAYNE_21-11A Series 144A .. 1.CFE ..|... ...99.9990 |.......oennnns 3,249,968 |.... .... 3,250,000 O 0 o0 [0 6.304 |...... 6.253 | JAO ... ....03/18/2021 ...|....04/15/2034 ...
50189P-AL-6 ..... LCM LTD PARTNERSHIP LCM_25A Series 144A ... .. 1.AFE ..|... . . 100.1240 |......oeenn.nt 6,007,440 |.... ....6,000,000 O 0 0 [0 e 6.504 |...... 6.568 | JAJO ... ...07/10/2017 ...|....07/20/2030 ...
558188-AG-3 ..... MADISON PARK FUNDING LTD MDPK_ Series 144A .. .. 1.CFE ..|... .. 8,300,000 |. 100.1270 |.....euvnnnens 8,310,541 |.... ....8,300,000 O 0 0 [0 6.367 |...... 6.418 | JAJO .... ....10/16/2024 ...|....10/21/2037 ...
67571L-AA-9 ..... OCTAGON 67 0CT67_23-1A Series 144A .. 1.AFE ..|... .. 9,000,000 |. 100.2840 |.............. 9,025,560 |.... ....9,000,000 J I N | I APPSRt | B IEUPRRPRRPIN | B FOU 6.426 |...... 6.468 | JAJO ... ...02/15/2023 ...|....04/25/2036 ...
67571L-AE-1 ..... OCTAGON 67 0CT67_23-1A Series 144A .. 1.CFE ..|... .. 5,000,000 |. 100.2460 |.............. 5,012,300 |.... ....5,000,000 LI RPN | I N | RPN | ) FON 7.026 |...... 7.079 | JAJO ... ...02/15/2023 ...|....04/25/2036 ...
75903U-AE-3 ..... REGATTA 30 FUNDING LTD REG30_2 Series 144A .1.CFE .. 7,000,000 |. 100.0000 |. ..7,000,000 |. .7,000,000 |.. .0 .6.276 |......6.318 | JADO ... ... 11/25/2024 .. 01/25/2038
860444-AN-8 ..... STEWART PARK CLO LTD STWRT Series 144A .... 1AFE .. 1,944,000 |. 100.0040 |. ..2,000,080 |. 1,999,438 |.. .0 .6.104 |......6.900 | JAL .... ....06/08/2020 .. 01/15/2030
88315L-AG-3 ..... TEXTAINER MARINE CONTAINERS LT Series 144A 1.FFE .. 5,881,797 |...92.5150 |. .. 5,443,185 |. .5,882,575 |.. .0 .2.100 |......2.115 ....09/08/2020 .. 09/20/2045
88315L-AL-2 ..... TEXTAINER MARINE CONTAINERS VI Series 144A .| 1.FFE .. 4,851,850 |...90.4150 |. ..4,388,118 |. . 4,853,333 . 4,852,626 |.. .0 .1.680 |......1.694 ....02/02/2021 .. 02/20/2046 ...
88315L-AN-8 ..... TEXTAINER MARINE CONTAINERS VI Series 144A .. 2.BFE .. 972,764 |...90.3350 |. ..978,175 972,977 |.. .0 eeenn2.520 |......2.544 ...02/02/2021 .. 02/20/2046 ...
88316A-AA-9 ..... TEXTAINER MARINE CONTAINERS VI Series 144A .. .. 1.CFE ..|... 4,839,932 |...98.1980 |... .4,840,000 |.. ... 4,839,934 O i o0 [0 5.250 |...... 5.308 ....08/06/2024 ...|....08/20/2049 ...
92326J-AE-2 ... VENTURE CDO LTD VENTR_21-41A Series 144A . - TAFE L. 7,000,000 |. 100.0760 |... .7,000,000 |.. ....7,000,000 J I N | I FORRRRRt | B ISP | B AU 6.454 |...... 6.528 | JALO ... ....01/11/2021 ...|....01/20/2034 ...
92914R-BG-6 ..... VOYA CLO LTD VOYA_14-4A Series [CRR—. 4 .. 1.AFE ..|... ...4,937,500 |. 100.0110 |... .5,000,000 |.. ... 4,999,523 O s 27,378 o0 [0 6.334 |..... 6.663 | JAJO ... ....01/08/2019 ...|....07/14/2031 ...
92917C-AG-T7 ..... VOYA CLO LTD VOYA_13-1A Series (V- 4 1AFE ... .. 5,000,000 |. 100.0080 |... .5,000,000 |.. ....5,000,000 O 0 0 [0 e 6.204 |...... 6.273 | JALO ... . ....09/29/2017 ...|....10/15/2030 ...
92918B-AS-2 ..... VOYA CLO LTD VOYA_19-4A Series [CRR—. ... 1.CFE ..|... .. 9,000,000 |. 100.2460 |... .9,000,000 |.. ....9,000,000 LI RN | N | RPN | ) SN 6.604 |...... 6.712 | JAJO .... .. 129,849 |... s ....12/16/2021 ...|....01/15/2035 ...
92918N-AQ-0 ..... VOYA CLO LTD VOYA_20-3A Series 144A ........ceevvvennsfoun e [CFP [ L LAFE e 10,000,000 |. 100.2090 |............. 10,020,900 |............ 10,000,000 |............ 10,000,000 |.......cevvennnn 0 fooeereeemiieend0 el 0 e 6.004 |...... 6.051 | JAJO ..oo |ovnnnniieeenee 120,580 |[..oeeeeennnnnn 687,852 |....09/30/2021 ... |....10/20/2034 ...
TIB DIVERSIFIED PAYMENT RIGHTS TIB DIVERSIFIED
BGW7QS-0F-1 ..... PAYMENT RIGHTS ...ieeeriiieeiinniieeeeeennie e e e eeennis foen e Coveeee| eeveiennnn L 2.CFE | 1,250,000 |. 101.2490 |........c..... 1,265,602 [......ccce 1,250,000 [.oeeeennnnnnns 1,250,000 [-eeevvmmnnnaaenns (U [ (U [ 7.391 [...... 7.459 [FMAN ... fooeeiinnnnes 12,058 [..oeeveennnnnns 15,557 |....09/18/2024 ... |....11/15/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,000,382,602 | XXX 972,550,343 1,001,397,503 1,000,838,780 0 409,368 0 0 XXX XXX XXX 3,839,049 34,311,256 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,439,034,797 | XXX 4,260,137,089 4,472,778,257 4,433,011,952 977,072 1,866,258 2,756,997 0 XXX XXX XXX 37,464,485 126,775,421 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 3,078,837,386 | XXX 3,770,004,685 4,063,430, 254 3,980,675, 104 977,072 3,073,442 2,756,997 0 XXX XXX XXX 36,862,547 102,623, 154 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,000,382,602 | XXX 972,550,343 1,001,397,503 1,000,838,780 0 409,368 0 0 XXX XXX XXX 3,839,049 34,311,256 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 4,979,219,988 | XXX 4,742,555,028 5,064,827,757 4,981,513,884 977,072 3,482,810 2,756,997 0 XXX XXX XXX 40,701,596 136,934,410 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 570,209,089 1B..$........... 192,556,917 1C.$........... 491,675,578 1D ..$........... 252,135,473 1E ..$.......... 289,362,703 1F ..$........... 673,387,661 1G..$.......... 612,343,624
1B 2A..$.. 549,712,200 2B .. 910,061,207 2C..$ .. 387,096, 360
1C 3A..$.. .10,507,695 3B .. 31,512,203 3C..$ .. ..2,832,674
1D 4B .. 4C .8 e, 0
1E 5B .. 5C .8 . 8,120,500
1F
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5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
63044*-10-5 ... |ENACT RE LTD oeeeiiiieeemriieeeeeeniieeeeeennnneaeeee [ eeeenennnns |D ....................... 120,000.000 [......cceennnnn 626,554,683 |..... 5,221.000 |...ceeennnns 626,554,683 |............... 500,195,070 |.eevvmmneiaennnnnnanes [ [ PP [V 92,955,888 |...uuiieeeenniaeees [ 92,955,888 |.eevvuiiiiiiiiniaans 0f.. 11/16/2028 ..|..cevv eeee
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 626,554,683 XXX 626,554,683 500,195,070 0 0 0 92,955,888 0 92,955,888 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 626,554,683 XXX 626,554,683 500, 195,070 0 0 0 92,955,888 0 92,955,888 0 XXX XXX

5989999999 - Total Common Stocks 626,554,683 XXX 626,554,683 500, 195,070 0 0 0 92,955,888 0 92,955,888 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 626,554,683 XXX 626,554,683 500, 195,070 0 0 0 92,955,888 0 92,955,888 0 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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912828-4V-9 ......... US TREASURY TREASURY NOTE  2.875% 08/15/28 +|-...07/02/2024 ... |BANC OF AMERICA SECURITIES LLC ... ... 5,446,481 |.. ....5,791,000 |..
912834-LB-2 ......... US TREASURY TREASURY STRIP (INT)  0.000% 02/15/42 ... +|-+--02/09/2024 ... | DEUTSCHE BANK SECURITIES INC. uveuvruerueenerereresaeeaeeaeeaseseeseesseaseasenssssesnesessnsasessesessssssssnnsnns [orseessesnesessseesnesnsseesenns [erneesenneesssennennns 5,045,976 |.. ...11,700,000 |..
912834-NF-1 ......... |US TREASURY TREASURY STRIP (INT)  0.000% 02/15/44 ... +|-...02/27/2024 ...|J.P. MORGAN SECURITIES INC vee. 4,985,672 .. ... 12,850,000 |..
912834-NP-9 ......... [US TREASURY TREASURY STRIP (INT)  0.000% 05/15/44 .... ...04/15/2024 .. [CITIGROUP GLOBAL MARKETS ... s 4,943,445 |.. ... 13,382,000 |..
912834-NV=6 ......... US TREASURY TREASURY STRIP (INT)  0.000% 08/15/44 101079172024 ... [ VAT TOUS ettt sttt sttt sttt sttt r s srrnes |oerennenrennenrennenrennennennennes |oerenrennene e neenes 6,995,051 |:vevreriiiiiiiinianes 17,291,000
0109999999. Subtotal - Bonds - U.S. Governments 27,416,625 61,014,000
BGI3W-GO-2 .........[ABU DHABI GOVT INTL ABU DHABI GOVT INTL  3.125% 05/03/26 ...evevereeeeeeeeeeeeeesieeeseeseeseennenens C... ....07/02/2024 ... | SOCIETE GENERALE (SOGEFRPPHOM) ....evsvessessessesseseseeesseseseseseesse e s snesne e ssesnesnesne e nnenn |oaens ....481,640 |.. .500,000 |
BGI5CY-D4-8 .........[MDGH GMTN RSC LTD  2.500% 05/21/26 ....eereereeneenee e ....11/18/2024 ...|UBS Securities LLC ......ccveenene . 967,542 . 1,000,000
BGII3R4-K-3 ......... [ SMALL & MEDIUM BUSSINESS CORP  2.125% 08/30/26 c ....07/02/2024 ... | MORGAN STANLEY CO INC NEW YORK (MSNYUS33) . 468,850 .500,000
BGI58Q-E8-0 .........[QNB FINANCE LTD  2.750% 02/12/27 .............. ¢ ....12/02/2024 ... |Morgan Stanley & Co. International PLC .. . 1,050,328 . 1,100,000
BGI7VK-14-3 ......... SAUDI ARABIA - KINGDOM OF  3.625% 03/04/28 . . e... ... 12/02/2024 ... |Citigroup Global Markets Limited .. 500,000 |..
BGIIBXC-C-2 KSA SUKUK LTD  4.274% 05/22/29 C... ....12/19/2024 ... |UBS Securities LLC .. ... 390,196 |.. 400,000 |..
BGI7PZ-T7-3 .........| ADNOC MURBAN RSC LTD  4.250% 09/11/29 c ....12/19/2024 ... |HSBC Bank Plc ........ .973,011 . 1,000,000
BGII5Y4-HG-9 . .| SA GLOBAL SUKUK LTD  2.694% 06/17/31 . |c ....11/20/2024 ... |Citigroup Global Markets Limited . .608,000 .700,000
BGII7AC-GC-3 ROMANIA (REPUBLIC OF)  6.375% 01/30/34 .... . c... ....11/06/2024 ...|J P MORGAN SECURITIES PLC (JPMSGB2LMOS) . 1,199,183 |.. ,200,000 |..
BGII0BD-AE-3 PHILIPPINE REPUBLIC OF MAJAPAHIT HOLDING BV 7.875% 06/29/37 . . c... ....10/30/2024 ... | JP MORGAN CHASE/JP MORGAN INTL . 2,022,847 |.. ,700,000 |..
00402D-20-8 ......... [ ABU DHABI DEVELOPMENTAL HOLDIN Series 144A  4.375% 10/02/31 c ....09/25/2024 ... | JP Morgan Securities Plc ... . 1,987,140 . 2,000,000
00723L-284 ......... | ADNOC MURBAN RSC LTD Series 144A  4.500% 09/11/34 .......... ¢ ....00/04/2024 ... | JP Morgan Securities Plc ... 792,000 .800,000
06237M-AC-7 .........|BANK GOSPODARSTIIA KRAJOWEGO Series 144A  5.750% 07/09/34 . c ....07/01/2024 ...|Citigroup Global Markets Limited . . 1,484,415 . 1,500,000
16882L-AA-0 .........| CHILE ELECTRICITY LUX MPC I1 S Series 144A  5.580% 10/20/35 ¢ ....10/07/2024 ... |Goldman Sachs & Co. LLC ... .400,004 .400,000
168863-EB-0 .........|Republic of Chile  4.850% 01/22/29 ......coociruvrernriirinninnns . |c ....12/18/2024 ... |Morgan Stanley & Co. International PLC . 996,920 . 1,000,000
25159%-AE-3 ......... | DEVELOPMENT BANK OF KAZAKHSTAN Series 144A  5.250% 10/23/29 ¢ ....10/16/2024 ... | JP Morgan Securities PIC .cccorerueneene .997,830 . 1,000,000
465077-AL-9 .........| ISRAEL ELECTRIC CORP LTD Series 144A  4.250% 08/14/28 .. c ....11/06/2024 ... | GOLDMAN SACHS INTL LONDON (GSILGB2X) .572,426 600,000
46514B-RA-7 .........| ISRAEL (STATE OF)  4.500% 01/17/33 ¢ ... 12/02/2024 ... |Citigroup Global Markets Limited .... .188,250 .200,000
698299-BW-3 ......... PANAMA REP OF  6.875% 01/31/36 .. e ....11/08/2024 ... |Morgan Stanley & Co. International PLI .986,800 . 1,000,000
698299-BY-9 ......... [PANAMA REP OF  8.000% 03/01/38 .. e ....11/06/2024 ... | MARKETAXESS CORPORATION ... . 1,252,420 . 1,200,000
715638-AP-7 .........|PERU THE REPUBLIC OF  8.750% 11/21/33 e ....12/18/2024 ...|Goldman Sachs & Co. LLC . . 1,093,134 .900,000
715638-AU-6 .........|PERU THE REPUBLIC OF  6.550% 03/14/37 .. . |c ....10/29/2024 ... | Jetferies LLC ... . 1,389,709 . 1,300,000
715638-DU-3 ......... PERU THE REPUBLIC OF  3.000% 01/15/34 .. e ....11/20/2024 ... |Morgan Stanley & Co. . 1,063,118 . 1,300,000
715638-EB4 .........|PERU THE REPUBLIC OF  5.375% 02/08/35 ..... . |c ....08/01/2024 ... |BofA Securities, Inc. ... . 1,199,148 . 1,200,000
71567R-AR-7 . .| PERUSAHAAN PENERBIT SURAT BERH PERUSAHAAN PENERBIT SURAT BERH  1.500% 06/09/26 . c ....11/15/2024 ... |Deutsche Bank AG London . . 1,226,918 ,300,000
731011-AV-4 POLAND REPUBLIC OF POLAND (REPUBLIC OF)  4.875% 10/04/33 . c... ....12/19/2024 ... |Morgan Stanley & Co. International PLC .. 584,706 |.. 600,000 [..
77586R-AV-2 ROMANIA (REPUBLIC OF) Series 144A  5.750% 03/24/35 ... . c... ....09/19/2024 ... |Goldman Sachs International ....595,758 |.. 600,000 [..
80414L-2N-4 .........[SAUDI ARABIAN OIL CO Series 144A  5.250% 07/17/34 .... ¢ ....07/10/2024 ... |Citigroup Global Markets Limited . .993,400 . 1,000,000
857524-AE-2 . .| POLAND REPUBLIC OF POLAND (REPUBLIC OF)  5.750% 11/16/32 . c ....12/16/2024 ... |Morgan Stanley & Co. International PLC . 832,252 .800,000
91087B-AK-6 MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  4.750% 04/27/32 . B [ ....09/26/2024 ... | MARKETAXESS CORPORATION ...193,318 |.. ....200,000 |..
91087B-AR-1 MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  3.500% 02/12/34 ... . e... ....07/02/2024 ... |Deutsche Bank Securities Inc. .............. 811,600 [.. ,000,000 |..
91087B-AT-7 .........|MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  4.875% 05/19/33 . ¢ ....12/02/2024 ... |Morgan Stanley & Co. International PLC . 1,208,130 . 1,300,000
91087B-AV-2 . .|MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  6.350% 02/09/35 . c ....10/17/2024 ... |Barclays Capital Inc. ............ . 1,414,860 . 1,400,000
91087B-AZ-3 MEXICO UNITED MEXICAN STATES MEXICO (UNITED MEXICAN STATES)  6.000% 05/07/36 ... c... ....10/29/2024 ... |Deutsche Bank Securities Inc. .. 1,166,940 |.. ,200,000 |..
BRYGIP-UE-4 WAGYAR EXPORT IMPORT BANK ZRT ~ 6.125% 12/04/27 C... ....07/02/2024 ... | INTESA SANPAOLO SPA (BCITITMM) . ....300,300 |..
629511-AC-9 ......... [EIB SUKUK COMPANY LTD EI SUKUK COMPANY LTD  1.827% 09/23/25 ¢ ....07/02/2024 ... | UBS AG London ........cccereeruenenns . 287,247
637050-AG-2 .........[GACI FIRST INVESTMENT CO  5.000% 01/29/29 ... c ....12/19/2024 ... |Citigroup Global Markets Limited . .798,148 .
637050-AJ-6 .........[GACI FIRST INVESTMENT CO  5.250% 01/29/34 ¢ ....11/06/2024 ... | JP Morgan Securities Plc . 1,296,694 . 1,300,000
65321U-AF-4 .........|KSA SUKUK LTD  2.969% 10/29/29 c ....12/19/2024 ... |UBS Securities LLC .. . 1,007,366 . 1,100,000
G7302V-LL-6 .........[QNB FINANCE LTD  1.625% 09/22/2 ¢ ....07/10/2024 ... |Standard Chartered Bank, London . 286,500 .300,000
G781AT-AF-0 .........[ SAUDI ELECTRICITY SUKUK PROGRA SAUDI ELECTRICITY SUKUK PROGRA  4.942% 02/13/29 . c ....11/06/2024 ...|Citigroup Global Markets Limited . .200,592 .200,000
L15669-AA-9 .........[CHILE ELECTRICITY LUX MPC SARL  6.010% 01/20/33 . ¢ ....10/17/2024 ... |Santander US Capital Markets LLC . . 1,678,019 . 1,640,500
M0153A-AA-6 ..| ABU DHABI PORTS COMPANY PJSC  2.500% 05/06/31 . c ....11/18/2024 ...|Citigroup Global Markets Limited . . 2,157,369 . 2,500,000
MB0170-Ali-3 .........| ISRAEL ELECTRIC CORP LTD Series 144A  3.750% 02 ¢ ....11/21/2024 ... |Barclays Bank PLC ............ . 1,779,19% . 2,100,000
M6320U-AD-1 ..|SAUDI ARABIA - KINGDOM OF  3.250% 10/26/26 .... c ....11/20/2024 ... |Goldman Sachs International .780,016 .800,000
MB320U-BY-4 ..|SAUDI ARABIA - KINGDOM OF  5.500% 10/25/32 . ¢ ....11/11/2024 ... |Citigroup Global Markets Limited . .309,870 300,000
WB320U-CB-3 ......... [ SAUDI ARABIA - KINGDOM OF  4.875% 07/18/33 . c ....07/10/2024 ... |Morgan Stanley & Co. International PLC . 294,450 300,000
M6320U-CG-2 .| SAUDI ARABIA - KINGDOM OF  5.000% 01/16/34 .... ¢ ....07/02/2024 ... |Barclays Bank PLC ...ooeereererreeensn. 487,250 500,000
M8180A-AC-2 .........|QATAR PETROLEUM QATAR ENERGY  1.375% 09/12/26 .. c ....07/10/2024 ... | CREDIT AGRICOLE CORP & INV CALYON .738,175 800,000
M8220V-AA-2 ........[RUNAIS POWER COMPANY PJSC RUWAIS POWER CO PJSC  6.000% 08/31/36 . ¢ ....11/06/2024 ... | JP Morgan Securities Plc ... .837,760 .800,000
X0645A-CD-2 ......... BANK GOSPODARSTIIA KRAJOWEGO  5.375% 05/22/33 C... ....11/06/2024 ... | JP Morgan Securities Plc ... ... 396,322 |.. ...400,000 [..
X0645A-DB-5 BANK GOSPODARSTIIA KRAJOWEGO ~ 5.750% 07/09/34 .. C... ... 12/19/2024 ... | JANE STREET FINANCIAL LIMITED .. ....810,557 |.. 800,000 [..
XOR483-BD-3 ......... [BULGARIA GOV OF  5.000% 03/05/37 ....cveveneenns c ....09/05/2024 ... |Deutsche Bank AG London . .995,500 . 1,000,000
X5S5VD-BM-0 ......... [NFB MAGYAR FEJLESZTESI BANK ZR  6.500% 06/29/28 ¢ ....07/02/2024 .. | INTESA SANPAOLO SPA ... . 4,058,800 . 4,000,000
X73600-CA-8 ........ ROMANIA (REPUBLIC OF)  3.625% 03/27/32 C... ....11/06/2024 ...|Societe Generale Paris .. 700,000 |..
X73600-00-3 ......... ROMANIA (REPUBLIC OF)  7.125% 01/17/33 . C... ....11/18/2024 ...| JP Morgan Securities Plc ... 943,641 |.. ....900,000 |..
%93622-GG-1 . .| HINGARY REPUB OF  5.500% 06/16/34 .. c ....12/02/2024 ...|Citigroup Global Markets Limited . .488,260 .500,000
X93622-GH-9 HUNGARY REPUB OF  5.250% 06/16/29 .. C... ...12/16/2024 ... |Citigroup Global Markets Limited .... ....198,826 |.. ....200,000 |..
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%93622-GM-8 .........[HUNGARY REPUB OF  6.250% 09/22/32 .. c ....07/02/2024 ... |Goldman Sachs International .. .512,450 .500,000 ..8,941
X93622-GS-5 ......... [HUNGARY REPUB OF  5.500% 03/26/36 ¢ ....07/02/2024 ... |Goldman Sachs International . 952,030 . 1,000,000 26,736
Y210D1-AB-7 .........[DUA CAPITAL LTD  1.658% 05/11/26 ... c ....11/21/2024 ... |BNP PARIBAS S.A. .evvevvereennnne . 1,709,548 . 1,800,000 .5,144
Y2391H-CJ-5 ......... [EXIM BANK EXPORT-IMPORT BANK OF THAILAND  3.902% 06/02/27 ¢ ....12/19/2024 ... |Citigroup Global Markets Limited . .684,860 .700,000 . 564
Y3907G-BH-7 .........[ 1TAC INCHEON INTERNATIONAL AIRPORT  1.250% 05/04/26 c ....11/18/2024 ... |Morgan Stanley & Co LLC .... 845,080 900,000 1,247
Y6080G-AB-3 .........[MISC CAPITAL TWO (LABUAN) LTD  3.750% 04/06/27 ..... ¢ ....12/19/2024 ... |Morgan Stanley & Co. Internationa .778,663 .800,000 ..5,281
Y7141B-AA-1 .........|PT FREEPORT INDONESIA FREEPORT INDONESIA PT  4.763% 04/14/27 .. c ....11/11/2024 ... |Citigroup Global Markets ........... . 1,686,496 . 1,700,000 16,459
Y7478Y-BP-0 . .| SARANA MULTI INFRASTRUKTUR (PE SARANA MULTI INFRASTRUKTUR (PE  2.050% 05/11/26 . ¢ ....10/30/2024 ... |Citigroup Global Markets Limited . . 189,900 .200,000 ..1,93
Y8850A-AA-2 .........[TNB GLOBAL VENTURES CAPITAL BH  3.244% 10/19/26 . C. ...11/21/2024 ... | Jefferies International Ltd, London . 1,255,769 . 1,300,000 .5,217
0309999999. Subtotal - Bonds - All Other Governments 62,408,683 63,840,500 614,568
649665-HY-5 ......... |NEW YORK N Y NEW YORK N Y 4.969% 10/01/37 . ...11/06/2024 ... |PIPER JAFFRAY & HOPIOOD ... ... 4,911,050 |.. ... 5,000,000 |.. .. 14,493
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 4,911,050 5,000,000 14,493
3133EM-NT—4 ... FEDERAL FARM CREDIT BANKS FUND FEDERAL FARM CREDIT BANK  2.290% 06/28/34 ...04/23/2024 ... [STIFEL NICOLAUS AND CO INC ... 1,563,120 |.. ....2,000,000 |.. .. 14,758
38611T-DL-8 .........[ GRAND PARKIIAY TRANSPORTATION C GRAND PARKWAY TRANSN CORP TEX  3.236% 10/01/52 08/05/2024 ... |WELLS FARGO BANK .......... 3,112,175 . 4,165,000 45,407
442331-MG-6 ......... [HOUSTON TEX HOUSTON TEX  5.538% 03/01/37 .... 02/05/2024 ... [PIPER JAFFRAY & HOPIIOOD . . 2,113,580 . 2,000,000 47,99
59333P-25-6 .| MIAMIINTL ARPT MIAMI-DADE CNTY FLA AVIATION R 3.982% 10/01/41 04/18/2024 ... |WELLS FARGO BANK ... .829,600 . 1,000,000 ..2,323
67760H-NB-3 .........[OHIO ST TPK COMVN OHIO ST TPK COMMN TPK REV  3.216% 02/15/48 . 02/20/2024 ... [WELLS FARGO BANK .. ..2,451,259 . 3,260,000 ..2,039
786089-JR-4 . .| SACRAMENTO CALIF SACRANENTO CALIF WTR REV  3.180% 09/01/42 ... 12/05/2024 ... |PIPER JAFFRAY & HOPWOOD . . 7,930,510 .9,695,000 81,357
914455-UH-1 ......... [UNIVERSITY OF MICHIGAN UNIVERSITY MICH UNIV REVS  3.504% 04/01/52 . ...10/30/2024 ... | MORGAN STANLEY 3,859,100 |.. ... 5,000,000 |.. .. 14,600
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,859,344 27,120,000 208,480
00138C-BA-5 .........|AIG GLOBAL FUNDING Series 144A  5.200% 06/24/29 ...c.e.veuereeeereeeenisieresienessesesieseseeseseesesessensasens | esseenneennens ...06/18/2024 ... |BANC OF AMERICA SECURITIES LLC .vtuvveuerenearenestenessenesuesessesesseseneesesessensssensssenessenessesessesesseses |onsesensssenessenessesessesenseens [reresserenseeneeenens 2,994,780 |.. ... 3,000,000 |.

00208R-MT-6 .........[AT&T INC  5.400% 02/15/34 ... 01/31/2024 ... | MORGAN STANLEY ... . 2,057,640 . 2,000,000

00287Y-Al-1 ......... ABBVIE INC  4.400% 11/06/42 . +|-+..10/29/2024 ... | WELLS FARGO BANK . 5,519,674 |.. 6,200,000 [..

023135-BF-2 ......... [ AMAZON.COM INC ~ 3.875% 08/22/37 +|--..01/31/2024 ... | MORGAN STANLEY ... 1,850,520 [.. 2,000,000 [..

023430-Ad-4 ......... [ AMCOR FINANCE USA INC ~ 5.625% 05/26/33 .... +|-...01/31/2024 ... | MORGAN STANLEY ... 2,074,100 |.. 2,000,000 [..

02361D-BA-7 ......... AVEREN ILLINOIS €O 4.950% 06/01/33 +|----01/31/2024 ... | MORGAN STANLEY 2,023,300 |.. 2,000,000 [..

023940-AA-7 e AMEREN MISSOURI SECURITIZATION AMEREN MISSOURI SECURITIZATION — 4.850% 10/01/39 . +|--.-12/10/2024 ... | GOLDMAN SACHS & CO .. .. 6,499,256 |.. 6,500,000 |..

025816-DU-0 AVERICAN EXPRESS COMPANY  5.532% 04/25/30 ...04/22/2024 ... |BARCLAYS CAPITAL INC 5,000,000 [.. 5,000,000 [..

026651I-EZ0 .........| AVERICAN HONDA FINANCE CORPORA  4.900% 01/10/34 . 01/08/2024 ... | DEUTSCHE BANK SECURITIES INC. . 4,984,350 .’5,000,000

030401/-BD-6 ......... | AVERICAN WATER CAPITAL CORP  5.150% 03/01/34 02/20/2024 ... [U.S. Bancorp Piper Jaffray ... . 4,984,050 .5,000,000

03073E-AY-1 .........[CENCORA INC.  5.150% 02/15/35 ..oveuvenverrenenne 12/02/2024 ... |BANC OF AMERICA SECURITIES LLC . . 4,997,250 .’5,000,000

032095-AR-2 ......... [ AMPHENOL CORP ANPHENOL CORPORATION  5.000% 01/15/35 10/28/2024 ... |BANC OF AMERICA SECURITIES LLC . . 4,975,100 .5,000,000

035229-DA-8 ......... | ANHEUSER-BUSCH COMPANIES LLC ~ 5.750% 04/01/36 . 01/25/2024 ... |FIRST TENNESSEE BANK .. . 1,949,540 . 1,860,000

035220-AH-3 ......... ANHEUSER-BUSCH COMPANIES LLC ~ 4.700% 02/01/36 . +|----11706/2024 ... | WELLS FARGO BANK 3,346,805 |.. ... 3,500,000 |..

036752-BC-6 ......... ELEVANCE HEALTH INC  4.950% 11/01/31 ... +|-...10/22/2024 ... | MORGAN STANLEY ... 4,988,000 |.. ....5,000,000 |..

036752-BD-4 ......... ELEVANCE HEALTH INC  5.200% 02/15/35 ... +|----10/22/2024 ... | WELLS FARGO BANK . 4,982,300 |.. ....5,000,000 |..

04316J-AD-1 ... ARTHUR J GALLAGHER & CO  5.500% 03/02/33 +|-...01/31/2024 ... | MORGAN STANLEY 2,038,260 |.. .+..2,000,000 |..

04316J-AN-9 ......... ARTHR J GALLAGHER & CO Series 144A  5.150% 02/15/35 +|--.-12/10/2024 ... |BANC OF AMERICA SECLRITIES LLC . 4,981,350 |.. ....5,000,000 |..

05565E-CK-9 ......... B US CAPITAL LLC Series 144A  5.150% 04/02/34 . +|-...04/25/2024 ... | BNP PARISBAS ... 6,290,505 |.. ....6,500,000 |..

05565E-CS-2 ......... BN US CAPITAL LLC Series 144A  4.850% 08/13/31 . ...08/07/2024 ... | BARCLAYS CAPITAL INC .. ... 4,986,200 |.. ....5,000,000 |..

06051G-MD-8 ......... BANK OF AMERICA CORP  5.518% 10/25/35 ...10/22/2024 ... |BANC OF AMERICA SECURITIES LLC . ...10,000,000 |.. ...10,000,000 |..

09659D-AB-2 ......... [ STANFORD UNIVERSITY STANFORD UNIVERSITY  3.460% 05/01/47 . 10/23/2024 ... |WELLS FARGO BANK . . 2,221,917 . 2,850,000

09951L-AB-9 .........[BOOZ ALLEN HAMILTON INC Series 144A  4.000% 07/01/29 02/01/2024 ... | TORONTO DOMINION . 1,889,080 .2,000,000

09951L-AC-7 .........[BOOZ ALLEN HAMILTON INC ~ 5.950% 08/04/33 .... 01/31/2024 ... | MORGAN STANLEY ... . 2,104,260 . 2,000,000

110122-EH-7 ......... BRISTOL-MYERS SQUIBB CO  5.200% 02/22/34 .... +|--..02/14/2024 ... | CITIGROUP GLOBAL MARKETS ... 4,998,850 |.. ....5,000,000 |..

120568-BF-6 ......... BUNGE LIMITED FINANCE CORP BUNGE LIMITED FINANCE CORPORAT  4.650% 09/17/34 . +|--.-09/10/2024 ... | SVMBC NIKKO SECURITIES Al oo 4,984,200 |.. ....5,000,000 |..

12189L-AC5 ... BURLINGTON NORTHERN SANTA FE L 5.050% 03/01/41 +|-...11/06/2024 ...|U.S. Bancorp Piper Jaffray ... ... 4,824,000 |.. ....5,000,000 |..

12189L-AU-5 ... BURLINGTON NORTHERN SANTA FE L 4.550% 09/01/44 ... +|--.-10/29/2024 ... | MORGAN STANLEY ... . 1,901,915 | ... 2,132,000 |..

12180L-AZ-4 ......... BURLINGTON NORTHERN SANTA FE L 3.900% 08/01/46 .... +|-...10/29/2024 ... | MORGAN STANLEY .... .... 1,838,200 |.. 102 2,275,000 |..

12515P-AC-1 ... C0G RECEIVABLES TRUST CCG_24-1 Series 144A  5.080% 03/15/32 ... +|--..08/06/2024 ...|J.P. MORGAN SECLRITIES INC ... ....5,588,661 |.. ... 5,589,000 |..

12515P-AD-9 ......... COG RECEIVABLES TRUST CCG_24-1 Series 144A  5.220% 03/15/32 ... o|-+.-08/06/2024 ... 1 J.P. MORGAN SECURITIES INC .vevuvrsersensenseseenseseseesesee e se s e e se s e sa e e snesnesnesnesne e [oeneennentess et snenne [ 3,249,799 |.. ... 3,250,000 |..

126117-AY-6 ......... CNA FINANCIAL CORP  5.125% 02/15/34 .. ...04/10/2024 ... [WELLS FARGO BANK . (e 4,772,200 | ....5,000,000 |..

126408-HK-2 ........| CSX CORPORATION  4.300% 03/01/48 ... 09/09/2024 ... Various .......... . 3,142,009 . 3,505,000

127097-AM-5 .........| COTERRA ENERGY INC  5.400% 02/15/35 .. 12/03/2024 ... | TORONTO DOMINION .. .2,986,110 . 3,000,000

133131-BB-7 ......... | CAMDEN PROPERTY TRUST ~ 4.900% 01/15/34 . 10/08/2024 ... | TRUIST SECWRITIES . 2,979,270 .3,000,000

134429-B0-1 ......... CAMPBELL SOUP COMPANY  4.750% 03/23/35 ... ...10/03/2024 ... | MORGAN STANLEY ... 4,984,150 |.. ... 5,000,000 |..
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14149Y-BP-2 ......... CARDINAL HEALTH INC ~ 5.450% 02/15/34 . . |-...02/14/2024 ... | GOLDMAN SACHS & CO .... 4,996,600 |.. .... 5,000,000 |..
14149Y-BS-6 ......... CARDINAL HEALTH INC ~ 5.350% 11/15/34 . . |--..11/13/2024 ... |BANC OF AMERICA SECURITIES LLC . .... 9,971,900 |.. ...10,000,000 |..
14448C-BC-7 ......... CARRIER GLOBAL CORP  5.900% 03/15/34 ...02/26/2024 ... |Tax Free Exchange .... 1,996,860 |.. .... 2,000,000 |..
15189X-BE-7 ......... CENTERPOINT ENERGY HOUSTON ELE CENTERPOINT ENERGY HOUSTON ELE  5.150% 03/01/34 . . | BARCLAYS CAPITAL INC .. .... 2,989,560 |.. .... 3,000,000 |..
15189X-BF-4 ......... CENTERPOINT ENERGY HOUSTON ELE CENTERPOINT ENERGY HOUSTON ELE ~ 5.050% 03/01/35 . . MITSUBISHI SECURITIES .... .... 4,983,650 |.. .... 5,000,000 |..
164110-A0-4 . ..| CHENIERE ENERGY PARTNERS LP  5.950% 06/30/33 .. .| Tax Free Exchange ... ..2,993,635 . 3,000,000
16411R-AN-9 . ..| CHENIERE ENERGY INC  5.650% 04/15/34 . .| Tax Free Exchange ... . 1,497,052 . 1,500,000
172967-PF-2 . ..|CITIGROUP INC ~ 5.174% 02/13/30 ... 02/06/2024 ... |CITIGROUP GLOBAL MARKETS . 3,000,000 . 3,000,000
17325F-BG-2 ......... CITIBANK NA  5.570% 04/30/34 .|-...04/23/2024 ... |CITIGROUP GLOBAL MARKETS ... 5,000,000 |.. .... 5,000,000 |..
17327C-AU-7 ......... CITIGROUP INC ~ 5.411% 09/19/39 ... veer|-...10/04/2024 ... |Various 4,963,610 |.. .... 5,000,000 |..
19273P-AC-8 ......... COLBY COLLEGE ~ 3.054% 07/01/49 ... ..|....11/18/2024 ... TRUIST SECURITIES ... 3,549,100 |.. .... 5,000,000 |..
19828T-AB-2 ......... COLUMBIA PIPELINES OPERATING C Series 144A  6.036% 11/15/33 . |--..01/31/2024 ... | MORGAN STANLEY .... 2,105,460 |.. .... 2,000,000 |..
20030N-BM-2 ......... COMCAST CORP  4.200% 08/15/34 .|-...01/31/2024 ... | MORGAN STANLEY .... 1,907,220 |.. .... 2,000,000 |..
207597-EN-1 ......... CONNECTICUT LIGHT & PWR CO CONNECTICUT LIGHT AND POWER CO  2.050% 07/01/31 .... . |--..04/23/2024 ... [MITSUBISHI SECURITIES .... 4,023,800 |.. .... 5,000,000 |..
207597-ES-0 ......... CONNECTICUT LIGHT & PWR CO CONNECTICUT LIGHT AND POWER CO  4.950% 08/15/34 .... .|...08/08/2024 ... |Various 4,473,200 |.. .... 4,500,000 |..
20826F-BL-9 ......... CONOCOPHILLIPS CO  5.000% 01/15/35 ...12/18/2024 ... |MORGAN STANLEY 4,885,800 |.. .... 5,000,000 |..
21871X-AR-0 . ..| COREBRIDGE FINANCIAL INC ~ 6.050% 09/15/33 ... 08/16/2024 ... |Tax Free Exchange . 2,092,624 . 2,000,000
224044-CU-9 . .. | COX COMMUNICATIONS INC Series 144A  5.450% 09/01/34 11/14/2024 ... |Various .. . 4,940,910 .5,000,000
228630-34-9 . .. |DAE FUNDING LLC ~ 3.375% 03/20/28 ... 12/19/2024 ... [ JANE STREET FINANCIAL LIMITED . 940,658 . 1,000,000
23338V-AS-5 ......... DTE ELECTRIC CO  5.200% 04/01/33 ... . |--..01/31/2024 ... [MORGAN STANLEY 2,062,560 |.. .... 2,000,000 |..
23338V-AV-8 .........|DTE ELECTRIC CO  5.200% 03/01/34 .|....02/21/2024 ... |Various .. .. 4,993,960 |.. .... 5,000,000 |..
23345M-AD-9 .........|DT MIDSTREAM INC Series 144A  5.800% 12/15/34 ... . |--..11/21/2024 ... |Various .. 2,000,067 |.. .... 2,000,000 |..
28422E-XX-2 ......... JOHN DEERE CAPITAL CORP  4.400% 09/08/31 . .|-...09/03/2024 ... [MITSUBISHI SECURITIES .... 4,985,400 |.. .... 5,000,000 |..
25278X-AZ-2 ......... DIAMONDBACK ENERGY INC ~ 5.400% 04/18/34 ... . |--..04/10/2024 ... [MORGAN STANLEY 4,921,400 |.. .... 5,000,000 |..
264420-BM-5 ......... DUKE ENERGY CAROLINAS LLC ~ 4.850% 01/15/34 .... .|....01/31/2024 ... |Various ... 11,963,020 |.. ... 12,000,000 |..
26884T-AZ-5 ......... ERAC USA FIN CO Series 144A  5.200% 10/30/34 .. . |--..02/05/2024 ... |BANC OF AMERICA SECURITIES LLC . .... 2,997,330 |.. .... 3,000,000 |..
277432-AY-6 EASTMAN CHEMICAL COMPANY  5.625% 02/20/34 ...02/15/2024 ... [CITIGROUP GLOBAL MARKETS ... .... 4,990,550 |.. .... 5,000,000 |..
283677-AZ-5 . ..| EL PASO ELEC CO EL PASO ELECTRIC CO  5.000% 12/01/44 10/24/2024 ... [MESIROW & COMPANY ......... . 1,109,750 . 1,250,000
20273V-AY-6 . ..|ENERGY TRANSFER LP  5.550% 05/15/34 ..... .| CITIGROUP GLOBAL MARKETS . 4,983,000 .5,000,000
29379V-CG-6 . .. |ENTERPRISE PRODUCTS OPERATING ~ 4.950% 02/15/35 . |MIZUHO SECURITIES ... . 4,970,000 .5,000,000
20452E-AC-5 .. .. | AXA EQUITABLE HOLDINGS INC ~ 5.594% 01/11/33 ... . | MORGAN STANLEY . . 2,058,240 . 2,000,000
30037D-AB-1 . .|EVERGY METRO  4.950% 04/15/33 .... 01/31/2024 ... | MORGAN STANLEY . . 1,993,720 . 2,000,000

30037D-AD-7 .........

EVERGY METRO  5.400% 04/01/34 .... - |----04/23/2024 ... | WELLS FARGO BANK . 4,929,700 |.. ....5,000,000 |..
33767B-AF-6 ......... FIRSTENERGY TRANSMISSION LLC Series 144A  5.000% 01/15/35 .. . |----09/03/2024 ... | MORGAN STANLEY 4,991,500 |.. ....5,000,000 [..
337738-BL-1 ......... FISERV INC  5.450% 03/15/34 -|----02/26/2024 ... |J.P. MORGAN SECLRITIES INC 1,999,800 |.. ....2,000,000 |..
341081-GL-5 ......... FLORIDA POWER AND LIGHT CO  5.100% 04/01/33 ... +|----01/31/2024 ... |MORGAN STANLEY 2,056,660 |.. ....2,000,000 [..
366651-AE-7 ......... GARTNER INC Series 144A  3.750% 10/01/30 +|----06/14/2024 ... | GOLDMAN SACHS & CO .. .. 2,256,250 .. .... 2,500,000 [..
375558-CC-5 .........|GILEAD SCIENCES INC ~ 5.100% 06/15/35 ...11/13/2024 ... | BARCLAYS CAPITAL INC .. ... 4,979,950 |.. ....5,000,000 [..
38141G-A8-7 . .| GOLDMAN SACHS GROUP INC/THE ~ 5.727% 04/25/30 04/18/2024 ... | GOLDMAN SACHS & CO .. . 3,000,000 . 3,000,000

.| GOLDMAN SACHS GROUP INC/THE

38141G-B7-8 . . 5.016% 10/23/35 .. 11/06/2024 ... [Various .. . 7,917,070 . 8,000,000
38141G-B8-6 . ..| GOLDMAN SACHS GROUP INC/THE ~ 5.561% 11/19/45 .. 11/12/2024 ... [ GOLDMAN SACHS & CO . 3,000,000 . 3,000,000
39154G-AD-8 . ..| GREAT AVERICA LEASING RECEIVAB Series 144A  5.020% 05/15/31 07/16/2024 ... | WELLS FARGO BANK . ..4,999,265 .5,000,000
39154G-AF-3 . .| GREAT AMERICA LEASING RECEIVAB Series 144A  5.280% 05/17/32 07/16/2024 ... | WELLS FARGO BANK ... . 2,499,674 . 2,500,000

404121-AK-1 .........

HCA THE HEALTHCARE CO HCA INC ~ 5.450% 09/15/34 .|----08/07/2024 ...|J.P. MORGAN SECURITIES INC ... .. 3,604,598 |.. ... 3,700,000 [..
422188-AK-4 ......... HEALTH CARE SERVICE CORP Series 144A  5.200% 06/15/29 .. -|----06/05/2024 ... |J.P. MORGAN SECLRITIES INC ... 4,997,750 |.. ....5,000,000 [..
422188-AL-2 ......... HEALTH CARE SERVICE CORP Series 144A  5.450% 06/15/34 .. . |-...11/01/2024 ... |BARCLAYS CAPITAL INC ... 4,998,550 [.. ....5,000,000 [..
42824C-BU-2 ......... |HEWLETT PACKARD ENTERPRISE CO  4.850% 10/15/31 +|----09/12/2024 ... |J.P. MORGAN SECLRITIES INC ... ... 4,995,400 |.. ....5,000,000 [..
42824C-BV-0 . ..|HEWLETT PACKARD ENTERPRISE CO  5.000% 10/15/34 +|----09/12/2024 ... |MIZUHO SECURITIES ..2,972,340 |.. ... 3,000,000 [..
42981C-AA-6 ......... HIGH STREET FUNDING TRUST | Series 144A  4.111% 02/15/28 .... +|----07/09/2024 ... | WELLS FARGO BANK 1,507,908 |.. .... 1,590,000 [..
43283N-AA-5 ......... HILTON GRAND VACATIONS TRUST H Series 144A  4.980% 08/27/40 ...10/29/2024 ... |DEUTSCHE BANK SECURITIES INC. .. .. 2,889,559 |.. .... 2,889,999 [..
43283N-AB-3 ......... HILTON GRAND VACATIONS TRUST H Series 144A  5.270% 08/27/40 ...10/29/2024 ... |DEUTSCHE BANK SECURITIES INC. .. 4,815,420 |.. .... 4,816,665 |..
443510-AK-8 . ..|HUBBELL INC HUBBELL INCORPORATED  2.300% 03/15/31 . 04/24/2024 ... | BARCLAYS CAPITAL INC .. . 3,826,614 . 4,685,000
448579-AT-9 . ..|HYATT HOTELS CORP  5.375% 12/15/31 . 11/18/2024 ... [WELLS FARGO BANK .... ..2,992,350 . 3,000,000
45138L-BK-8 . ..| IDAHO PONER COMPANY  5.200% 08/15/34 . 08/07/2024 ... |J.P. MORGAN SECURITIES INC . 4,996,900 .5,000,000
45167R-AJ-3 ......... IDEX CORP IDEX CORPORATION  4.950% 09/01/29 . ...08/08/2024 ... [Var ious .. 5,489,825 |.. .... 5,500,000 |..
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461070-AV-6 ......... INTERSTATE POWER & LIGHT CO  4.950% 09/30/34 .. .|-...09/04/2024 ... | GOLDMAN SACHS & CO .. .... 2,993,760 |.. .... 3,000,000 |..
46266T-AC-2 ......... IQVIA INC  5.700% 05/15/28 .|--..02/26/2024 ... |Tax Free Exchange ... .... 4,999,650 |.. .... 5,000,000 |..
46266T-AF-5 ......... IQVIA INC  6.250% 02/01/29 ....04/23/2024 ... | GOLDMAN SACHS & CO .... 3,300,798 |.. .... 3,250,000 |..
46647P-EH-5 ......... JPMORGAN CHASE & CO  5.766% 04/22/35 . . ...04/15/2024 ... |J.P. MORGAN SECURITIES INC .... 5,000,000 |.. .... 5,000,000 |..
46647P-ES-1 ......... JPMORGAN CHASE & €O 5.534% 11/29/45 ....oovvvviiiiiiiiiiiccicci s ...|J.P. MORGAN SECURITIES INC .... 5,000,000 |.. .... 5,000,000 |..
479281-AA-5 . ..| JOHNSONVILLE AERODERIVATIVE CO JOHNSONVILLE AERODERIVATIVE CO  5.078% 10/01/54 . 09/25/2024 ... |MORGAN STANLEY .... 15,000,000 15,000,000
481218-AW-1 . ..| JRD HOLDINGS LLC ~ 5.700% 11/19/39 .. 11/19/2024 ... | WELLS FARGO BANK . 3,000,000 . 3,000,000
49338L-AG-8 . ..| KEYSIGHT TECHNOLOGIES INC ~ 4.950% 10/15/34 10/04/2024 ... |Various .......... . 7,955,210 . 8,000,000
49447B-AB-9 ......... KIMCO REALTY OP LLC ~ 4.850% 03/01/35 ....00/27/2024 ... |WELLS FARGO BANK . .... 1,990,960 |.. .... 2,000,000 |..
494553-AE-0 ......... KINDER MORGAN INC ~ 5.400% 02/01/34 ... veee |22.01729/2024 ... [MIZUHO SECURITIES ...eeeeeieieeeeemei e e e eeene e e e e eeeee e s e e e mnne e e e e emnns e e e e e ennnneeeeemnnnnaseeennnnnnnseernnnns |rennnnnneeeemnnnnnneeeennnnnneeeres |oonnunneeeeennnnnaeeees 4,993,322 |.. .... 5,009,000 |..
49456B-AX-9 ......... KINDER MORGAN INC ~ 5.200% 06/01/33 ... ..|....01/31/2024 ... [MORGAN STANLEY .... 1,987,460 |.. .... 2,000,000 |..
501044-DV-0 ......... KROGER CO  5.000% 09/15/34 . |--..08/20/2024 ... |WELLS FARGO BANK . .... 4,987,350 |.. .... 5,000,000 |..
502431-AT-6 ......... L3HARRIS TECH INC  5.250% 06/01/31 .|....04/19/2024 ... |Various .... 4,856,860 |.. .... 5,000,000 |..
502431-AU-3 ......... L3HARRIS TECH INC ~ 5.350% 06/01/34 . |--..03/11/2024 ... |BANC OF AMERICA SECURITIES LLC . .... 2,996,100 |.. .... 3,000,000 |..
50540R-BA-9 ......... LABORATORY CORPORATION OF LABORATORY CORPORATION OF AMER ~ 4.550% 04/01/32 .. ....09/16/2024 ... [WELLS FARGO BANK .... 4,980,400 |.. .... 5,000,000 |..
539830-CD-9 .. .. | LOCKHEED MARTIN CORPORATION  4.800% 08/15/34 .. ...01/25/2024 ... [MIZUHO SECURITIES ... .... 4,998,250 |.. .... 5,000,000 |..
55336V-AN-2 . . [MPLX LP 4.500% 04/15/38 .....eevvvvvinnnnns 11/14/2024 ... |MIZUHO SECURITIES ..4,435,450 .5,000,000
571676-AC-9 . ..|MARS INC Series 144A  3.600% 04/01/34 ..... . 01/31/2024 ... | MORGAN STANLEY . . 1,813,320 . 2,000,000
571903-BG-7 . ..|MARRIOTT INTERNATIONAL INC ~ 2.850% 04/15/31 04/24/2024 ... |Various ............. . 2,527,650 . 3,000,000
571903-BP-7 ......... MARRIOTT INTERNATIONAL INC ~ 4.875% 05/15/29 ... ....02/20/2024 ... |DEUTSCHE BANK SECURITIES INC. .... 2,963,640 |.. .... 3,000,000 |..
571903-B0-5 ......... MARRIOTT INTERNATIONAL INC ~ 5.300% 05/15/34 ... ....02/20/2024 ... |DEUTSCHE BANK SECURITIES INC. ... 1,973,960 |.. .... 2,000,000 |..
573284-BA-3 ......... MARTIN MARIETTA  5.150% 12/01/34 .|--..11/06/2024 ... |Various .... 9,881,350 |.. ...10,000,000 |..
57620-38-7 ......... MASSMUTUAL GLOBAL FUNDING Il Series 144A  4.350% 09/17/31 .. .|-...09/10/2024 ... |J.P. MORGAN SECURITIES INC .... 9,986,300 |.. ...10,000,000 |..
579780-AU-1 ......... MCCORMICK & COMPANY INCORPORAT ~ 4.700% 10/15/34 .|--..11/06/2024 ... |Various .... 9,742,700 |.. ...10,000,000 |..
58769J-AS-6 ......... MERCEDES-BENZ FIN NA Series 144A  5.000% 01/11/34 .... .|....01/08/2024 ... |BANC OF AMERICA SECURITIES LLC . .... 6,991,810 |.. .... 7,000,000 |..
58769J-AX-5 ......... MERCEDES-BENZ FIN NA Series 144A  5.125% 08/01/34 .... ....07/29/2024 ... |CITIGROUP GLOBAL MARKETS .... 4,983,000 |.. .... 5,000,000 |..
59217G-FS-3 METROPOLITAN LIFE GLOBAL FUNDI Series 144A  5.050% 01/08/34 .. ...01/02/2024 ... |J.P. MORGAN SECURITIES INC ... 7,985,120 |.. .... 8,000,000 |..
595112-BZ-5 . .. [MICRON TECHNOLOGY INC ~ 5.875% 02/09/33 .... 04/10/2024 ... | MORGAN STANLEY .... . 3,044,970 . 3,000,000
595112-CB-7 . .. [MICRON TECHNOLOGY INC ~ 5.875% 09/15/33 .... 01/31/2024 ... | MORGAN STANLEY . . 1,044,350 . 1,000,000
59523U-AX-5 .. .. |MID-AMERICA APARTMENTS LP  4.950% 03/01/35 . .| WELLS FARGO BANK . . 1,983,400 . 2,000,000
61747Y-FQ-3 . ..|MORGAN STANLEY  5.656% 04/18/30 .... . | MORGAN STANLEY . .5,000,000 .5,000,000
620076-BY-4 . ..| MOTOROLA SOLUTIONS INC ~ 5.000% 04/15/29 04/19/2024 ... | TRUIST SECURITIES ... . 4,890,790 .5,000,000
620076-BZ-1 ......... MOTOROLA SOLUTIONS INC ~ 5.400% 04/15/34 ... .|-...03/11/2024 ... |BANC OF AMERICA SECURITIES LLC . .... 2,996,640 |.. .... 3,000,000 |..
62927@-AM-0 ......... NHL US FUNDING LP 4.910% 09/30/31 . |--.-09/30/2024 ... |BANC OF AMERICA SECURITIES LLC . .... 5,000,000 |.. .... 5,000,000 |..
637432051 ......... NATIONAL RURAL UTILITIES COOP NATIONAL RURAL UTILITIES COOPE  4.023% 11/01/32 .. .|-...01/31/2024 ... [MORGAN STANLEY .... 1,878,760 |.. .... 2,000,000 |..
646025-F@-0 ......... NEW JERSEY RSRCE CORP NEW JERSEY RESOURCES CORPORATI 5.550% 11/07/34 .. .|--..11/07/2024 ... [Huntington Capital .... 4,000,000 |.. .... 4,000,000 |..
654106-AE-3 ......... NIKE INC ~ 3.875% 11/01/45 .|-...10/29/2024 ... |BANC OF AMERICA SECURITIES LLC . 2,041,425 |.. .... 2,500,000 |..
654106-AG-8 NIKE INC ~ 3.375% 11/01/46 ...10/29/2024 ... |WELLS FARGO BANK .... 2,975,360 |.. .... 4,000,000 |..
666807-CL-4 . ..|NORTHROP GRUMMAN CORP  4.900% 06/01/34 . 01/29/2024 ... |J.P. MORGAN SECURITIES INC ... . 4,995,900 .5,000,000
66815L-28-7 . .| NORTHWESTERN MUTUAL GLOBAL FUN Series 144A  5.160% 05/28/31 05/20/2024 ... |BANC OF AMERICA SECURITIES LLC . .9,997,100 10,000,000
668444-AC-6 . ..|NORTHWESTERN UNIVERSITY ~ 4.643% 12/01/44 .... 10/30/2024 ... | WELLS FARGO BANK .... . 948,330 . 1,000,000
668444-AN-2 . .. | NORTHWESTERN UNIVERSITY  3.868% 12/01/48 . 10/23/2024 ... |WELLS FARGO BANK .. . 2,356,380 . 2,850,000
67080L-AC-9 . ..|NUVEEN LLC Series 144A  5.550% 01/15/30 04/08/2024 ... |BANC OF AMERICA SECURITIES LLC . . 4,994,400 .5,000,000
67080L-AD-7 ......... NUVEEN LLC Series 144A  5.850% 04/15/34 ... . |--..04/08/2024 ... |BANC OF AMERICA SECURITIES LLC .... .... 2,496,600 |.. .... 2,500,000 |..
67103H-AH-0 ......... OREILLY AUTOMOTIVE INC ~ 3.900% 06/01/29 .. ....04/29/2024 ... | TRUIST SECURITIES ... 1,874,620 |.. .... 2,000,000 |..
681919-BG-0 ......... OMNICOM GRP INC. 5.300% 11/01/34 .|--..11/06/2024 ...|J.P. MORGAN SECURITIES INC ... .... 5,012,900 |.. .... 5,000,000 |..
68233J-BD-5 ......... ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC DELIVERY COMPAN  3.800% 09/30/47 .... .|....11/06/2024 ...|BANC OF AMERICA SECURITIES LLC . ... 2,192,762 |.. .... 2,850,000 |..
682680-CC-5 ......... ONEOK INC  4.400% . |----09/10/2024 ... | GOLDMAN SACHS & CO .... 2,996,820 |.. .... 3,000,000 |..
682680-CD-3 ......... ONEOK INC ~ 4.750% 10/15/31 . |--..09/10/2024 ... | GOLDMAN SACHS & CO .... 3,982,560 |.. .... 4,000,000 |..
682680-CE-1 ......... ONEOK INC ~ 5.050% 11/01/34 ...09/10/2024 ... | GOLDMAN SACHS & CO ... 2,990,370 |.. .... 3,000,000 |..
68389X-BP-9 ......... ORACLE CORPORATION  3.800% 11/15/37 .. ...01/31/2024 ... [MORGAN STANLEY .... 1,713,800 |.. .... 2,000,000 |..
693304-AR-8 . ..|PECO ENERGY CO  4.800% 10/15/43 . 09/12/2024 ... [MESIROW & COMPANY . 2,547,657 . 2,650,000
693304-BF-3 . ..|PECO ENERGY CO  4.900% 06/15/33 . 01/31/2024 ... | MORGAN STANLEY . . 2,022,120 . 2,000,000
69351U-BC-6 . ..|PPL ELECTRIC UTILITIES CORPORA  4.850% 02/15/34 . 01/31/2024 ... |Various ....... . 4,006,120 . 4,000,000
695156-AX-7 ......... PACKAGING CORP OF AMERICA  5.700% 12/01/33 ...01/31/2024 ... [MORGAN STANLEY .... .... 2,101,600 |.. .... 2,000,000 |..
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T18547-AY-8 ......... PHILLIPS 66 CO  4.950% 03/15/35 - |----09709/2024 ... | TORONTO DOMINION ... 4,997,550 |.. ....5,000,000 |..
737679-DH-0 ......... POTOMAC ELECTRIC POWER COMPANY  5.200% 03/15/34 . ....02/26/2024 ... [ GOLDMAN SACHS & CO .. .... 4,981,000 [.. ....5,000,000 [..
740189-AP-0 ......... PRECISION CASTPARTS CORP  4.375% 06/15/45 ...12/19/2024 ... {J.P. MORGAN SECLRITIES INC .... 2,567,820 |.. ... 3,000,000 f..
741531-CV-9 ......... PRICOA GLOBAL FUND Series 144A  4.650% 08/27/31 . .| Various .... 5,279,604 |.. .... 5,287,000 [..
74456Q-CS-3 ......... |PUBLIC SERVICE ENTERPRISE GROU PUBLIC SERVICE ENTERPRISE GROU ~ 4.850% 08/01/34 . . .| CITIGROUP GLOBAL MARKETS ... ... 4,985,950 |.. ....5,000,000 |..
745332-0C-8 .. |PUGET SOUND ENRG INC PUGET SOUND ENERGY INC ~ 5.764% 07/15/40 ............. 10/22/2024 ... | BARCLAYS CAPITAL INC .. 13,235,069 13,054,000
74834L-BG-4 . ..| QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS INCORPORATED ~ 5.000% 12/15/34 10/04/2024 ... Various .. . 7,001,550 . 7,000,000
75513E-CR-0 . .| RAYTHEON TECH CORP RAYTHEON TECHNOLOGIES CORPORAT  5.150% 02/27/33 01/31/2024 ... | MORGAN STANLEY . . 2,033,060 . 2,000,000

758750-AN-3 ......... REGAL-BELOIT CORPORATION  6.300% 02/15/30
758750-AP-8 ......... REGAL-BELOIT CORPORATION  6.400% 04/15/33
75884R-BC-6 ......... REGENCY CENTERS LP 5.100% 01/15/35

....05/02/2024 ...|Tax Free Exchange ...
veer|-...05/02/2024 ... |Tax Free Exchange ...
..|....10/21/2024 ... [ TRUIST SECLRITIES ...
...01/31/2024 ... |MORGAN STANLEY

1,998,660 |..
..... 2,991,329 |..
2,996,100 |..

....2,000,000 [..
... 3,000,000 [..
... 3,000,000 [..

771196-BX-9 ......... ROCHE HOLDINGS INC Series 144A  2.076% 12/13/31 .... .| 1,676,860 |.. ....2,000,000 [..
771196-C0-3 ......... ROCHE HOLDINGS INC Series 144A  4.592% 09/09/34 .... -|----09/03/2024 ... |J.P. MORGAN SECLRITIES INC 5,000,000 |.. ....5,000,000 |..
776696-AH-9 ......... ROPER IND INC ~ 4.750% 02/15/32 ... ....08/19/2024 ... BANC OF AMERICA SECURITIES LLC . 998,140 |.. .... 1,000,000 [..
776696-AJ-5 ......... ROPER IND INC ~ 4.900% 10/15/34 ... -|-...11/06/2024 ... | Various 9,871,400 |.. ...10,000,000 |..
784030-BD-1 ......... SBA TOWER TRUST Series 144A  4.831% 10/15/29 ...09/10/2024 ... [BARCLAYS CAPITAL INC 8,000,000 |.. ....8,000,000 [..
816300-AG-2 . ..| SELECTIVE INS GRP INC. SELECTIVE INSURANCE GROUP INC.  6.700% 11/01/35 01/10/2024 ... | ROBERT BAIRD & COMPANY ... . 3,115,230 . 3,000,000
822005-AE-5 . .. | SHELL FINANCE US INC ~ 4.000% 05/10/46 .. 11/06/2024 ... [U.S. Bancorp Piper Jaffray ..3,945,991 . 4,901,000
83007C-AC-6 . ..|6297782 LLC Series 144A  5.026% 10/01/29 . 08/14/2024 ... | J.P. MORGAN SECURITIES INC . 9,999,300 10,000,000
83007C-AE-2 ......... 6297782 LLC Series 144A  5.584% 10/01/34 .... .|----08/14/2024 ...|J.P. MORGAN SECURITIES INC ... 5,000,000 |.. ....5,000,000 [..
83444M-AC-5 ......... SOLVENTUM CORP Series 144A  5.400% 03/01/29 ... B T O 4,992,350 |.. ....5,000,000 [..
83444M-AE-1 ......... SOLVENTUM CORP Series 144A  5.450% 03/13/31 ... +|----02/23/2024 ... | GOLDMAN SACHS & CO .. 4,988,550 |.. ....5,000,000 [..
83444M-AG-6 .........| SOLVENTUM CORP Series 144A  5.600% 03/23/34 - |----02/23/2024 ... |BANC OF AMERICA SECURITIES LLC . 4,996,650 |.. ....5,000,000 |..
835495-AR-3 ......... | SONOCO PRODUCTS COMPANY  4.600% 09/01/29 . |----10/04/2024 ... |MORGAN STANLEY .. 2,471,325 |.. .... 2,500,000 [..
835495-A8-1 ......... SONOCO PRODUCTS COMPANY 5.000% 09/01/34 .. -|----10/04/2024 ... | MORGAN STANLEY ... 7,416,600 |.. .... 7,500,000 [..
84859D-AD-9 ......... LACLEDE GAS CO  5.150% 08/15/34 . |----08/06/2024 ... | TORONTO DOMINION .. .. 1,993,200 |.. ....2,000,000 [..
863667-BF-7 STRYKER CORP STRYKER CORPORATION  4.625% 09/11/34 ...00/04/2024 ... [CITIGROUP GLOBAL MARKETS 4,973,500 |.. ....5,000,000 |..
864300-AA-6 . ..| SUBWAY FUNDING LLC SUBWAY_24-1 Series 144A  6.028% 07/30/54 05/30/2024 ... |MORGAN STANLEY ... . 3,000,000 . 3,000,000
864300-AC-2 . .. | SUBWAY FUNDING LLC SUBWAY_24-1 Series 144A  6.268% 07/30/54 05/30/2024 ... | MORGAN STANLEY ... .3,000,000 .3,000,000
873050-CS-8 . .| TTX COMPANY Series 144A  5.060% 11/15/34 .... .| BANC OF AMERICA SECURITIES LLC . . 4,996,800 .5,000,000
89236T-WK-8 . ..| TOYOTA MOTOR CREDIT CORP  4.550% 08/09/29 . |MIZUHO SECURITIES ... . 1,995,940 . 2,000,000
89788-AR-3 . .| TRUIST FINANCIAL CORP  5.435% 01/24/30 . 01/22/2024 ... | TRUIST SECURITIES . 2,500,000 . 2,500,000
89788M-AS-1 ......... TRUIST FINANCIAL CORP  5.711% 01/24/35 ... <|--..01/22/2024 ... | TRUIST SECURITIES ... 3,500,000 |.. ... 3,500,000 [..
902494-BM-4 ......... TYSON FOODS INC ~ 5.700% 03/15/34 +|----02/28/2024 ... |MORGAN STANLEY .. 2,994,510 |.. ... 3,000,000 [..
909320-AA-1 ......... UNITED AIRLINES INC CLASS A PA UNITED AIRLINES INC CLASS A PA  5.450% 02/15/37 . +|---.07/22/2024 ... | GOLDMAN SACHS & CO .. 5,000,000 |.. ....5,000,000 [..
912028-AA-6 .........|USQ RAIL |11 LLC STEAM_24-1 Series 144A  4.990% 09/28/54 . . |----09/24/2024 ... | WELLS FARGO BANK . ..4,9%,122 |.. ... 4,997,701 ..
92343V-CQ-5 ......... | VERIZON COMMUNICATIONS INC ~ 4.400% 11/01/34 -|----01/3172024 ... | MORGAN STANLEY ... .. .... 1,000,000 [..
92556V-AD-8 VIATRIS INC ~ 2.700% 06/22/30 ...06/12/2024 ... [ GOLDMAN SACHS & CO 2,128,675 |.. ... 2,500,000 [..
927804-CR-9 . ..| VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND POWER CO  5.050% 08/15/34 08/06/2024 ... MITSUBISHI SECURITIES . . 4,988,700 .5,000,000
929160-BC-2 . ..| VULCAN MATERIALS COMPANY  5.350% 12/01/34 11/18/2024 ... [ TRUIST SECURITIES . 6,992,300 . 7,000,000
931142-FD-0 . .. | WAL-MART STORES INC ~ 4.100% 04/15/33 ... 01/31/2024 ... | MORGAN STANLEY .... .980,260 . 1,000,000
94106L-BY-4 . ..| WASTE MANAGEMENT INC ~ 4.950% 07/03/31 . 06/24/2024 ... | WELLS FARGO BANK . .2,981,790 . 3,000,000
94106L-CF-4 . .. | WASTE MANAGEMENT INC ~ 5.350% 10/15/54 ..... . 11/06/2024 ... [Various ............. . 4,941,650 .5,000,000
957576-AA-9 ......... WESTERN & SOUTHERN FINANCIAL G Series 144A  5.750% 07/15/33 ... ....11/13/2024 ... [ SANTANDER US CAPITAL MARKETS L . 2,050,140 |.. ....2,000,000 [..
960386-AR-1 ......... WESTINGHOUSE AIR BRAKE TECHNOL WESTINGHOUSE AIR BRAKE TECHNOL ~ 5.611% 03/11/34 .... ....04/10/2024 ... | Various 7,978,880 |.. ....8,000,000 [..
96337R-AA-0 ......... WHISTLER PIPELINE LLC Series 144A  5.400% 09/30/29 +|----07/24/2024 ... |J.P. MORGAN SECLRITIES INC 4,997,300 |.. ....5,000,000 [..
96337R-AB-8 ......... WHISTLER PIPELINE LLC Series 144A  5.700% 09/30/31 -|---.07/24/2024 ... |J.P. MORGAN SECLRITIES INC 4,998,650 |.. ....5,000,000 [..
96926G-AD-5 ......... WILLIAM MARSH RICE UNIVERSITY RICE UNIVERSITY — 3.774% 06/15/55 .. +|----10/11/2024 ... |MORGAN STANLEY .... 8,645,308 |.. ... 10,435,000 [..
98459L-AC-7 ......... YALE UNIVERSITY  2.402% 04/15/50 «|----10/15/2024 ... | TRUIST SECURITIES .. 2,735,598 |.. ... 4,250,000 [..
UOBAIM-AA-OD ......... WIPRO IT SERVICES LLC ~ 1.500% 06/23/26 . ...07/02/2024 ... |Morgan Stanley & Co LLC .... 464,400 |.. 500,000 |..

06418G-AN-7 ......... BANK OF NOVA SCOTIA SCOTIABAN  4.740% 11/10/32 ...09/04/2024 ... SCOTIA CAPITAL ... 12,000,000 |.. ... 12,000,000 |..
303901-BN-1 . ..|FAIRFAX FINANCIAL HOLDINGS LTD ~ 6.000% 12/07/33 . 10/01/2024 ... [Tax Free Exchange ... ..4,043,545 . 4,000,000
92660F-AN-4 . ..| VIDEOTRON LTEE Series 144A  3.625% 06/15/29 06/14/2024 ... | J.P. MORGAN SECURITIES INC ..2,299,025 . 2,500,000
92660F-AT-1 . ..| VIDEOTRON LTEE Series 144A  5.700% 01/15/35 11/04/2024 ... |J.P. MORGAN SECLRITIES INC ... . 7,495,500 . 7,500,000
BGHAMJ-SN-5 ......... SABIC CAPITAL Il BV  4.500% 10/10/28 ...12/02/2024 ... [MERRILL LYNCH INTERNATIONAL LTD, GB (MLILGB3L) ... 993,511 |.. .... 1,000,000 |..
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00084D-BF-6 . ..| ABN ANMRO BANK NV 5.515% 12/03/35 .. C ....11/25/2024 ... | MORGAN STANLEY .... .5,000,000 .5,000,000
00188L-AA-5 . ..| APA INFRASTRUCTURE LTD Series 144A . 1259 . C ....09/10/2024 ...|J.P. MORGAN SECURIT . 7,405,425 . 7,500,000
00388W-AQ-4 . ..| ABU DHABI NATIONAL ENERGY CO Series 144A  4.375% 10/09/31 C ....10/02/2024 ... |Citigroup Global Markets Limited . . 1,489,380 . 1,500,000
00973R-AN-3 . ..|AKER BP ASA Series 144A  5.125% 10/01/34 .......... C ....00/24/2024 ... |CITIGROUP GLOBAL MARKETS ...... . 1,993,660 . 2,000,000
03512T-AF-8 . ..| ANGLOGOLD ASHANTI HOLDINGS PLC ~ 3.375% 11/01/28 .... C ....12/19/2024 ... | JANE STREET FINANCIAL LIMITED . 646,597 .700,000
03767N-BA-3 . ..| APIDOS CLO APID_18-18A Series 144A  6.332% 01/22/38 . C ....11/22/2024 ... |Soc Gen .. . 7,000,000 . 7,000,000
03771J-AE-9 . ..| APIDOS CLO LTD APID_24-51 Series 144A  6.167% 01/20/38 C ....12/18/2024 ...|Soc Gen .. . 3,500,000 . 3,500,000
04021A-AE-4 . ..| ARES CLO LTD ARES_24-ALF7 Series 144A  6.382% 10/22/37 C ....08/16/2024 ... |MORGAN STANLEY . . 3,000,000 . 3,000,000
052528-AT-3 . ..[AUST & NZ BANK GROUP Series 144A  5.204% 09/30/35 .... C ....09/23/2024 ... |CITIGROUP GLOBAL MARKETS .5,000,000 .5,000,000
05523R-AF-4 . .. |BAE SYSTEMS PLC Series 144A 1.900% 02/15/31 .. C ....04/23/2024 ... | SMBC NIKKO SECURITIES Al . 4,002,750 .5,000,000
05581K-AG-6 . ..|BNP PARIBAS SA  5.894% 12/05/34 ....... C ....01/31/2024 ... |MORGAN STANLEY ................ . 2,097,860 . 2,000,000
05964H-BG-9 . .. |BANCO SANTANDER SA  5.439% 07/15/31 .. C ....07/08/2024 ... |SANTANDER US CAPITAL MARKETS L . . 3,000,000 . 3,000,000
05974E-AA-8 ......... FIEMEX ENERGIA - BANCO ACTINVE Series 144A  7.250% 01/31/41 .. C... ....09/11/2024 ... |HSBC Securities (USA) Inc. ...... 503,200 |.. 500,000 ..
06738E-BV-6 BARCLAYS PLC ~ 2.894% 11/24/32 ... . |C... ....01/31/2024 ... |MORGAN STANLEY 1,651,180 |.. .... 2,000,000 |..
06738E-CR-4 . ..| BARCLAYS PLC ~ 5.690% 03/12/30 . C ....03/05/2024 ... |BARCLAYS CAPITAL INC . 3,000,000 . 3,000,000
06738E-CU-7 . .| BARCLAYS PLC ~ 4.942% 09/10/30 . C ....09/03/2024 ... |BARCLAYS CAPITAL INC .. .5,000,000 .5,000,000
06738E-CV-5 BARCLAYS PLC ~ 5.335% 09/10/35 .... .. |C... ....09/03/2024 ... |BARCLAYS CAPITAL INC 5,000,000 |.. .... 5,000,000 |..
09659T-20-2 BNP PARIBAS SA Series 144A  5.906% 11/19/35 ... .. |C... ....11/12/2024 ... |BNP PARISBAS .... 5,000,000 .. .... 5,000,000 |..
096591-21-3 . ..|BNP PARIBAS SA Series 144A  5.497% 05/20/30 ... C ....06/12/2024 ... |BNP PARISBAS .... . 5,504,700 . 5,500,000
150323-BN-2 . .. | CEDAR FUNDING LTD CEDF_14-4A Series 144A  6.376% 01/23/38 C ....12/19/2024 ... |BMO NESBITT BURNS .5,000,000 .5,000,000
191241-AJ-7 . ..| COCA-COLA FEMSA SAB DE CV 1.850% 09/01/32 ..ovvvennnnnnnne C ....07/02/2024 ... |HSBC Bank Plc ...... ... 386,400 .500,000
202712-BV-6 . ..| COMMONWEALTH BANK AUSTRALIA Series 144A  5.837% 03/13/34 . C ....03/04/2024 ... | GOLDMAN SACHS & CO . 3,000,000 . 3,000,000
21688A-BC-5 . ..| COOPERATIEVE RABOBANK UA  4.800% 01/09/29 ........ C ....01/02/2024 ... | MORGAN STANLEY ....... . 3,997,000 . 4,000,000
225313-A0-8 . ..|CREDIT AGRICOLE SA Series 144A  6.251% 01/10/35 . . |c ....03/13/2024 ... |CREDIT AGRICOLE INDOSUEZ . 3,029,400 . 3,000,000
225401-AU-2 . ..|UBS GROUP AG Series 144A  3.091% 05/14/32 ......... . |C ....01/31/2024 ... | MORGAN STANLEY ....... .1,718,180 . 2,000,000
26254C-AS-0 . .. |DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A  6.447% 10/15/37 .|C ....09/25/2024 ... |NOMURA SECLRITIES ... . 7,000,000 . 7,000,000
20274F-AF-1 . ..|ENERSIS SA  4.000% 10/25/26 .......cevvunriiiiiiniiiiiiiiiiieeees . |C ....11/15/2024 ... | MARKETAXESS CORPORATION . .580,852 .600,000
39541E-AD-5 . .. | GREENSAIF PIPELINES BIDCO SA R Series 144A  5.853% 02/23/36 . |C ....07/17/2024 ...|Standard Chartered Bank, London .900,000 .900,000
400131-AH-1 . ..| GRUMA SAB DE CV Series 144A  5.390% 12/09/34 .. . |C ....12/04/2024 ... |Citigroup Global Markets Limited . .800,000 .800,000
456837-BH-5 . ..| ING GROEP NV 6.114% 09/11/34 .... C ....01/31/2024 ... |MORGAN STANLEY .... . 1,051,070 . 1,000,000
456837-Bl-4 . ..| ING GROEP NV 5.550% 03/19/35 ... C ....04/10/2024 ... |Various ....... . 5,927,040 . 6,000,000
46151B-AE-5 . ..| INVESCO US CLO LTD INVCO_24-4 Series 144A  6.347% 01/15/38 . . |C ....11/25/2024 ... |MORGAN STANLEY . . 7,000,000 . 7,000,000
477921-AA-8 . .| JOHNSON CONTROLS INTERNATIONAL JOHNSON CONTROLS INTERNATIONAL ~ 5.500% 04/19/29 . |C ....04/16/2024 ... |MORGAN STANLEY . . 4,986,850 .5,000,000
53944Y-AX-1 LLOYDS BANKING GROUP PLC ~ 5.679% 01/05/35 . |[C... ....01/31/2024 ... |MORGAN STANLEY .... 2,031,740 |.. .... 2,000,000 |..
53944Y-BA-0 LLOYDS BANKING GROUP PLC ~ 5.721% 06/05/30 . |C... ....06/29/2024 ... |LLOYDS TSB BANK PLC . 5,000,000 |.. .... 5,000,000 |..
558188-AG-3 . ..|MADISON PARK FUNDING LTD MOPK_ Series 144A  6.367% 10/21/37 C ....10/16/2024 ... |NATIXIS ............. . 8,300,000 . 8,300,000
60687Y-DD-8 . .|MIZUHO FINANCIAL GROUP INC  5.376% 05/26/30 ...... C ....02/20/2024 ... |MIZUHO SECURITIES . 3,000,000 . 3,000,000
65345Y-AA-0 NIAGARA ENERGY SAC Series 144A  5.746% 10/03/34 . . |[c... ....09/26/2024 ...|J.P. Morgan Securities LLC ... .
69370R-AK-3 PERTAMINA 1.400% 02/09/26 . |C... ....11/15/2024 ... |Barclays Bank PLC 1,039,683 |..
715680-AE-7 . ..| PERUSAHAAN LISTRIK NEGARA PT PERUSAHAAN LISTRIK NEGARA (PER  5.450% 05/21/28 . .|C ....10/29/2024 ... |Morgan Stanley & Co. International PLC . 304,839
TAT35K-2B-7 . .| O0REDOO INTERNATIONAL FINANCE Series 144A  3.875% 01/31/28 .... . |C ....12/16/2024 ... |Morgan Stanley & Co. International PLC .486,000
75405U-AA-4 RAS LAFFAN LIQUEFIED NATURAL G Series 144A  5.838% 09/30/27 .. .. |C... ....11/21/2024 ... |Standard Chartered Bank, London .. 1,026,222 |.. .
75903U-AE-3 REGATTA 30 FUNDING LTD REG30_2 Series 144A  6.276% 01/25/38 .. .. |C... ....11/25/2024 ... |NOMURA SECURITIES 7,000,000 .. .... 7,000,000 |..
80281L-AU-9 . ..| SANTANDER UK GROUP HOLDINGS PL ~ 4.858% 09/11/30 ............. C ....00/04/2024 ... | SANTANDER US CAPITAL MARKETS L . .5,000,000 .5,000,000
83272G-AC-5 . .. | SMURFIT KAPPA TREASURY UNLIMIT Series 144A  5.438% 04/03/34 C ... 11713/2024 ... [Various .......ccoeevenniirnnnns 11,414,280 11,500,000
833636-AP-8 . ..| SOCIEDAD QUIMICA Y MINERA DE Series 144A  5.500% 09/10/34 ..... C ....09/05/2024 ...|J.P. Morgan Securities LLC .... 695,436 .700,000
86562\-DN-9 . ..| SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU  5.316% 07/09/29 .. . |C ....07/02/2024 ... | SMBC NIKKO SECURITIES Al .5,000,000 .5,000,000
86562\-DN-7 . ..| SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU  5.424% 07/09/31 . |C ....07/02/2024 ... |SMBC NIKKO SECURITIES Al .5,000,000 .5,000,000
88316A-AA-9 . ..| TEXTAINER MARINE CONTAINERS VI Series 144A  5.250% 08/20/49 C ....08/06/2024 ... |WELLS FARGO BANK ... ..4,839,932 . 4,840,000
89157X-AD-3 . ..| TOTAL CAPITAL SA  4.724% 09/10/34 ............. . |C ....09/03/2024 ... |MIZUHO SECURITIES . 7,000,000 . 7,000,000
902613-BH-0 . ..|UBS GROUP AG Series 144A  5.699% 02/08/35 . |C ....01/02/2024 ... |UBS WARBURG LLC . 4,999,600 .5,000,000
902613-BL-1 . ..|UBS GROUP AG Series 144A  5.617% 09/13/30 .|C ....05/08/2024 ... |UBS WARBURG LLC . 2,998,740 . 3,000,000
91911T-AR-4 . ..| VALE OVERSEAS LTD  6.125% 06/12/33 ...... . |C ....12/02/2024 ... |HSBC Bank Plc ... . 1,230,659 . 1,200,000
961214-Fil-8 . ..| WESTPAC BANKING CORP  5.618% 11/20/35 .. . |c ....11/12/2024 ... |BANC OF AMERICA SECURITIES LLC . .5,000,000 .5,000,000
980236-AR-4 . ..|WOODSIDE FIN LTD WOODSIDE FINANCE LTD  5.100% 09/12/34 . C ....09/05/2024 ... |J.P. MORGAN SECURITIES INC ... . 4,987,200 .5,000,000
BGW7QS-0F-1 . ..| TIB DIVERSIFIED PAYMENT RIGHTS TIB DIVERSIFIED PAYMENT RIGHT .|C ....09/18/2024 ... |BARCLAYS BANK .......cccvvnnnnn . 1,250,000 . 1,250,000
GO399B-AB-3 . ..| ANTOFAGASTA PLC  6.250% 05/02/34 ... C ....07/02/2024 ... |MarketAxess Capital Limited .310,062 .
G2019U-BH-3 . ..|CBQ FINANCE LTD  2.000% 05/12/26 C ....11/18/2024 ... |MUFG Securities EMEA PLC . 763,226
G28028-AK-3 ......... DIB SUKUK LTD 1.959% 06/22/26 ... . |C... ....10/29/2024 ... |Societe Generale Paris ... ....847,385 |..
(3427@-AA-8 GKN INDUSTRIES LTD  5.770% 10/30/29 . [C... ....10/30/2024 ... |NATWEST MARKETS SECURITIES INC . .... 5,000,000 |..
G3R238-AB-9 . .. | GALAXY PIPELINE ASSETS BID CO GALAXY PIPELINE ASSETS BID CO 1.750% 09/30/27 C ....11/18/2024 ... |HSBC Bank Plc ... .816,694
G3R238-AC-7 . .. | GALAXY PIPELINE ASSETS BID CO  2.160% 03/31/34 ..... C ....10/11/2024 ... |UBS AG London ... .470,110
G6753Y-AA-2 ......... OOREDOO INTERNATIONAL FINANCE  3.750% 06/22/26 . [C... ....11/18/2024 ...|Citigroup Global Markets Limited . ....391,394 |..
G7304Z-AY-9 ......... QIB SUKUK LTD 1.950% 10/27/25 C... ....07/02/2024 ... |Standard Chartered Bank, London . .
G7334@-BE-2 ......... RRPF ENGINE LEASING LIMITED  5.680% 12/04/32 .. C... ...12/04/2024 ... [Soc Gen .... 3,000,000 |.. .... 3,000,000 |..
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L2848U-AB-8 . ..|EIG PEARL HOLDINGS SARL ~ 3.545% 08/31/36 .... C ....11/21/2024 ... |MERRILL LYNCH INTERNATIONAL .. . 1,397,339 . 1,600,000 15,440
L4464D-AA-7 . ..| GREENSAIF PIPELINES BIDCO SA R 6.129% 02/23/ C ....11/11/2024 ... |Citigroup Global Markets Limited . . 1,231,640 . 1,200,000 13,211
L53617-AA-1 . ..|TMS ISSUER SARL  5.780% 08/23/32 ... C ....11/21/2024 ... |Citigroup Global Markets Limited .... . 203,980 .200,000 ..2,954
L67359-AB-2 . ..|NEXA RESOURCES SA  6.750% 04/09/34 ... . |c ....11/08/2024 ...|Morgan Stanley & Co. International PLC . 412,300 400,000 ..2,288
L7909C-AC-1 . ..|RAIZEN FUELS FINANCE SA  6.450% 03/05/34 .... . |C ....11/15/2024 ... |BNP PARIBAS S.A. .. .614,676 600,000 ..8,385
M0152V-AT-0 . ..| ABU DHABI NATIONAL ENERGY CO ABU DHABI NATIONA .000¢% C ....07/02/2024 ... |Standard Chartered Bank, . 358,000 .400,000 . 1,467
M2851H-AA-2 . ..|DP WORLD LTD  6.850% 07/02/37 ....cevvueniiiiiiiiiiieiiiiie e C ....11/18/2024 ...|Nomura International PLC ......... ..2,433,125 . 2,200,000 30, 140
M5319S-AA-7 . .. | HYUNDAI-ASSAN OTOMOT IV SANAYI HYUNDAI-ASSAN OTOMOTIV SANAYI 1.625% 07/12/26 . C ....11/21/2024 ... |Citigroup Global Markets Limited . .662,588 .700,000 . 3,877
M7301Y-AB-8 . ..|NBK SPC LTD 1.625% 09/15/27 .. C ....12/16/2024 ... |Morgan Stanley & Co. International PLC . 847,400 900,000
M8222M1-AA-0 . ..| RAS LAFFAN LIQUEFIED NATURAL G .838 . |c ....10/07/2024 ...|Morgan Stanley & Co. International PLC . 138,974 . 137,150
N30420-AA-6 . ..| EQUATE PETROCHEMICAL BV~ 4.250% 11/03/26 . . |C ....11/21/2024 ... | JP Morgan Securities Plc ... . 1,364,867 . 1,400,000
P01703-AD-2 . (| ALPEK  3.250% 02/25/31 ........ccennnn C ....07/02/2024 ... |HSBC Bank Plc ... . 252,300 .300,000
P0929Y-AA-4 BECLE SAB DE CV  2.500% 10/14/31 ... .. |C... ....11/08/2024 ... |HSBC Bank Plc ... ....650,768 |.. ....800,000 |..
P09376-DD-6 BANCO DE CHILE ~ 2.990% 12/09/31 . . |C... ....12/02/2024 ...|Jane Street Execution Services LLC . ... 172,226 |.. ...200,000 |..
P2867K-AL-0 . ..|COLBUN SA  3.150% 01/19/32 ........ C ....11/15/2024 ... [Santander US Capital Markets LLC . .514,600
P3067G-AG-6 . .| COMPANIA CERVECERIAS UNIDAS SA  3.350% 01/19/32 .... C ....12/02/2024 ...|Jefferies LLC ........... . 434,577 .
P3143N-BP-8 CODELCO INC CORPORACION NACIONAL DEL COBRE  5.125% 02/02/33 ... .. |C... ....11/15/2024 ... |BofA Securities, Inc. . 1,054,662 |.. ,100,000 |..
P3143N-BQ-6 CODELCO INC CORPORACION NACIONAL DEL COBRE ~ 5.950% 01/08/34 ... . |C... ....11/06/2024 ... |MARKETAXESS CORPORATION ... 1,021,446 |.. ,000,000 |..
P3143N-BT-0 . .. | CODELCO INC CORPORACION NACIONAL DEL COBRE ~ 6.440% 01/26/36 ... . |C ....10/17/2024 ...|Barclays Capital Inc . 1,562,330 . 1,500,000
P37466-AR-3 . .. |EMPRESA DE TRANSPORTE DE PASAJ EMPRESA DE TRANSPORTE DE PASAJ  3.650% 05/07/30 . C ....11/15/2024 ... |Jeffries LLC ............ . 1,388,750 ,500,000
P47465-AB-8 . ..| GCC SAB de CV GRUPO CEMENTOS DE CHIHUAHUA SA  3.614% 04/20/32 C ....10/18/2024 ...|Citigroup Global Markets Limited . 177,400
P4909L-AA-8 . ..|GNL Quintero  4.634% 07/31/29 .... C ....11/15/2024 ... |HSBC Bank Plc ... . 750,092
P55409-AA-T7 . ..| INDUSTRIAS PENOLES SAB DE CV  4.150% 09/12/29 . . |C ....07/02/2024 ...|Jeffries International Limited, London . 463,750
P56236-AB-1 . ..| PATRIMONIO EN FIDEICOMISO DS O INRETAIL CONSUMER  3.250% 03/22/28 . .. |C. ....11/06/2024 ...|Morgan Stanley & Co. International PLC . 184,700
P60694-AF-6 . ..|KIMBERLY CLARK DE MEXICO SAB D 2.431% 07/01/31 . . |C ....12/16/2024 ... |HSBC Bank Plc ... . 854,072
P7922T-AA-7 . ..| PROMIGAS SA ESP 3.750% 10/16/29 ... C ....11/15/2024 ... |HSBC Bank Plc ... . 362,280
P8718A-AP-1 . ..| SOCIEDAD QUIMICA Y MINERA DE SOCIEDAD . . C ....07/02/2024 ... |Banco Santander S.A. .517,450
P9367R-AG-6 . ..| TRANSPORTADORA DE GAS DEL PERU TRANSPORTADORA DE GAS DEL PERU  4.250% 04/30/28 D ....11/08/2024 ... | MARKETAXESS CORPORATION . . 624,149
00182#-AE-8 . ..| ALINTA ENERGY PTY LTD  6.150% 06/01/32 . C ....06/29/2024 ... | SMBC NIKKO SECURITIES Al ... . 3,000,000
V0055B-AZ-8 . ..| AFRICA FINANCE CORP  2.900% 07/21/31 . C ....00/20/2024 ...|Jeffries International Limited, London .491,100
V0055B-BA-2 . ..| AFRICA FINANCE CORP  2.870% 08/13/31 . C ....00/20/2024 ...|Jeffries International Limited, London .491,100
Y3815N-BG-5 . ..|HYUNDAI CAP SVC HYUNDAI CAPITAL SERVICES INC  5.125% 02/05/27 C ....12/03/2024 ... |Citigroup Global Markets Limited . . 704,102
Y3R2J6-AE-0 . .|HD HYUNDAI HEAVY INDUSTRIES CO HYUNDAI HEAVY INDUSTRIES CO LT ~ 3.179% 03/28/27 . C ....11/11/2024 ... |Morgan Stanley & Co LLC .... . 1,342,068
Y41760-AB-8 101 INVESTMENT ~ 3.375% 11/02/31 . [C... ....00/27/2024 ... |BNP PARIBAS S.A. .......... 531,232 |..
Y44709-AH-9 KAZMUNAYGAS NATIONAL CO JSC ~ 3.500% 04/14/33 .. . |C... ....12/16/2024 ... |Citigroup Global Markets Limited . ....595,918 |..
Y49365-DB-5 . ..|KOREAN AIR LINES CO LTD  4.750% 09/23/25 ....... C ....07/02/2024 ... |HSBC Singapore .........c..cceeeeeee. . 495,865
Y48668-2V-3 . .| KOREA INVESTMENT & SECURITIES KOREA INVESTMENT & SECURITIES ~ 2.125% 07/19/26 . C ....10/18/2024 ...|Australia and New Zealand Banking Group . .660,650 .
Y52758-AE-2 LG CHEM LTD 1.375% 07/07/26 . [c... ....11/21/2024 ... |UBS Securities LLC ....282,876 |.. ....300,000 |..
Y6074J-8Y-8 MIRAE ASSET SECURITIES CO LTD  6.000% 01/26/29 .. .|C... ....00/27/2024 ... |Barclays Bank PLC ....617,734 |.. ....600,000 |..
Y70720-AB-9 . ..|PLDT INC ~ 2.500% 01/23/31 ...... C ....07/10/2024 ...|JP Morgan Securities Plc . 253,308 .300,000
Y72827-AE-1 . .|RHB BANK BHD 1.658% 06/29/26 . C ....11/21/2024 ... |Goldman Sachs International . 1,033,380 ,100,000
Y78272-AK-8 POSCO CO LTD  4.875% 01/23/27 .... .. |C... ....12/19/2024 ... |Morgan Stanley & Co. International PLC ..
Y8085F-BU-3 ......... SK HYNIX INC  5.500% 01/16/29 ...ievuunniiiiiiuiiniiiiiiiii i e iiiiii e s s ceuii e s s ceiais e s s eernaaseeeeanaaneaeees [ ...12/19/2024 ... [Citigroup Global Markets Limited ........ccoiiiiiiuuiiiiiiiiiiiiiiiiiiiiii e cr e eceaaaaes
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,090,202, 335 1,112, 183,632 3,644,448
2509999997. Total - Bonds - Part 3 1,206,798,037 1,269, 158,132 4,545,567
2509999998. Total - Bonds - Part 5 52,863,841 53,441,274 187,944
2509999999. Total - Bonds 1,259,661,878 1,322,599, 406 4,733,511
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 1,259,661,878 XXX 4,733,511
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US TREASURY TREASURY NOTE ~ 2.125% 07/31/24
912828-2N-9 .| errrriiiiiiiiiiiirrr e [ e ..07/31/2024 . [Maturity ..ooooooviiiiiiics o s 4,980,000 [....eveees 4,980,000 |......... 5,000,231 |......... 4,981,797 |oooeeeeennnns 0 [RIVAT0 ) 0....... 4,980,000 [.oeeeeieiinnnns (VN (1 O [V O 105,820 |..07/31/2024 .
US TREASURY TREASURY NOTE ~ 2.250% 10/31/24
912828-3D-0 .. ..10/31/2024 . | Maturity ... ...5,000,000 |.......... 5,000,000 |......... 5,008,984 |......... 5,001,140 |.. L0 ... (1,140))... .0 ...112,500 .. 1073172024 .
912828-VB-3 .. ..01/02/2024 . |Various ......oooeeeeiiiies Jovveeeiiiiiiiiiiiiees | [0 N [0 [ [0 oy 0, O oy O ooy [ [\ P [ O oy O oy [ 3,500 |..01/02/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 9,980,000 9,980,000 10,009,215 9,082,937 0 (2,937) 0 (2,937) 0 9,980,000 0 0 0 221,820 XXX
70914P-ME-9 .. |PENNSYLVANIA ST 4.650% 02/15/26 ........... | ......... 02/15/2024 .|Ca|| 100.0000 ..... | ................................. 200,000 |.....cenn 200,000 |....ceueees 196,652 |............ 199,454 | [V o, 66 |.eeviiiiinnnnns [V ooy 66 [..ooeeiiiinns Ofeienn. 199,521 |..ooeeeeeennn 0 e, 479 [, A9 i, 4,650 |..02/15/2026 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 200,000 200,000 196,652 199,454 0 66 0 66 0 199, 521 0 479 479 4,650 XXX
64966M-GL-7 .. |NEW YORK N Y 2.900% 12/01/24 ............... | ......... 12/01/2024 .|Malurity .................. | .............................. 7,000,000 |.......... 7,000,000 ]......... 6,878,900 |.......... 6,984,420 |........ee 0leeeeenns 15,580 |..ooeeeeeeeen 0 eeiiennns 15,580 |.vvvvvvennnnnns 0., 7,000,000 J..evvvrvrrnnnnes [ oy [0 oy [V 203,000 |..12/01/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 7,000,000 7,000,000 6,878,900 6,984,420 0 15,580 0 15,580 0 7,000,000 0 0 0 203,000 XXX
ALABAMA ECON SETTLEMENT AUTH B ALABAMA
01026C-AC-5 .. |ECONOMIC SETTLEMENT AU 3.163% 09/15/25 .. |....... ..09/16/2024 . [Cal | 100.0000 ... ...680,000 ...680,000 .. 680,000 |.... .. 21,508 [..09/15/2025 .
NEW YORK ST URBAN DEV CORP  5.770%
650035-TD-0 .. |03/15/39 ...oooeeiiiiiiiiiiii ..03/15/2024 . [Various .......ccooeveeiins foveeenininniinnnnns o, 25,000 [.oeeeeiiinnns 25,000 |-eeveeennnns 25,000 [.eeuennnnnee 25,000 [oeveevrrennnnnnns (VN (1 PO [V [V SO [V F 25,000 |oeeeiiiiiiinnns (VN (1 O [V O 721..03/15/2039 .

TEXAS A & M UNIVERSITY TEXAS A & M UNIV REV

I4E

88213A-HL-2 .. | 2.884% 05/15/24 . ..05/15/2024 . |Various .... oo feree.....7,500,000 .......... 7,500,000 |......... 7,546,875 |......... 7,508,601 .. e O .. .. 0. ..0].. O () S 0. ... 108,150 |..05/15/2024 .

0909999999. Subtotal - Bonds U.S. Special Revenues 8,205,000 8,205,000 8,251,875 8,208,601 0 (3,601) 0 (3,601) 0 8 205,000 0 0 0 130,379 XXX
J.P. MORGAN SECURITIES

00287Y-BV-0 .. | ABBVIE INC ~ 2.950% 11/21/26 ......cccnnnnnes ..02/20/2024 . ...6,663,160 |.......... 7,000,000 |......... 6,992,751 ... (333,370)........ (333,370) ... ... 52,199 .. 11/21/2026 .

00751Y-AE-6 .. | ADVANCE AUTO PARTS INC. ~ 3.900% 04/15/30 . ..02/29/2024 . | MORGAN STANLEY . ...4,183,000 |.......... 4,700,000 |.......... 4,425,849 .. (296,164)]........ (296,164))... ... 70,774 |..04/15/2030 .

BANC OF AMERICA

00751Y-AF-3 .. | ADVANCE AUTO PARTS INC.  1.750% 10/01/27 .|....... ..04/29/2024 . [ SECURITIES LLC ....
AGILENT TECH INC AGILENT TECHNOLOGIES INC
00846U-AL-5 .. | 2.750% 09/15/29
012653-AD-3 .. | ALBEMARLE CORP  4.650% 06/01/27
AMERICAN AIRLINES 2016-3 CLASS AVERICA!

...8,820,958 |......... 10,281,000 |........ 10,419,433 .10,351,212 |....

...... (1,530,254)|......(1,530,254)]... ... 101,744 ..10/01/2027 .

..03/11/2024 . MORGAN STANLEY ....
..10/22/2024 . | GOLDMAN SACHS & CO

..1,805,480 |...

. .. 2,000,000 |......... 1,806,760
4,984,000 |.

. ..1,848,902 |....
.5,000,000 |.. . 4,995,400 |..

..4,997,573 |.

..(43,422)]....
. (13,573)].

...(43,422)|... .. 27,194 (..09/15/2029 .

207,958 |..06/01/2027 .

023771-R9-1 .. | AIRLINES 2016-3 CLASS ~ 3.000% 10/15/28 ... |....... .. 10/15/2024 . |Various .......cceeeeevninn foreeenennii i 442,95 |.ooeennns 442,95 |............ 434,587 , , 830 feeeeeeiii 0 [ 442,965 |...ccviiiinnnn (U SO (U F [V AU 9,960 |..10/15/2028 .
AMERICAN EXPRESS COMPANY ~ 3.000% 10/30/24

025816-BR-9 .. | veveeeeeniiiiiee et [ e ..09/30/2024 . [Cal | 100.0000 ... ... 10,000,000 9,959,900 ..10/30/2024 .

025816-CF-4 .. | AMERICAN EXPRESS COMPANY  3.125% 05/20/26 ..02/20/2024 . | GOLDMAN SACHS & CO . 4,000,000 |.. . 3,989,280 |.. K (149,664)|. . (149,664) ..05/20/2026 .

025816-CWi-7 .. | AMERICAN EXPRESS COMPANY  4.050% 05/03/29 ..01/31/2024 . [MORGAN STANLEY .... .. 5,000,000 4,990,650 .. 4,992,744 |.... ..(57,244)].... ..05/03/2029 .
AMERICAN HONDA FINANCE CORPORA  2.150%

026651-DD-0 .. | 09/10/24 .coooviiiiiiiieiiiiiee e e ..00/10/2024 . [Maturity ....ooooeeeniins forneniin 10,000,000 |......... 10,000,000 |......... 9,997,200 |.......... 9,999,595 |...vviiiiiinns (VN RO 405 | (U S LS 0f..... 10,000,000 |....eevreennnne (U SO (U F (VN FOUOT 215,000 |..09/10/2024 .
AMERICAN HONDA FINANCE CORPORA  2.350%

026650-DJ-7 .. | 01/08/27 ..evvevieiiiiiiiiieeiiiiieeeeeiieeeeee | e ..11/06/2024 .| Various . .. 11,794,205 |. 12,500,000 |.. 12,489,625 |.. 12,495,307 ..788 .12,49,095 |. 293,978 |..01/08/2027 .

03073E-AL-9 .. | CENCORA INC.  3.400% 05/15/24 ........ccooes | eennnne ..05/15/2024 . |Various ........ccoeeeeins fereennnnniil 15,000,000 |......... 15,000,000 14,787,600 14,983,219 |.. ...16,781 .15,000,000 |.... ... 255,000 |..05/15/2024 .

AMERIPRISE FINANCIAL INC ~ 2.875% 09/15/26.

03076C-AH-9 .. ..01/31/2024 . | MORGAN STANLEY . ...7,038,733 |........... 7,353,000 7,698,370 ..7,492,536 |.. ..(4,763)|... ..7,487,772 |.... .. (449,039)]........ (449,039)|... ..00/15/2026 .
031162-CT-5 .. | AMGEN INC  2.200% 02/21/27 ..10/30/2024 . |Various .......... 6,653,130 . 7,000,000 |.. . 7,148,710 |.. . 7,069,308 ..7,050,478 |. (397,348)|. . (397,348) ..02/2172027 .
031162-DD-9 .. | AMGEN INC ~ 3.000% 02/22/29 ... .. 11/14/2024 . [MIZUHO SECURITIES ... ...4,660,450 |.......... 5,000,000 4,984,350 4,988,189 |.. ..4,990,086 |.... .. (329,616)]........ (329,616))... ..02/22/2029 .

AXIS EQUIPMENT FINANCE RECEIVA Series 144A
03236X-AB-3 .. | 5.300% 06/21/28 .....oeeveeuniiiiieiiiiiieeeeeci | e .. 12/20/2024 . [Paydown ........ccoeeieiii il [ 1,282,888 |........... 1,282,888 |......... 1,282,684 |......... 1,282,769 |.eevveeeennns [V R MY |, [V R, M9 | 0f....... 1,282,888 |....ocoeennnnns (O R (L R [V PO 37,252 |..06/21/2028 .
AON CORP / AON GLOBAL HOLDINGS  5.000%

03740L-AF-9 .. | 09/12/32 e e ..00/25/2024 . [WELLS FARGO BANK ..2,062,420 |.......... 2,000,000 ..09/12/2032 .
ARBYS FUNDIN(

038779-AB-0 .. | 3.237% 07/30/50 ...oveeeneiiiiieieeiiiieeeeeiis | e ..10/30/2024 . [Paydown .......cccoeeeeeiiforniiniit [, 75,000 |...oveennnnnne 75,000 |............. 75,706 |.oceunnnnens 75,362 |oeeeiiiien. 0 foiieeaenns (7] I (VN R (73 RN (I IO 75,000 |.ocoeiiiennnn. (O R (L R [V PO 1,517 |..07/30/2050 .
ATHENE GLOBAL FUNDING Series 144A  2.750%

04685A-2J-9 .. | 06/25/24 ... [ P ..06/25/2024 . [Maturity ...l o e 10,000,000 |......... 10,000,000 9,972,200 |..........9,997 141 | 0 2,859 | 0 2,889 0 10,000,000 |.... ..06/25/2024 .

05329H-AN-2 ...| AUTONATION INC ~ 3.500% 11/15/24 ........oooif e .. 11/15/2024 . |Maturity ... ...3,000,000 |.......... 3,000,000 |......... 3,020,640 ..3,000,000 |.... .. 11/15/2024 .

AVIS BUDGET RENTAL CAR FUNDING Series 144A
05377R-DL-5 .. | 3.350% 09/22/25 ...vvvvveeiiaiiiiiiieiiiiiiiiiaens [ e ..09/20/2024 . [Paydown ......ocoovvvireeiifoviiiiiiiiiiiiiiiiin e 4,000,000 {.......... 4,000,000]......... 3,998,586 |.......... 3,999,622 |......vvennnn. Ofiiiiianns 378 [oveiieiiiinnn [( 378 Joorrieeiennn 0f....... 4,000,000 f.eeeeiinnnnns [V [\ O [ EPOTTOOOO 72,583 |..09/22/2025 .
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AVIS BUDGET RENTAL CAR FUNDING Series 144A
05377R-DM-3 .. |3.550% 09/22/25 .......evvvvrrrmmnnnnnnnininnininnns [ eeeeens ..09/20/2024 . [ Paydown ...3,000,000 |.......... 3,000,000 |.......... 2,999,351 ..2,999,750 |[.. ..3,000,000 |.... .... 57,688 [..09/22/2025 .
05531F-BE-2 .. | TRUIST FINANCIAL CORP  3.700% 06/05/25 ..01/23/2024 . [ TRUIST SECURITIES 4,886,150 .5,000,000 |.. . 4,989,900 .. 4,997,723 ..4,907,828 |. . 25,694 [..06/05/2025 .
05552J-AA-7 .. |BBVA USA  2.500% 08/27/24 ...........coooeeeii | oo ..08/27/2024 . | Maturity ... ...6,500,000 |.......... 6,500,000 6,496,945 6,499,578 ..6,500,000 |.... ... 162,500 |..08/27/2024 .
BXG RECEIVABLES NOTE TRUST BXG
05608T-AA-9 .. | 1.550% 02/28/36 ......covvvvvvviiiiiiiiiiiiiiieeeens [ e ..12/28/2024 . [Paydown ........cooeeviiiiiioniiiiiinii e 610,807 |............. 610,807 |......cc.... 610,751 |............ 610,774 [o.evveeinnnnnnnne [V 3 | (VN LI I (VN 610,807 |....coevvvennns (VN (1 O [V O 5,819 [..02/28/2036 .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
05608T-AB-7 .. |2.490% 02/28/36 .. ..12/28/2024 . [Paydown ... ...252,745 |... .. 252,745 ... 252,706 . 252,722 |.. L0 ..252,745 |.... ..02/28/2036 .
BANK OF NEW YORK M
06406R-BK-2 .. | 07/26/30 ....eevvveeeiiiiiiiiiiiiiiiiiiiieieiieeiiinns [ eeeees ..02/26/2024 . [MORGAN STANLEY .....cooos |oeveeriiiiiiiiiiinins | 1,951,200 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [.evvverrvrennnns (VN (1 PO [V [V SO 0....... 2,000,000 ..07/26/2030 .
BAXTER INTERNATIONAL INC. BAXTER
071813-BQ-1 .. | INTERNATIONAL INC ~ 2.600% 08/15/26 ........ |....... ..01/31/2024 . [MORGAN STANLEY ....ccooe |ooveeiiiiiiiiiiiiiins | 4,730,950 |.......... 5,000,000 |......... 4,980,750 |.......... 4,992,166 |................ [V F 28 [ [V A8 oo 0....... 4,992,413 ..08/15/2026 .
BEACON CONTAINER FINANCE LLC | Series 144A
07359B-AA-5 .. |2.250% 10/22/46 .........coooeeeiiinii ..12/20/2024 . [Paydown ........coovvvviiiiioniiiiiiiinis e, 1,275,000 [....onnnnn 1,275,000 |......... 1,274,445 |.......... 1,274,565 |.ooovvvieeeens [V F, 435 [ [V 435 | 0....... 1,275,000 ..10/22/2046 .
BERRY GLOBAL INC Series 144A  5.500%
08576P-AK=7 .. |04/15/28 ..cooeviiiiiiiiiiiiiiiiii [ 03/04/2024 . | Tax Free Exchange .......|ocoooevninnniiiins |oeeinis 4,962,337 |.......... 5,000,000 |......... 4,954,800 |.......... 4,960,924 |....ovvvvnnnnnnne (VN F 1,413 |, [V F 1,413 |, 0....... 4,962,337 |.ooooieeeienns (VN (V1 O [V O 106, 181 |..04/15/2028 .
BERRY GLOBAL ESCROW CORPORATIO Series 144A U.S. Bancorp Piper
085770-AA-3 .. | 4.875% 07/15/26 .....eevvvveeeiieiiiiiiiiiiiiiiiiins [ e ..04/23/2024 . [Jatfray ....ccooovvinnnnn fovenniiii e, 4,404,375 |........... 4,500,000 |......... 4,525,000 |......... 4,506,140 |.........ceees [V F, (3,604)|....cvvvnnnnnnnen (VN F (3,604) |.ccceeeeennnnn 0....... 4,502,536 |.......ooeeenn (VN A (98,161)|......... (98,161)]..cccnvnnnn 170,625 |..07/15/2026 .
J.P. MORGAN SECURITIES
09062X-AF-0 .. |BIOGEN INC ~ 4.050% 09/15/25 ......oevvvvvvvnnn|veeens ..05/08/2024 [ INC ..coooeeeiiiiii e | 2,941,860 |.......... 3,000,000 |......... 2,967,960 |.......... 2,991,154 [.eevnniinnnnnee (VN F 1,807 |ovvviiiiiiiienes [V F 1,807 [oeeeeiiiinnnnns 0....... 2,092,961 |....oooeeiins (VN A (51,101)f......... (51,101)].cceeennns 79,313 |..09/15/2025 .
BLACKSTONE PRIVATE CREDIT FUND  2.560%
09261H-A*-8 .. |06/21/24 ..oooovvviiiiiiiiiiiiiiiii ..06/21/2024 . [Maturity ... ...10,000,000 |........ 10,000,000 |........ 10,000,000 |.. 0. 10,000,000 |.... 0 ..06/21/2024 .
096630-AD-0 .. | BOARDWALK PIPELINES LP  4.950% 12/15/24 .. |.......|.. 12/15/2024 . [Maturity ... ..3,000,000 |......... 3,202,230 |.......... 3,022,911 |.. 0. (22,911)|... ..3,000,000 |.... RV .. 12/15/2024 .
BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC
101137-AW-7 .. | CORPORATION ~ 3.750% 03/01/26 ......cevvvveees | vvnnnes ..04/10/2024 . [ TORONTO DOMINION ...ovven |oveenniiiieieeeeeenes e 9,685,400 |......... 10,000,000 |......... 9,972,400 |.......... 9,990,713 |l (VN FORURRRR 1,160 |ovvveviiiiennnns [V FORRRR 1,160 [oevveiininnnnes 0l....... 9,991,873 [oovvviininnnnns 0.t (306,473) ..03/01/2026 .
BUCKEYE PARTNERS BUCKEYE PARTNERS LP
118230-AN-1 .. | 4.360% 10/15/24 .ooovvvvvviviiiiiiiiiiiieeiiiiiiens | e ..06/26/2024 . [ TENDER ....ovvvnnnnnniin eeeeeeeeeeeeeeeeeees e, 1,333,986 [.....oenes 1,338,000 |......... 1,201,170 |......... 1,320,890 |ooeveeenenns 7,688 |............ 6,135 [covniiiiiiinnns (V) FRURRRR 13,823 | 0l....... 1,334,712 [ [N FORRR [[3X)] R (363)]-.cceennnnn 40,217 |..10/15/2024 .
BUCKEYE PARTNERS BUCKEYE PARTNERS LP
118230-AN-1 .. | 4.360% 10/15/24 .coovvvvvviiiiiiiiiiiiiieeiiiiiiiis | e ..10/15/2024 . [Maturity ..cooooeviiiiiiiss e el 662,000 |............. 662,000 |............ 638,830 |............ 653,534 |............ 3,804 [o.vvvvinnns 4,662 [cuvnniininnnnnn [V FRRR 8,466 |....ovvvrrinnnns [N R 662,000 |................ (VN [V (VN O 28,797 |..10/15/2024 .
BUCKEYE PARTNERS Series 144A  4.125%
118230-AT-8 .. | 03/01/25 ...evvvvviviniiiiiniiniiiiniiiiiiiniiiinninns | eeeees ..06/26/2024 . [ TENDER ....ouvvnmnnnniiiinn oereeeenieeeeeeeeeees o, 325,710 [ouvvvnnnnnns 329,000 |............ 329,000 [o.vvvnennnes 319,728 |............ 9,272 |eeeeeeees 3,290 [cvvvninnninnnnne (V) FRURRRR 12,562 |ooeeeeieenns [N FRRR 332,200 [oevvviiriiinnnns (VN FR (3,200)f..0vvvnnnne (3,290)fvvvvvvnnnnnns 7,831(..03/01/2025 .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
12434K-AA-4 .. | 4.120% 09/28/37 ....vvvvvvvvnrnnrnnnnnnnnnnnnnninnns | eeeens .. 12/28/2024 . [Paydown ........ccovviiiiiiioeniiiiiiniiniens e 570,162 [...vvvvvenns 570,162 |............ 570,037 |............ 570,068 [....vvvvvvvnnnnns [V [0 IO (V) [ PO [N FOORR 570,162 |.....ceeeennnn (VN [V (VN O 13,438 [..09/28/2037 .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
12434K-AB-2 .. | 4.610% 09/28/37 ....evvvvrvnnnnnnnnnnnnnnnininns | eeeeees .. 12/28/2024 . [Paydown ........ccevviiiiiii]eniiiiiiiiinenns e 213,808 [..vvvvvnnnns 213,808 |............ AR LT AR I A0 T [V [ A (V) N P [N FRRRR 213,808 |..oooeeeeeens (VN [V [V O 5,628 |..09/28/2037 .
CCG RECEIVABLES TRUST CCG_20-1 Series 144A
12509D-AD-4 ...| 1.840% 12/14/27 ...ovvvvnnnniniiiin | e ..07/14/2024 . [Paydown ........ccvvvvvvveiiennnnniiiinienieenns o, 3,500,000 f...vvvvnens 3,500,000 |.......... 3,499,527 |.......... 3,499,911 [ouviniiiinnnns [V 89 |l (V) 89 |ovviiiiiiiinnns 0l....... 3,500,000 |...coeeeeeennns (VN [V (VN O 37,567 |..12/14/2027 .
CCG RECEIVABLES TRUST CCG_21-1 Series 144A
12510K-AE-3 .. | 0.690% 06/14/27 ...cooeeeeeeeeeiieeeieiieeeeeeeeeen | e ..08/14/2024 . [Paydown ........ccevvvvvviiiennnniinininienennns o, 4,750,000 [...vvvvnns 4,750,000 |......... 4,749,043 |......... 4,749,810 |............... [V 190 [oeveiiiiiiiiens [V IV 0l....... 4,750,000 |..ooeeeeeeennns (VN [V (VN O 20,625 |..06/14/2027 .
CCG RECEIVABLES TRUST CCG_21-1 Series 144A
12510K-AG-8 .. | 0.840% 06/14/27 ...cooeeeeeeeeeieeeeeeeieeeeeeeeeen | e ..08/14/2024 . [Paydown ........ccevvvvvviiiennnniinininienennns o, 3,800,000 |.......... 3,800,000 |......... 3,799,042 |......... 3,799,700 |......ceeeennnns [V R 300 |oeeeeeeies [V 300 fouvvrrrnnnnnnnns 0l....... 3,800,000 |..cceeeeeeennns (VN [V (VN O 21,280 |..06/14/2027 .
CCG RECEIVABLES TRUST CCG_22-1 Series 144A
12511J-AB-1 .. | 3.910% 07/16/29 ....ovvvvnnnnninnnininiiiis | eeeees .. 12/14/2024 . [Paydown ........ccovvveiniii]ennnniiiiiininnennns |, 1,751,370 [ 1,751,370 |......... 1,751,344 |......... 1,751,356 |ovvvvvviiiinnnns [V LT PO, (V) LT 0l....... 1,761,370 |ooeeeeeeees (VN [V (VN O 35,006 |..07/16/2029 .
CLI FUNDING LLC CLIF_20-1A Series 144A
12563L-AN-7 .. | 2.080% 09/18/45 .. ..12/18/2024 . [Paydown ... ..1,966,944 |........... 1,966,944 |......... 1,885,736 |......... 1,864,590 |.. L0 ..09/18/2045 .
CLI FUNDING VI LLC
12563L-AS-6 .. | 10/18/45 ..12/18/2024 . [Paydown ... ..1,000,000 |.......... 1,000,000 |............ 999,794 .. 999,859 |.. 0. . ..10/18/2045 .
126117-AV-2 .. | CNA FINANCIAL CORP  3.900% 05/01/29 ..11/06/2024 . [Various . 5,093,116 . 6,200,000 |.. . 5,961,920 |.. ..6,036,055 |. ..05/01/2029 .
126650-DF-4 .. | CVS HEALTH CORP  3.000% 08/15/26 ........... ..02/23/2024 . [ BARCLAYS CAPITAL INC .. .. 1,425,660 |.......... 1,500,000 1,498,305 .. 1,499,362 |.... ..08/15/2026 .
CAPITAL ONE FIN CORP CAPITAL ONE FINANCIAL
14040H-CS-2 ...| CORPORAT ~ 4.927% 05/10/28 ........evvvuvnnnnnn | evnnnns .11/01/2024 . | BARCLAYS CAPITAL INC ...|oeeeeeeeeiiieeiieeies s 4,996,900 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,010 [cevvvvrrrrrnnnnns (V) L O [V [ O 0l....... 5,000,019 |...........s (VN FORR (3, 119)[cevvennnnn [( TN 1] R 365,419 ..05/10/2028 .
14149Y-BA-5 .. | CARDINAL HEALTH INC ~ 3.500% 11/15/24 ......|....... ..11/15/2024 . [Maturity ...2,530,000 |... 2,530,000 |.......... 2,422,526 ..2,512,637 |.. 0. ..2,530,000 |.... .... 88,550 [..11/15/2024 .
14448C-AP-9 ...| CARRIER GLOBAL CORP  2.493% 02/15/27 ...... |....... ..03/11/2024 . [ GOLDMAN SACHS & CO .... ...4,667,850 |.......... 5,000,000 |......... 4,990,312 ..4,994,001 |.. 0. ..4,99%,215 |.... .. 72,020 |..02/15/2027 .
CARRIER GLOBAL CORP Series 144A  5.900%
14448C-AY-0 .. | 03/15/34 ..ovvvvvevviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies | eeees ..02/26/2024 .| Tax Free Exchange .......|ooveiiieiiieiinnns |oveeenns 1,996,860 [.......... 2,000,000])......... 1,996,860 |......... 1,996,860 [....vvvnnnnnnns [V ooy O oy O ooy [ 0f....... 1,996,860 ... O ooy [0 oy [V 28,189 |..03/15/2034 .
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150890-AJ-3 .. | CELANESE US HOLDINGS LLC ~ 3.500% 05/08/24 |....... ..05/08/2024 . [Maturity ...cccooeviiiiiics oenenniines e, 9,500,000 f...evvvnens 9,500,000 |.......... 9,522,125 |......... 9,501,300 |.........een (VN F, (1,300)]..cceeeeeens (V) FRURRRR (1,300) [vvvvvvvnnnnnnns 0l....... 9,500,000 |....ceeeeennns (VN [V [V O 166,250 |..05/08/2024 .

J.P. MORGAN SECURITIES

150890-AN-4 .. [CELANESE US HOLDINGS LLC ~ 6.330% 07/15/29 |....... ..06/14/2024 . , ...10,000,000 |......... 9,996,680 ..9,997,462 |.... ...580,250 |..07/15/2029 .

15189T-Ali-7 .. [ CENTERPOINT ENERGY INC ~ 2.500% 09/01/24 .. ..00/01/2024 . |Maturity ... 3,500,000 |........... 3,500,000 3,494,050 ..3,500,000 |.... ...87,500 |..09/01/2024 .
CENTRAL GARDEN & PET CO Series 144A

153527-AP-1 .. [4.125% 04/30/31 ..ooeeieniiiiiiii | e ..02/29/2024 . | JANE STREET .......oovvees feummmnii e 437,810 [euveeeennn. 500,000 |............ 510,625 |............ 442,975 |........... 64,701 ... (P72:)] I 0 foieeannns 64,473 [.eeeeeenniis [\ S 507,448 , o)) R 7,104 |..04/30/2031 .
CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS

153609-L#-7 .. [& ELECTRIC ~ 5.880% 03/28/38 .........cccccuns | cennnne ..08/27/2024 . |Enact Re Ltd ... ...2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. .0 ..03/28/2038 .

CHENIERE ENERGY PARTNERS LP Serles
164110-AP-6 .. [5.950% 06/30/33 ....coeeerrriieeiiiiiieeeeiiis [ e ..02/29/2024 . | Tax Free Exchange ...2,993,63 [.......... 3,000,000 |.......... 2,993,220 |.......... 2,993,551 |.. 0. . ..06/30/2033 .
172967-MF-5 .. [CITIGROUP INC ~ 5.751% 04/24/25 ........cooei | onnee ..04/24/2024 .| Cal | 100.0000 ... «ee [++-....10,000,000 |......... 10,000,000 |........ 10,254,100 |........ 10,019,809 |.. 0 . . .0 10 000,000 |.... ..04/24/2025 .
17326F-AS-7 .. [CITIBANK NA  3.650% 01/23/24 .......coeeee | ennnnne ..01/23/2024 . [Maturity ....ooooooeeiiiiis ol e, 5,000,000 |.......... 5,000,000 |......... 4,993,200 |.......... 4,999,910 [..oonnniennn. [V R LU R [V R /U R 0f....... 5,000,000 ..01/23/2024 .
CITIGROUP GLOBAL
17325F-BB-3 .. [CITIBANK NA ~ 5.803% 09/29/28 .........ccce | onnnne ..03/13/2024 . [MARKETS ......oovmieeiiis feemeeeiiieecees e 1,036,130 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.....coeennnnnnns (VN SRR (LN R, [V R [\ U 0f....... 1,000,000 |................ 0 fiinnens 36,130 |........... 36,130 [oueeeeennns 26,758 |..09/29/2028 .
CLEAN HARBORS, INC. Series 144A  5.125% DEUTSCHE BANK
184496-AP-2 .. 07/15/29 . ..03/28/2024 . | SECURITIES INC. ... 1,922,500 |.......... 2,000,000 |......... 1,935,000 |......... 1,918,664 |.. ..07/15/2029 .
185508-C@-5 .. [CLECO POWER LLC ~ 3.170% 12/16/24 ........... | oeeee ..12/16/2024 . |Maturity ...5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 .. .. 12/16/2024 .

.. 5,000,000 (462,169)........ (462,169))...

o o oo

20030N-BW-0 .. | COMCAST CORP  2.350% 01/15/27 ..ccevvvvvieees | e ..02/14/2024 . MORGAN STANLEY .... ... 4,672,500 |........ ..01/15/2027 .

20030N-DK-4 .. | COMCAST CORP  3.300% 04/01/27 N ..01/31/2024 . [MORGAN STANLEY .... .. 1,446,510 |.......... 1,500,000 |.......... 1,495,995 . (51,570)|......... (51,570) ... ..04/01/2027 .
CONNECTICUT NATURAL GAS CORPOR CONNECTICUT

207651-F@-4 .. |NATURAL GAS ~ 2.020% 12/15/30 ..ccevvvvvreaaas [ eeneeee ..08/27/2024 . [Enact Re Ltd ....ooooviis foereeniiiiiiiiis o 6,803,772 |.......... 8,200,000 |......... 7,968,874 |......... 8,014,576 |....cvvveennnnn (V) ERRR 16,040 |..ocevnninnnn. (U S 16,040 |.ooooennninnnns 0f...c.. 8,030,616 [.......cceveees 0f..... (1,226,845)[...... (1,226,845)f............. 115,948 [..12/15/2030 .

DEUTSCHE BANK

20825C-Al-4 .. | CONOCOPHILLIPS  3.750% 10/01/27 ....ovevveeis| veneiee ..10/04/2024 . [ SECURITIES INC. ..eovvers foureemniiiiiiiiniis foeeeens 2,956,410 |.......... 3,000,000 |......... 3,057,423 |......... 3,040,216 [....cceveennnnns (V) ERRR (8,383)].vvveeaeeanins (V) FRORRRR (8,383) |-evevrieeans 0f...c.. 3,031,833 | [ AT (75,423)f.......... (75,423)] e 114,375 ..10/01/2027 .
COX COMMUNICATIONS INC Series 144A  3.350%

224044-06-0 ...| 09/15/26 ..eeeouiiriiiieiiiiiiiie e [ e ..04/10/2024 . | BARCLAYS CAPITAL INC ... |oeeeeeiiiriiininiis foeeeens 2,849,640 |.......... 3,000,000 |......... 3,031,560 |......... 3,012,080 [..ovvvereinnns (V) ERRR (1,37 (V) FRURRRR (1,317) oo 0f...c.. 3,010,713 [oeeeeeiiiiis [\ E (161,073)|........ (161,073) . 57,788 |..09/15/2026 .
COX COMMUNICATIONS INC Series 144A  3.150%

224044-CH-8 ...| 08/15/24 ..ooooniiiiiiiiiiiieee e e ..08/15/2024 . [Maturity ....oooovveiinins foonneniiiiiiis e 6,000,000 |.......... 6,000,000 |......... 5,676,960 |.......... 5,961,413 [..eeeieeiiis (V) ERRR 38,587 [.viiiiieiis 0 frieeaanns 38,587 | 0f...c.. 6,000,000 |.....oeverannns (U SO (U F (VN FOUOT 189,000 |..08/15/2024 .
CROWN CASTLE INTERNATIONAL COR CROINN CASTLE J.P. MORGAN SECURITIES

22822V-AZ-4 .. | INTL CORP  2.900% 03/15/27 ...covuvrrrvenaaas e .. 1073172024 [ INC w.evveeeeeiiiiieeeees e [ 4,785,450 |.......... 5,000,000 |......... 4,987,900 |.......... 4,992,109 [...oouviiennnn. 0 fnieiaans 1,981 [oeneeiiiis 0 fiieeaanns 1,981 [ 0f...c.. 4,994,090 |....oovveennns [\ E (208,640) ........ (208,640)f............ 163,528 |..03/15/2027 .
DB MASTER FINANCE LLC DNKN_21- Series 144A

233046-A0-4 ...12.493% 11/20/51 .....ooooeiiiiii .. 11/22/2024 . | Paydown .... 120,000 |... .... 120,000 |............ 120,000 ....120,000 |.. .... 120,000 |.... 0. 0 1,870 [..11/20/2051 .

233331-Ali-7 .. | DTE ENERGY CO  2.529% 10/01/24 ... ..10/01/2024 . |Maturity 3,500,000 ..3,500,000 |.. . 3,498,845 |.. 3,499,819 ..3,500,000 |. .0 .0 . 88,515 (..10/01/2024 .

233851-BJ-2 ...|MERCEDES-BENZ FIN NA  3.250% 08/01/24 ... ..08/01/2024 . | Maturity 3,500,000 ..3,500,000 |.. . 3,402,105 |.. .0 .0 ..08/01/2024 .

24422E-\B-2 ...| JOHN DEERE CAPITAL CORP  2.250% 09/14/26 . |....... ..02/23/2024 . |Various .... .. 4,692,400 |.......... 5,000,000 |......... 4,987,750 1)] IO (302,861)f.... ..00/14/2026 .
DELL EQUIPMENT FINANCE TRUST D Series 144A

247030-AE-9 .. | 2.940% 08/23/27 .oeoneriiiieeeeiiiieeeeiee e ..08/22/2024 . [Paydown ........ccoeeeeiii il [ 7,750,000 |.......... 7,750,000 |......... 7,749,468 JTATTA | 0 o229 | 0 229 0 7,750,000 foeeeeeeieiiiinn 0 fereieeiiees (L R (VN IO, 151,900 |..08/23/2027 .
DELL EQUIPMENT FINANCE TRUST D Series 144A

247031-AF-6 .. | 3.330% 01/24/28 ...ceeevrieiieeiiiiie e ..08/22/2024 . [Paydown ........ccoeeeiiii il [ 9,000,000 |.......... 9,000,000 |......... 8,998,373 |.......... 8,999,217 [....coooeeeeis (VN R, 783 [oeeeeiiiiis [V R, 783 |, 0f....... 9,000,000 foueeeeiiiiiinnn0 fereieeiiiiens (L R (VN IO, 199,800 |..01/24/2028 .

247156-AT-1 .. | DELOITTE LLP  3.460% 05/07/27 ....cvvvvveea] venneee ..08/27/2024 . |Enact Re Ltd ... ... 1,915,582 [.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 .. ..2,000,000 |.... . (84,448) ..05/07/2027 .

247156-AZ-7 .. |DELOITTE LLP  5.320% 05/30/38 ......ccoeeeus]|cnnnne ..08/27/2024 . |Enact Re Ltd ... oo forenr....9,818,064 |......... 10,000,000 |........ 10,000,000 |........ 10,000,000 |.. . .0 10,000,000 |.... 0. (181,936) ..05/30/2038 .

254687-FK-7 .. | WALT DISNEY COMPANY ~ 1.750% 08/30/24 ......|....... ..08/30/2024 . [Maturity .....oooovvniinns foennenniiiiis e 5,000,000 |.......... 5,000,000 |......... 4,979,600 |......... 4,997,178 |..ovveieees 0 fnieiaans 2,822 | 0 fiieeaanns 2,822 | 0f...c.. 5,000,000 foueeeeiiiinnnnn0 foreeiiiiiiens 0 ..08/30/2024 .
DOMINOS PIZZA MASTER ISSUER LL Series 144A

25755T-AJ-9 ...|4.116% 07/25/48 ...ooovvviniiiiiiiiiiiiiiicccn | e ..01/25/2024 . [Paydown .......cccuvvereeiifornnenniiiiiiiins e 10,000 foveeeeennnnes 10,000 |...vvveennnne 10,000 f..oceennnnns 10,000 |.oooeiiiiiennnn. [V SO (VN F [V AT [V IO (U 10,000 fooereeeiniinnns (U SO (U F (N O 103 [..07/25/2048 .
DOMINOS PIZZA MASTER ISSUER LL Series 144A

25755T-AN-0 .. | 2.662% 04/25/51 ...oooeviiiiieiiiiiiiiieeisiiies e ..01/25/2024 . [Paydown ......cccouvvvreeisforneenniiiiiiniiis e 25,000 |...vveeeannns 25,000 ... 25,000 |.....ccc.nn. 25,000 [ooeveerininnnnns [V SO (VN F [V AT [V IO (U 25,000 |...vveiiiiinnns (U SO (U F (N O 166 |..04/25/2051 .
DRIVEN BRANDS FUNDING LLC HONK Series 144A

26209X-AA-9 .. | 3.786% 07/20/50 ....evvvveeeiiiiiiiieeiiiiieeeee | e ..10/20/2024 . [Paydown ......cccouveereeisfornnenniiiiinieis e 94,355 |oeeiiiiienn 94,355 [cvvvreinnns 94,045 ..o 94,640 [o.oveeiiiinnnnns 0 fiienaanns (P255)] I (VN FORR [P2C) ) N (U 94,355 [oeiiiiiiiinnns (U SO (U F [V AU 3,168 |..07/20/2050 .
DRIVEN BRANDS FUNDING LLC HONK Series 144A

26209X-AC-5 .. | 3.237% 01720751 ..eovveiiiiiiiiiiiiiiiiieeeeis e ..10/20/2024 . [Paydown ......cccouveereeisfornnenniiiiinieis e 83,068 |......ceennnnn 83,068 [............. 83,068 |......veenn 83,068 |.....ovveernnnns [V SO (VN F [V AT [V IO (U 83,068 |....ccvveennn. (U SO (U F (VN IO 2,385 [..01/20/2051 .
DRIVEN BRANDS FUNDING LLC HONK Series 144A

26209X-AF-8 .. | 7.393% 10/20/52 ...cooiiiiiiiiiiiiiiiie i [ e ..10/20/2024 . |Paydown .......ccoouveevnenfornennnnni s 134,594 [ 134,594 |............ 134,594 |............ 134,594 | [V SO (VN F (U AR (U IO [\ 134,594 ..o (U SO [V F [V IO 8,902 |..10/20/2052 .

26441C-BT-1 .. | DUKE ENERGY CORP  4.500% 08/15/32 ..........|...eee ..00/25/2024 . | BARCLAYS CAPITAL INC ...|eeeeeeeiiiiiiiiiiiis foeeenns 4,698,890 |........... 4,750,000 |......... 4,743,160 |.......... 4,743,961 [l [V R 430 | [V R 430 fereriiiinnis 0f....... 4,744,390 |..ooverennnnns 0 foueenns (45,500) ......... (45,500)f............ 238,094 |..08/15/2032 .

ENERGY TRANSFER OPERATING LP  4.500%
20278N-AH-6 .. | 04/15/24 e [ s ..04/15/2024 . [Maturity ...oooooeeeeiinis | e 5,000,000 |.......... 5,000,000]......... 4,982,300 |.......... 4,998,899 ... Ofeeennn. 1,101 [ Ofieeennn. 1,101 foeeeeens 0f....... 5,000,000 f....ceeunneeens 0 fieeeeeennnes 0], 0. 112,500 |..04/15/2024 .
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ENERGY TRANSFER OPERATING LP  2.900%
20278N-AP-8 .. |05/15/25 ...ooooiiiiiii ..01/31/2024 . [MORGAN STANLEY .....cooes |ooveeiiiiiiiiiiiieins | 2,911,830 [....cueee 3,000,000 |......... 3,008,580 |.......... 3,002,234 [...evvvnnnnnnnnne [V F, [QL1:)] A (VN F (R 0....... 3,002,086 |.........cennnn (VN A (90,256)......... (90,256) ....cevvenen 18,608 |..05/15/2025 .
ENTEGRIS ESCROW CORP Series 144A  4.750%
20365B-AA-1 .. |04/15/29 ..o ..04/23/2024 . | GOLDMAN SACHS & CO oo |oeeeeeeiiiiiiiiiieees | 5,617,500 |.......... 6,000,000 |......... 5,843,190 |......... 5,874,602 |.............. (VN F 6,510 |..oooeeeeniiins [V F 6,510 |oeeeeeeennnnnnns 0....... 5,881,111 |l [V A (263,611)[........ (263,611)|............ 150,417 |..04/15/2029 .
ESTEE LAUDER COMPANIES INC ~ 2.000%
20736R-AN-0 .. | 12/01/24 .ooooviiiiiiiiiiiiiii ..12/01/2024 . [ Maturity ... ...2,300,000 |........... 2,300,000 |......... 2,286,683 ..2,297,468 |.. ..2,300,000 |.... .0 ... ... 46,000 .. 12/01/2024 .
EVERSOURCE GAS COMPANY OF MASS EVERSOURCE
30042%-AA-5 .. | GAS COMPANY OF MASS  2.110% 10/01/31 ... |....... ..08/27/2024 . [Enact Re Ltd ......oooooes oo s 11,540,915 |......... 14,000,000 |........ 14,000,000 |........ 14,000,000 |..cevverrerrnnnnn O fonnniiiccas O e 0 e 0 e 0 [ 14,000,000 |.....cevvvennnns 0. (2,459,085)|...... (2,459,085)|............ 267,501 [..10/01/2031 .
FIDELITY NATIONAL INFORMATION FIDELITY
31620M-BI-5 .. |NATIONAL INFORMATION  4.700% 07/15/27 .....|....... ..02/20/2024 . [ GOLDMAN SACHS & CO .... ..4,974,850 |.......... 5,000,000 |......... 4,992,050 . (19,566)|......... (19,566)]... .. 141,653 [..07/15/2027 .
BANC OF AMERICA
316773-DA-5 .. |FIFTH THIRD BANCORP  2.550% 05/05/27 ......[....... ..10/29/2024 . [ SECURITIES LLC .... .. 4,752,400 |.......... 5,000,000 |......... 4,990,150 .. (243,858)|........ (243,858)]... ..05/05/2027 .

1 499,528 |. . (125,138)). ..06/01/2027 .

. 1,500,000 |..

337738-BB-3 .. |FISERV INC ~ 2.250% 06/01/27 ...
FLORIDA PIPELINE HOLDINGS LLC

..02/23/2024 . | TORONTO DOMINION ..
Redempt ion

1,374,390 |. . 1,499,010 |.. . (125,138)).

34107@-AA-7 .. | 08/15/38 .eveeeiiiiiiieiiiiiiiee e e ..08/15/2024 .1100.0000 .....ceevvvvreenas forneineiii e 205,737 |oeeeeinnes 205,737 [evvvveannnn 295,737 evveeennnns 295,737 |oeeeiiiiiaannn [V SO (VN F [ AU [V IO [\ 205,737 foveveeiiiiinnns (U SO (U F 0 ..08/15/2038 .
NATIONAL FOOTBALL LEAGUE TRUST NATIONAL

34502*-AA-0 .. | FOOTBALL LEAGUE TRUST ~ 3.070% 10/05/24 ... |....... ..06/28/2024 .| Cal | 100.0000 ... fouveeeeeiiiiiiieens e 1,333,333 |.uvveennn 1,333,383 ... 1,333,333 |.oveens 1,333,333 [coveeiiiiins [V SO (VN F [ AU [V IO 0f...c.. 1,333,333 | (U SO (U F [ FORRION 30,359 |..10/05/2024 .
NATIONAL FOOTBALL LEAGUE TRUST NATIONAL

34502*-AA-0 .. | FOOTBALL LEAGUE TRUST ~ 3.070% 10/05/24 ... |....... ..10/07/2024 . [Maturity ...cooevvniinns foonnenniiiiis e 2,666,667 |.......... 2,666,667 |......... 2,666,667 |......... 2,666,667 |.......oeeeennnnn [V SO (VN F [V AT [V IO 0f...c.. 2,666,667 .........coeeens (U SO (U F [ FORRION 83,004 [..10/07/2024 .
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT

34528L-AG-0 .. | AUTO LEASE TRUST ~ 4.180% 10/15/25 ........o.|.eeeee .. 11/15/2024 . | Paydown .......cccouveeneenfornennnnnn s 12,000,000 |......... 12,000,000 |........ 11,997,978 |........ 11,999,307 [o.evveiiininnns (VN R 693 | (U S 693 [oeeieiiiiiiis 0 fen 12,000,000 |...oevveeennnne (U SO (VN F (VN FOUOT 404,611 [..10/15/2025 .
FORD CREDIT AUTO LEASE TRUST F FORD CREDIT

34528L-AH-8 .. | AUTO LEASE TRUST  4.660% 12/15/26 .. ..12/15/2024 . |Paydown .... ...4,300,000 [........... 4,300,000 |......... 4,290,337 ..4,296,449 |.. .0 ..4,300,000 |.... ... 187,805 |.. 12/15/2026 .

34959J-AG-3 ...| FORTIVE CORP  3.150% 06/15/26 . ..04/16/2024 . |Various .... oo foreenn 4,770,825 |.......... 5,000,000 |......... 4,988,800 ..4,995,774 |.. 0 . . 0.0l 4,996,265 |.... 0. ... 52,500 |..06/15/2026 .

35137L-AG-0 .. |FOX CORP  4.030% 01/25/24 ....ccevvvvveeeeins [ e ..01/25/2024 . [Maturity ....oooovvniiins oonnenniiiiins e 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |..courvvinaannnn [V SO (VN F [V AT [V IO 0f...c.. 5,000,000 fo.eeeeiiunrnnnns (U SO (U F (VN FOUOT 100,750 |..01/25/2024 .
GBX LEASING GBXL_22-1 Series 144A  2.870%

361528-AA-0 .. | 02/20/52 ...ttt [ e .. 12/20/2024 . |Paydown .......ccocuveernen fornenninnin 373,469 |.oeeennns 373,469 |............ 373,289 [ooeeennnns 373,335 [ovviiiaeiiis (V) RO 133 [oreeeeiiins (U S 133 [ [\ 373,469 o.eeeeiiiiinns (U SO (VN F (VN FOUURRRRRI 5,793 [..02/20/2052 .
GM FINANCIAL CONSUMER AUTOMOBI GM FINANCIAL

36261L-AF-8 .. | CONSUMER AUTOMOBI ~ 1.040% 05/17/27 .........|eeeeee .. 12/16/2024 . [Paydown .......ccovveeeeeiifornninniiiiiis e 2,750,000 |........... 2,750,000 |......... 2,749,022 |.......... 2,749,630 [...vvvereennnns (V) R RY(UN PRI (U S (U R 0f...c.. 2,750,000 fooeeeeiiininnnns (U SO (U F [ FORRION 28,600 |..05/17/2027 .
GM FINANCIAL AUTOMOBILE LEASIN GM FINANCIAL

36266F-AE-9 .. | AUTOMOBILE LEASIN ~ 4.020% 05/20/26 ........ |....... ..00/20/2024 . [Paydown .......ccovveiieeiifornninniiiiiis e, 5,000,000 |.......... 5,000,000 |.......... 4,999,854 |.......... 4,999,949 |....ooiiiiinns (U S 51 [ (U SO 51 | 0f...c.. 5,000,000 fo.eeeeiiunrnnnns (U SO (U F (VN FOUOT 150,750 |..05/20/2026 .
GM FINANCIAL AUTOMOBILE LEASIN GM FINANCIAL

36266F-AF-6 .. | AUTOMOBILE LEASIN ~ 4.330% 05/20/26 .........[....... ..00/20/2024 . [Paydown .......ccvveiieriifornienniiiis [ 5,000,000 |.......... 5,000,000 |.......... 4,999,303 |.......... 4,999,751 [ (V) RO 29 | (U S P2 I O 0f...c.. 5,000,000 fo.eeeeiiunrnnnns (U SO (U F (VN FOUOT 162,375 |..05/20/2026 .
GRAPHIC PACKAGING INTERNATIONA Series 144A

38869A-AA-5 .. | 4.750% 07/15/27 ..oevvveeiiiiiiieiiiiiiiieceein | e ..04/15/2024 . | MORGAN STANLEY .......c. feveeeeeriiiiiiiinns o 476,100 |.......ee.nn 500,000 |............ 500,000 |............ 487,199 |.oevvens 12,801 | (VN F 0 frieeaanns 12,801 [oeeeeiiiiiens 0 foeenann. 500,000 [...ovvrierinnns 0 funeens (23,900).......... (23,900)..0eeeennnnn 17,944 |..07/15/2027 .
GREAT AMERICA LEASING RECEIVAB Series 144A

39154T-BL-1 .. | 0.720% 12/15/26 ...eevveeiiiiiiiiieiiiiiieeeein | e .. 12/15/2024 . [Paydown .......ccoveieenisfornninniiiis [, 3,600,000 |.......... 3,600,000 |......... 3,598,786 |.......... 3,599,605 [.....cvvveennnnn (V) RO 3% | (U S ST O 0f...c.. 3,600,000 fo.eeeeiiuninnns (U SO (U F [ FORRION 25,920 |..12/15/2026 .
GREAT AMERICA LEASING RECEIVAB Series 144A

39154T-BU-9 .. | 0.920% 12/15/27 ..eovveeiiiiiiiieiiiiiieeeeeiis | e .. 12/15/2024 . [Paydown .......ccovveeeeisforniinniiiiiis e 4,165,000 |........... 4,165,000 |......... 4,163,709 |.......... 4,164,522 | (VN R Y4 JN O (U S 74 R 0f...c.. 4,165,000 [ooeeeeiiunnnnns (U SO (U F [ FORRION 38,318 .. 12/15/2027 .
GROUP 1 AUTO INC Series 144A  4.000% BANC OF AMERICA

398905-AN-9 ...| 08/15/28 ...ooeiiuiiiiiiiiiiiiiiee e e ..04/22/2024 . [ SECLRITIES LLC .eevvvves [ovreeniiiiiiieiiis feeeeens 6,317,500 |.......... 7,000,000 |......... 7,017,500 |......... 6,504,757 |.......... 505,353 [...ccnnnnn (1,182) ] (V) RIS 504,201 [..oveeeeinnnns 0f...c.. 7,008,958 [...cccieunnnnns [\ E (691,458)........ (691,458) ... 193,222 |..08/15/2028 .
HIN TIMESHARE TRUST HINTT_20-A Series 144A

40439H-AA-7 .. | 1.390% 10/09/39 ..eovveeiniiiiiiiiiiiiiiieeeei e .. 12/09/2024 . | Paydown .......ooeuveeenen fornennenn 465,542 |.ooooninnns 465,542 |............ 465,472 ..10/09/2039 .

HIN TIMESHARE TRUST HINTT_20-A Series 144A
40439H-AB-5 ...| 2.230% 10/09/39 ..

..12/09/2024 . [ Paydown . 275,877 . 275,877 |.. .275,806 |.. ..10/09/2039 .

41242*-BE-1 .. | HARDIOOD FUNDING LLC ~ 3.180% 06/07/24 .....|....... ..06/07/2024 . |Maturity ... ...3,500,000 |... ..3,500,000 |......... 3,500,000 ..06/07/2024 .
HEWLETT PACKARD ENTERPRISE CO  1.750%

42824C-BK-4 ...| 04/01/26 ... [ P ..04/17/2024 .|Various .... ..6,854,572.......... 7,367,000 |......... 7,353,739 ..04/01/2026 .
HILTON GRAN

43283G-AA-0 .. | 4.300% 01/25/37 ..eeveeeniiiiiiieeeiiieeeee e .. 12/25/2024 . [Paydown ........ccoeiiiii ol [, 1,747,140 |........... 1,747,140 |......... 1,746,828 |......... 1,746,907 |oooeeenine. [V R 288 | [V R, 283 feeeeieeiis 0f....... 1,747,140 |o.oeeeeeennnis (O R (L R [V PO 37,460 |..01/25/2037 .
HILTON GRAND VACATIONS TRUST H Series 144A

43283G-AB-8 .. | 4.740% 01/25/37 ..eevveeniiiiiiieiiiieeeeec e .. 12/25/2024 . [Paydown .......cccoeeiiiii ol [ 1,091,963 |........... 1,091,963 |......... 1,001,715 |......... 1,001,781 [, (VN R 182 | [V R 182 | 0f....... 1,001,968 |..oocoeeninens (O R [V R, [V PRI 25,808 |..01/25/2037 .
HILTON GRAND VACATIONS TRUST H Series 144A

43284B-AA-0 .. | 3.540% 02/25/32 ....uvveiieeeiiiiiieeeiieeee [ e .. 12/25/2024 . |Paydown ........cccoeeeeei o 344,057 |t 344,057 |............ 344,049 |............ 344,040 |..ennnieenn. [V R 7 | [V R 7 foeeeeiis [\ S 344,057 fo.oeoeennnnens (O R [V R, [V ORI 6,305 |..02/25/2032 .

HILTON GRAND VACATIONS TRUST H Series 144A
43284B-AB-8 .. |3.700% 02/25/32 woeeeeeiieeieeeeeiiiieeeeeiees [ e .. 12/25/2024 . [Paydown .....ooeeeeveeeeeeiforineeeiii e 412,868 |............. 412,868 |............ 416,336 |............ 413,670 [..oeeeennneee. Ofieennn. [(:1073) N O e, (802) [..vveeeennnnnes 0f ... 412,868 |................ 0 fieeeeeennnes 0], 0 7,908 |..02/25/2032 .
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HILTON GRAND VACATIONS TRUST H Series 144A
43284B-AC-6 .. |4.000% 02/25/32 ....oooevviiiiiiiiiiii ..12/25/2024 . [Paydown ... .. 571,135 ... 582,853 ...(3,670) ... .571,135 |.... ..02/25/2032 .

.587,862 |..
.291,018 |..
...218,959

. 583,894 |..
. 291,947 ..
.. 218,960

43284H-AA-T .. |HGVT_19-AA Series 144A  2.340% 07/25/33 ..
43284H-AB-5 ...|HGVT_19-AA Series 144A  2.540% 07/25/33 ..

43284H-AC-3 ...|HGVT_19-AA Series 144A  2.840% 07/25/33 ..
HILTON GRAND VACATIONS TRUST H Series 144A

..12/25/2024 . | Paydown .
..12/25/2024 . | Paydown .
..12/25/2024 . | Paydown ...

..07/25/2033 .
..07/25/2083 .
..07/25/2033 .

o o oo

o o oo
o o oo

43285H-AA-6 .. | 2.740% 02/25/39 ...cuevviiiieiiiiiiiie e [ e .. 12/25/2024 . | Paydown .. .. 273,331 ...281,873 U ..02/25/2039 .
J.P. MORGAN
444850-BT-8 .. |HUMANA INC ~ 3.700% 03/23/29 ......oovveeviuis | venenee ..00/25/2024 . [ INC ..evvvveeeiiiiieeeens e [, 2,437,325 |........... 2,500,000 |......... 2,502,900 |.......... 2,502,247 oo 0 fiienaanns [P2:15))] PPN (VN FORR [F2:15)] AU 0f...c.. 2,501,960 |...ccvveennnnnn 0 funeens (64,835)[......... (64,635)f............. 93,271 ..03/23/2029 .
INGLES MKTS INC Series 144A  4.000% J.P. MORGAN SECURITIES
457030-AK-0 .. | 08/15/31 oeveeeiiiiiiiieiiiiieiee i e ..02/2172024 [ INC ©.vvveeeeeiiiiieeenes e [ 1,364,590 |........... 1,564,000 |......... 1,579,640 |......... 1,384,307 |.eevens 191,089 ... (P20] I (V) ERRO 190,815 |ouvviieennns 0f..c... 1,575,128 [oveeiiiiinns [\ E (210,533)]........ (210,533)-ceeennnnes 11,817 |..06/15/2031 .
457187-AB-8 .. | INGREDION INC ~ 3.200% 10/01/26 .......ccccutt|ennnne ..01/31/2024 . [MORGAN STANLEY ......co. feereeeeiiiiiieiiis e 4,807,650 |.......... 5,000,000 |......... 4,598,250 |.......... 4,843,238 |..ocoennnneenn. 0 forieeannns 4,622 |.cuniinaenns 0 foiiinanns 4,622 | 0f....... 4,847,860 [..oocoeeunnnenns 0 foueenes (40,210)|......... (40,210)..veeeennne 53,778 [..10/01/2026 .
INTEL CORP INTEL CORPORATION  3.750%
458140-B0-2 .. | 03/25/27 ....eevviiiiiiiiiiieeeee e e ..01/31/2024 . [MORGAN STANLEY ......co. feeeeeeiiiiiiieeiis e 4,410,045 |........... 4,500,000 |.......... 4,491,225 |.......... 4,495,662 |................. [V R 109 | [V R 109 | 0f....... 4,495,770 |....eenneeeen. 0 foueenes (85,725)[......... (85,725)f............. 59,531 |..03/25/2027 .
INTERCONT INENTALEXCHANGE INC  4.350%
45866F-AV-6 .. | 06/15/29 ...ooeuniiiiiiiiiie e e ..04/08/2024 . | GOLDMAN SACHS & C0 ..... [eeeeeeeiiiiieieiiis feeeeenns 4,838,750 |.......... 5,000,000 |......... 4,978,880 |.......... 4,983,231 [o.ooeniien. (VY R 755 | [V R 755 foeeieeinins 0f....... 4,983,987 |...ccevveenen. [ R (145,237)|........ (145,237) |- 69,479 [..06/15/2029 .
INTERNAT IONAL BUSINESS MACHINE INTERNATIONAL
459200-KU-4 ...| BUSINESS MACHINE ~ 4.400% 07/27/32 ..eooeees | eunnnne ..10/29/2024 . | GOLDMAN SACHS & C0 ..... [eeeeeeeiiiiiiiaiiiis feeeenns 4,836,750 |.......... 5,000,000 |......... 4,964,080 |......... 4,968,261 |........cceee 0 forieeannns 2,577 | 0 foiiinanns 2,577 oo 0f....... 4,970,838 ..07/27/2032 .
46266T-AB-4 .. | IQVIA INC  5.700% 05/15/28 .....eovvvviuuirnns | vennnee ..02/26/2024 . | Tax Free Exchange ... ...4,999,650 [.......... 5,000,000 ..4,999,650 |.. .0 ..4,999,650 |.... ..05/15/2028 .
46266T-AD-0 .. | IQVIA INC Series 144A  6.500% 05/15/30 ... |....... ..04/23/2024 . | GOLDMAN SACHS & CO .. ...3,508,750 [........... 3,500,000 0. ..05/15/2030 .
JACK IN THE BOX FUNDING LLC JA Series 144A
466365-AE-3 .. | 4.136% 02/26/52 ......ceuviiiiiieiiiiieeeia e ..11/25/2024 . | Paydown . 0. ..02/26/2052 .
46647P-BF-2 .. | JPMORGAN CHASE & CO  2.301% 10/15/25 ...... | ....... ..10/15/2024 .| Cal | 100.0000 ... .. 15,000,000 15,018,491 |.. 0. .15,000,000 |.... ..10/15/2025 .
J.P. MORGAN SECURITIES
46647P-DA-1 .. | JPMORGAN CHASE & CO  4.323% 04/26/28 ...... | ....... ..02/23/2024 . [ INC «.evvveeeeiiiiieeeees e [ 4,881,650 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |..couvivinaannnn [V SO (VN F [ AU (V) IO 0f...c.. 5,000,000 fo.eeeeiiiurnnnns [\ E (118,350) ......... (118,350)[..vveeennnne 72,650 |..04/26/2028 .
STIFEL NICOLAUS AND CO
48242-AC-0 .. | KBR INC Series 144A  4.750% 09/30/28 ......[....... ..04/15/2024 . [ INC ...3,760,000 |.......... 4,000,000 |......... 4,110,000 |.......... 3,714,541 |.. . ...327,945 |... .. 4,042,486 |.... ... (282,486)]........ (282,486)]... ..09/30/2028 .
49326E-EK-5 .. |KEYCORP  2.250% 04/06/27 ... ..10/23/2024 . | KEYBANC CAPITAL MARKET ...9,406,500 |......... 10,000,000 10,205,600 . (24 757)|... ...(24,757) |... .10,076,930 |.... .. (670,430)]........ (670,430) ... ..04/06/2027 .
KEYSIGHT TECHNOLOGIES INC ~ 4.550% 10/30/24

4933BL-AB-9 .. | vereeeiiiiiiie e [ ..10/30/2024 . [Maturity ...ocooooeeiiis ol [, 1,750,000 |.......... 1,750,000 |......... 1,858,378 |......... 1,760,348 |..........cc...l. 0 |eeeenns (10,348)|...ceeeeennnns 0 fiienees (10,348) |-ceevvreeeene 0f....... 1,750,000 |...oeeveennnnns (O R (L R [V PO 79,625 |..10/30/2024 .

LABORATORY CORPORATION OF LABORATORY

50540R-AT-9 .. | CORPORATION OF AMER  3.250% 09/01/24 ......|....... ..00/01/2024 . |Maturity ... ...3,500,000 |........... 3,500,000 |......... 3,471,860 8728 |l O 3,728 |... ..00/01/2024 .

513075-BZ-3 .. | LAMAR MEDIA CORP.  3.625% 01/15/31 .........|....cce ..03/25/2024 . |Various .... ... 2,625,000 |.......... 3,000,000 |......... 2,823,750 .. 3,79 |[... ...191,325 |.. (234,760) ..01/15/2031 .
LAMB WESTON HOLDINGS INC Series 144A

513272-AD-6 .. | 4.125% 01/31/30 weevvveiiiiiiiiiiiiiiiieecen | e ..04/16/2024 . [WELLS FARGO BANK ........oveeeeiiiiiiiiiiiis foeeeens 2,632,500 |.......... 3,000,000 |......... 3,000,000 |......... 2,767,790 |..........232,210 |..ccuurrreennnns (VN F 0 fiiennnn 232,210 |ooeeeiiiiieens 0f...c.. 3,000,000 foveeeeiiunrnnnns [\ E (367,500) ..01/31/2030 .
LEGGETT AND PLATT INCORPORATED LEGGETT AND

524660-AX-5 .. |PLATT INCORPORATED  3.800% 11/15/24 ....... | ....... .. 11/15/2024 . [Various ......c.ceeevvinns ferveenniiiiiininiis feeeees 5,000,000 |.......... 5,000,000 |......... 4,962,010 |..........4,993,393 |...ccovvieennnnn 0 [ 6,607 |.eoeeiiiiiinn 0 fiieeaans 6,607 [ooeeeeeennns 0f...c.. 5,000,000 fo.eeeeiiiunnnnns (U SO (U F (VN FOUOT 190,000 |.. 11/15/2024 .

J.P. MORGAN SECURITIES
52532¢-AF-2 ...|LEIDOS INC ~ 4.375% 05/15/30 .... .. 11/04/2024 . | INC ...4,820,200 |.......... 5,000,000 |......... 4,712,300 ...21,737 |... ...212,674 ..05/15/2030 .

..2,987,742|..

543190-AA-0 .. |LTRAN_15-1A  2.980% 01/15/45 ... ..00/30/2024 . |Various . 2,987,742 . 2,987,562 |.. .0 .. .13 .0 K . 70,486 [..01/15/2045 .
548661-EG-8 .. | LOWES COMPANIES INC ~ 3.350% 04/01/27 ......|....... ..02/26/2024 . | GOLDMAN SACHS & CO .... .. 4,452,786 |.......... 4,680,000 |......... 4,676,537 |......... 4,677,710 |.. .0 . 106 |... .0 .......4,677,816 |.... .. 64,019 [..04/01/2027 .
CITIGROUP GLOBAL
548661-EL-7 .. | LOWES COMPANIES INC ~ 5.000% 04/15/33 ...... | ....... .. 11/06/2024 . [MARKETS .......oovveiniins forreeniiiiiiieiis oo 2,473,500 |........... 2,500,000 |......... 2,493,700 |.......... 2,494,483 |...oouiiiennnn. (VN RO 405 | (U S LS 0f...c.. 2,494,889 |........ccee 0 funeens (21,389) ... (21,389) e 132,639 |..04/15/2033 .
MV OWNER TRUST MVHOT_19-1A Series 144A
55389P-AB-5 ...|3.000% 11/20/36 ....vvvvveeeiiiiiiiieeiiiieeeee | e ..12/20/2024 . | Paydown .... ...356,785 |... .. 356,785 ... 356,688 . 356,750 |.. ..356,785 |.... .. 11/20/2036 .

MV ONER TRUST MV

55389P-AC-3 ...| 3.330% 11720736 ..eevveevniiiiiiiiiiiiiiieeeeeiis e .. 12/20/2024 . |Paydown .......ccoouvevrnen fornenninnnn 178,302 |...veeeeenne 178,392 |........... 178,369 |....evveen 178,380 |..vvvvveeeinnns (U S 2 s (U SO 12 | [\ 178,392 .. 11/20/2036 .
MV ONER TRUST MVHOT_21-1WA Series 144A

55389T-AB-7 .. | 1.440% 01/22/41 ...oooiiiiiiiiiiiiiiiiieceis | e ..12/20/2024 . | Paydown .... ...534,445 ... .. 534,445 .. 534,329 . 534,384 |.. .0 ..534,445 |.... ..01/22/2041 .

MV ONER TRUST MV

55389T-AC-5 ...| 1.940% 01/22/41 ...oooiiiiiiiiiiiiiiiiieeis | e .. 12/20/2024 . |Paydown .......coocuvevenen fornenninn 534,445 |............. 534,445 |............ 534,301 |..ccniiens ST | (U S 28 [ (U SO PL: I R [\ 534,445 |...ciiiinnn. (U SO [V F [V AU 5,190 |..01/22/2041 .
MV OWNER TRUST MVHOT_19-2A Series 144A

554000-AA-9 .. | 2.220% 10/20/38 ....oveeiuiiiiiiieiiiiiieeeeeis e .. 12/20/2024 . [Paydown .......ccovvvieeeisforniinniiiiin [ 1,498,786 |........... 1,498,786 |......... 1,513,533 |.......... 1,503,999 [...ooooiiininins 0 fniennns (5,212)].evviiiieinns (V) FORRRR (5,212) | 0f.... 1,498,786 |...ovvveeennnnns (U S [V F [ PPN 17,392 |..10/20/2038 .

MV OWNER TRUST MVHOT_19-2A Series 144A
554000-AB-7 .. | 2.440% 10/20/38 ...ovveiiiniiiiiiiiiiiiiiiiiiiiis [ e .. 12/20/2024 . [Paydown .....ooeeeevevnreniforiiiiiiiiiiiiiiiinn o 184,422 |............. 184,422 |............ 184,394 |............ 184,408 |.......oeennnnnne [V LT O [V 15 | Ofeeennn. 184,422 |....ooveennnnnn. [\ O [\ OO [V FPPRTTRRROOO 2,352 ..10/20/2038 .
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MVW QWNER TRUST MVWOT_20-1A Series 144A
55400E-AA-7 .. | 1.740% 10/20/37 ...evvvvmmerninnnnnnnniiiniiniiinans [ ceeeens ..12/20/2024 . [Paydown ........ccoevviiiiisoniiniiiiinis | 674,242 |............. 674,242 |............ 674,162 |............ 674,207 [cevvvernnnnnnnnne [V 35 | (VN LT PO [N . 674,242 |.....euune (VN (V1 O [V O 5,906 |..10/20/2037 .
MVW QWNER TRUST MVWOT_20-1A Series 144A
55400E-AB-5 .. |2.730% 10/20/37 ...evvvvveiiiiiiiiiiiiiiiiiiiiiiians [ eeeenn ..12/20/2024 . [Paydown ........cooevviiiiisoniiniiiiiiiins | 168,560 |............. 168,560 |............ 168,537 |............ 168,550 |.....oevvvnnnnnee [V 10 [ (VN 10 | (VN 168,560 |.....cevvvvnnnns (VN (1 O [V O 2,317 (.. 10/20/2037 .
MVW OWNER TRUST MVWOT_21-2A Series 144A

55400K-AB-1 .. | 1.830% 05/20/39 .....ceremriiiiiiiiiiiiieececis | e ..12/20/2024 . |Paydown .... ..2,062,527 |......c.n 2,062,527 |......... 2,052,167 ..2,052,302 |.. .. 2,082,527 |.... ..05/20/2039 .
MV ONNER TRUST MVHOT_21-2A Series 144A

55400K-AC-9 .. | 2.230% 05/20/39 ...ceevviiiiaiiiiiiie e [ e .. 12/20/2024 . |Paydown ........cccoeeeeei ol 482,948 |............. 482,948 |............ 475,534 |............ 478,046 . 902 |0 e 482,948 ..05/20/2039 .
MV ONER TRUST MVHOT_22-1 Series 144A

55400U-AA-1 .. | 4.150% 11/21/39 ..ooriiiiiiii e ..12/20/2024 . |Paydown .... ..1,030,475 |........... 1,030,475 |......... 1,030,210 |......... 1,030,285 |.. ..1,030,475 |.... .. 11/21/2039 .
MV ONER TRUST MVHOT _:

55400U-AB-9 .. | 4.400% 11/21/39 ..oooiiiiiiiiiiiii e ..12/20/2024 . [Paydown .......cccoeeeeiiifoniins [ 1,030,475 |........... 1,030,475 |......... 1,030,360 |.......... 1,030,392 1,030,475 .. 11/21/2039 .
MV ONNER TRUST MVHOT_22-2 Series 144A

55400V-AB~7 .. | 6.550% 10/21/41 ...ooviiiiiiiiiii e ..12/20/2024 . |Paydown .... ..1,821,885 |........... 1,321,855 |......... 1,321,701 |......... 1,321,789 |.. ..1,321,855 |.... ..10/21/2041 .
MV OWNER TRUST MVHOT _:

55400V-AC-5 .. | 7.620% 10/21/41 ..eevviiiiiiii e .. 12/20/2024 . |Paydown ........cccoeeeeei ol 727,020 |............. 727,020 |............ 726,962 |............ 726,980 [ooeeeeeennnnnenns [V R Moo [V R M [\ 727,020 |o.evreiaeennnns (O R (L R [V PO 27,766 |..10/21/2041 .
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF STONECASTLE SECURITIES

56540#-AA-3 .. | MIDSTREAM INVESTMENT ~ 4.560% 09/30/25 .....|....... ..05/22/2024 . [LLC .evvveieeeiiieee [l [ 1,739,013 [........... 2,082,650 |......... 2,082,650 |......... 1,976,747 |.......... 105,903 |...cevveeennns (LN R, 0 fiinnens 105,903 |....eeeeeennn. 0f....... 2,082,650 |.......oeeennnn. [ R (343,637)]........ (343,637)|-cccennnes 87,085 |..09/30/2025 .
MAPLELEAF MIDSTREAM INVESTMENT MAPLELEAF Redemption

56540#-AA-3 .. | MIDSTREAM INVESTMENT ~ 4.560% 09/30/25 .....|....... ..01/05/2024 .{100.0000 ........ovvereees foreeeiei e 135,804 |............. 135,804 |............ 135,804 |............ 128,898 |............ 6,906 [....coeeeennnnns (LN R, 0 foiiinanns 6,906 [.oooeeennnnns [\ S 135,804 |........cceeet (O R (L R [V PO 3,006 |..09/30/2025 .
MARLIN LEASING RECEIVABLES LLC Series 144A

ST119H-AC-4 .. |5.020% 09/20/29 .......evvviiieeeiiiiiieeeiiees e .. 12/20/2024 . [Paydown ........ccoeeieiii il [ 3,178,026 |........... 3,178,026 |......... 3,177,377 |......... 377,783 |eeie [V R 23 | [V R, 23 ot 0f....... 3,178,026 |................ (O R (L R (VN IO, 116,896 |..09/20/2029 .

571748-BF-8 .. | MARSH & MCLENNAN CO INC  3.875% 03/15/24 . | ....... ..03/15/2024 . [Maturity ...cooovviiiiins oonneniiiis e 5,000,000 |.......... 5,000,000 |......... 4,997,250 |.......... 4,999,898 [.....cvveienn. (V) RO (07 E (U S 102 | 0f...c.. 5,000,000 fo.eeeeiiiunnnnns (U SO (U F [ FORRION 96,875 |..03/15/2024 .
MASSMUTUAL GLOBAL FUNDING 11 2.750%

S76200-CE-8 .. | 08/22/24 ......vvvviieiiiiiiiieeeiieie i [ e ..06/22/2024 . [Maturity ....oooooviiiiins foenniniiiis e 5,000,000 |.......... 5,000,000 |......... 4,998,400 |.......... 4,999,882 [....ccevveennnnn (V) RO L2 R (U S 18 | 0f...c.. 5,000,000 fo.eeeeiiunrnnnns (U SO (U F [ FORRION 68,750 |..06/22/2024 .

CITIGROUP GLOBAL

576360-AR-5 .. | MASTERCARD INC ~ 3.300% 03/26/27 .......ecovei]vennnee ..02/2172024 . [MARKETS .....ovvvveeniiins feereeniiiiieieiis e 1,440,135 |.......... 1,500,000 |......... 1,495,815 [.......... 1,497,945 [ (U S LT A (U SO 87 | 0f...c.. 1,498,032 [ooooeeinnnnnns 0 funeens (57,897)].ccnnne (57,897)|.ceeeeennnnn 20,213 [..03/26/2027 .
MCCORMICK & COMPANY INCORPORAT ~ 3.150%

579780-AM-9 .. | 08/15/24 .ooeoviiiiiiiieiiiiiee e e ..08/15/2024 . [Various ......ccceeeevinns feereeniiiiiiiiiiiis e 4,250,000 |........... 4,250,000 |......... 4,256,388 |.......... 4,250,144 ..o, 0 fiienaanns (144)]eiiii, (VN FORR (144) [eeeeeiiiens 0f...c.. 4,250,000 |..ccvviennnnnn (U SO (U F (VN FOUOT 133,875 |..08/15/2024 .
METROPOLITAN LIFE GLOBAL FUNDI Series 144A

59217G-CT-4 .. | 3.600% 01/11/24 ...ovvviiiiiiiiiiiiiieee | e ..01/11/2024 . | Maturity ...2,000,000 |.......... 2,000,000 |......... 1,998,360 .0 ....36,000 |..01/11/2024 .

505112-BP-7 .. | MICRON TECHNOLOGY INC ~ 4.185% 02/15/27 ....|....... ..04/10/2024 . | MORGAN STANLEY . ...2,900,880 |.......... 3,000,000 |......... 2,999,850 0. .. 82,654 [..02/15/2027 .
MIDWEST CONNECTOR CAPITAL COMP Series 144A

59833C-AA-0 .. | 3.900% 04/01/24 ....oorrnnniiiiiiiiiiiieeee e ..04/01/2024 . |Maturity ...5,000,000 |.......... 5,000,000 |......... 4,989,900 0. .... 97,500 |..04/01/2024 .

60081H-A@-7 .. |MILLIKEN & COMPANY ~ 2.400% 10/15/28 .......|....... ..08/27/2024 . |Enact Re Ltd . ..4,483,143|.......... 5,000,000 |......... 5,000,000 0. ...104,000 |..10/15/2028 .
MMAF EQUIPMENT FINANCE LLC MMA Series 144A

60700M-AC-2 .. | 0.970% 04/09/27 .....oevvviunriiiieiiiiiiiiieeeais | e ..12/09/2024 . | Paydown ... 1,270,436 |... 1,270,436 |......... 1,270,386 |......... 1,270,421 |.. .0 . e 5,843 [..04/09/2027 .

60871R-AG-5 .. | MOLSON COORS BREWING CO  3.000% 07/15/26 .| ....... ..02/14/2024 . | MORGAN STANLEY . ...4,772,800 |.......... 5,000,000 |......... 5,165,300 |......... 5,064,416 |.. 0. ..(3,427)[... (288,189 ........ (288,189)... ...87,917 |..07/15/2026 .

MONDELEZ INTERNATIONAL INC ~ 3.625%

609207-AR-6 .. | 02/13/26 ... ..04/15/2024 . |Various .... 6,307,215 . 6,500,000 |.. . 6,465,030 |.. . 6,488,465 L0 1,067 ..6,489,532 |. (182,317)[. . (182,317) 138,153 [..02/13/2026 .

617446-8J-1 .. | MORGAN STANLEY  2.720% 07/22/25 ..07/22/2024 .| Cal | 100.0000 . 3,800,000 . 3,800,000 |.. . 3,800,000 |.. . 3,800,002 L0 .(2) ..3,800,000 |. .0 .0 ..07/22/2025 .

61747Y-ER-2 .. | MORGAN STANLEY  4.210% 04/20/28 .. ..09/27/2024 . | MORGAN STANLEY . 4,993,300 . 5,000,000 |.. .5,000,000 |.. .5,000,000 L0 .0 ..5,000,000 |. .(6,700)|. .(6,700) ..04/20/2028 .

61747Y-EU-5 .. | MORGAN STANLEY  4.889% 07/20/33 ........c.. |ceeeeee .. 11/14/2024 . [MORGAN STANLEY .... ..1,852,240 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. 0. ..2,000,000 |.... . (47,760)|......... (47,760)|... ..07/20/2033 .
WV ONNER TRUST MVHOT_23-1 Series 144A

62848P-AA-8 .. | 4.930% 10/20/40 .....oooviriiiiiiiiiiiieeecciis | e .. 12/20/2024 . [Paydown .......ccoceeeeeeiiforniiiiiiiiiiis e 1,186,069 |.......... 1,186,069 |......... 1,186,026 |......... 1,186,018 [...oeeeeennnnes [V 51 [ (VN 51 | 0f...... 1,186,069 |................ (VN [V (VN O 32,246 |..10/20/2040 .
WV ONNER TRUST MVHOT_23-1 Series 144A

62848P-AB-6 .. | 5.420% 10/20/40 ......coeiuviiiiiiiiiiiiieeeeeiis | e .. 12/20/2024 . [Paydown .......ccoceeeeeeiiforniiiiiiiiiiis e 1,116,300 |.......... 1,116,300 |......... 1,116,282 |......... 1,116,271 [ [V P 1N O (VN 29 | 0f...... 1,116,300 |.......coeees (VN [V (VN O 33,365 |..10/20/2040 .
VI ONNER TRUST MVHOT_23-1 Series 144A

62848P-AC-4 .. | 6.540% 10/20/40 .....ooiiiiiiiiiiiiiiiiiieeecees | e .. 12/20/2024 . |Paydown ........cccoeeeeeefornenninniii e 697,688 |............. 697,688 |............ 697,638 |............ 697,634 |....cvvneennnne [V [ O (VN L7 R [N R 697,688 |................ (VN [V (VN O 25,163 .. 10/20/2040 .

Redempt ion

62927#-AK-2 .. |NFL VENTURES LP  2.730% 04/15/31 ....ceeees | ennns ..10/15/2024 .{100.0000 ........ovvvveeean fornenniiiiiii e 344,958 |............. 344,958 |............ 344,988 |............ 344,968 |.....coeeinnnnne (VN [\ [V [\ [N FRRR 344,958 |...oooviiiinnns (VN A [V [V O 7,079 [..04/15/2031 .
NP SPE 11 LLC NPRL_17-1A Series 144A

62946A-AC-8 .. | 3.372% 10/21/47 ..oovviiiiiiiiiiiiiiieeeecciis | e .. 12/20/2024 . |Paydown ........cccovevveenforeennniiiii e 289,133 |.oooenes 289,133 [coeeeeennn 289,131 [ 289,124 | [V 10 |, (VN L[V O [N FURR 289,133 [ovvviiiniinnnns (VN A [V [V O 4,392 |..10/21/2047 .
NATIONAL FOOTBALL LEAGUE  5.600% 03/31/24 Redempt ion

636155 -AG6 .. | eereeeeiiiiiiieeeiiiiiiie e [ s ..03/31/2024 .1100.0000 ....eevveveeeeeees | e 745,917 fooveennnn 745,917 ). 813,146 |............ 750,591 oo Ofenennnn (4,678)].0vveieeennnnns 0 eeiiennns (4,674) ). Ofeernnn. 745,917 fooveeeiiin [\ O [\ OO [ EPRPTOOOOR 19,261 |..03/31/2024 .
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63636#-AA-4 .. |NATIONAL HOCKEY LEAGUE  3.330% 08/10/24 .. ..08/10/2024 . [Maturity ..cooooevviiiiiias oeneeniiiiees s 5,000,000 |...... 5,000,000 |......... 5,000,000 |[......... 5,000,000 |..........ceeeees O feveeevvvnrennnnnn O foiiicets O e 0 e 0 5,000,000 109,613 |..08/10/2024 .
NORTHERN [LLINOIS GAS COMPANY  2.190%
665228-K@-0 .. 108/31/33 ..oovviiiiiiiiiiiiiii ..08/27/2024 . |Enact Re Ltd . ..4,004,914 |.......... 5,000,000 |......... 5,000,000 ...111,629 [..08/31/2033 .
66775V-AB-1 .. |NORTHNEST PIPELINE LLC ~ 4.000% 04/01/27 .. ..04/10/2024 . [Various . 4,843,014 .5,000,000 |.. . 4,930,198 |.. . 98,217 [..04/01/2027 .
66989H-AJ-7 .. |NOVARTIS CAPITAL CORP  3.000% 11/20/25 ... ..02/23/2024 . [ Soc Gen ... .. 4,842,850 |.......... 5,000,000 |......... 4,841,800 .. 40,417 (.. 11/20/2025 .
NUCOR CORP NUCOR CORPORATION  2.000% CITIGROUP GLOBAL
670346-AR-6 .. | 06/01/25 ... ..04/24/2024 . [MARKETS .... ...9,642,000 |......... 10,000,000 10,274,400 .. 80,556 [..06/01/2025 .
CITIGROUP G
67103H-AE-7 .. | OREILLY AUTOMOTIVE INC  3.550% 03/15/26 .. ..04/10/2024 . [MARKETS .... ...4,827,100 |.......... 5,000,000 |......... 5,005,800 ...102,083 |..03/15/2026 .
681919-BA-3 .. | OMNICOM GRP INC. ~ 3.650% 11/01/24 .......... ..11/01/2024 . |Various .... ...9,000,000 |.......... 9,000,000 |......... 8,876,470 ...328,500 .. 11/01/2024 .
682680-AX-1 .. |ONEOK INC ~ 2.750% 09/01/24 ..........evvvnnne ..09/01/2024 . [Maturity ...4,000,000 |.......... 4,000,000 3,992,280 ...110,000 ..09/01/2024 .
68389X-CE-3 .. | ORACLE CORPORATION  2.875% 03/25/31 ........ ..10/22/2024 . [WELLS FARGO BANK . ..3,565,120 |.......... 4,000,000 3,421,720 ..03/25/2031 .
ORANGE LAKE TIMESHARE TRUST ON Series 144A
68504L-AA-9 .. |2.610% 03/08/29 .......evvvviiiiiiiiiiiiiiiiiiieees ..03/28/2024 . [Paydown ........ccovvvviiiiioniiiiiiiiniis e 703,394 |............. 703,3% |............ 686,194 ..03/08/2029 .
ORANGE LAKE TIMESHARE TRUST ON Series 144A
68504L-AB-7 .. 12.910% 03/08/29 ......coovvviiiiiiiiiiiiiiiiiieees ..03/28/2024 . [Paydown ........cceevvviiiis]eniiiiiiiiiiins | 381,346 |.......oe.... 381,346 |............ 378,724 |.uvveenennnn 381,346 [cnnnneiiiiiiinn 0 e 0 i O e 0 0 e, 381,346 ..03/08/2029 .
ORANGE LAKE TIMESHARE TRUST ON Series 144A
68504U-AB-7 .. |3.360% 04/09/38 ......oooviiiiiiiiiiiiiiiiiiies ..03/28/2024 . [Paydown ........ccovvvvviiiiforiiiiiiiiiniis | 943,724 |............. 943,724 |............ 943,597 |oeeeeeen 943,664 | O e BT | 0 e BT 0 [ 943,724 ..04/09/2038 .
DEUTSCHE BANK
69047Q-AB-8 .. |OVINTIV INC ~ 5.650% 05/15/28 ................ .. 11/18/2024 . [SECURITIES INC. .eovvvves |ooveeiiiiiiiiiiiiiies | 5,070,950 |...... 5,000,000 4,998,650 ..05/15/2028 .
69437@-AC-0 .. |PWC US GROUP LLP  3.200% 09/15/27 ... ..08/27/2024 . |Enact Re Ltd . ... 3,789,746 |.......... 4,000,000 |......... 4,000,000 ..09/15/2027 .
69437@-AD-8 .. |PWC US GROUP LLP  3.430% 09/13/30 ... ..08/27/2024 . |Enact Re Ltd . .. 3,653,215 |.......... 4,000,000 |......... 4,000,000 ..09/13/2030 .
J.P. MORGAN SECUHITIES
701094-AS-3 .. | PARKER HANNIFIN CORP  4.500% 09/15/29 ..... L.03/11/2024 [ INC ..oooeeeieiiii e | 4,084,985 |........... 4,159,000 4,149,850 |..........d, 152,183 [ooevvenveiiinnnnn 0 o195 [ O o195 0 e, 4,152,377 89,913 |..09/15/2029 .
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT Redempt ion
73019#-AC-6 .. |FINANCE LLC SERI  3.000% 09/13/27 .......... ..09/13/2024 .1100.0000 .....ccoevvveeeiis oo e 444,469 |............. 444,469 |............ 456,113 444,469 10,001 |..09/13/2027 .
PORTLAND GENERAL ELECTRIC COMP  2.100%
736508-S#-0 .. |09/30/31 ... ..08/27/2024 . |Enact Re Ltd ... ..4,145,424 |.......... 5,000,000 |......... 5,000,000 ..5,000,000 |.... .. 95,375 (..09/30/2031 .
PRINCIPAL LIFE GLOBAL FUNDING Series 144A
T4256L-BJ-7 .. 12.250% 11/21/24 ... .. 1172172024 . [Maturity oooooooviiiiiiiis oo s 9,000,000 |...... 9,000,000 |......... 8,988,120 |......... 8,997,790 |....cceeeeeieeenn 0 foveeeenennnn 2,210 [t 0 e 2,210 v 0 s 9,000,000 202,500 |..11/21/2024 .
PUBLIC SERVICE ENTERPRISE GROU PUBLIC
T744573-AN-6 .. | SERVICE ENTERPRISE GROU ~ 2.875% 06/15/24 . ..06/15/2024 . [Maturity ... 4,500,000 |. ..4,500,000 |.. . 4,497,885 |.. ..4,500,000 |. . 64,688 [..06/15/2024 .
745310-AM-4 .. |PUGET ENERGY INC ~ 2.379% 06/15/28 .......... ..10/22/2024 . BARCLAYS CAPITAL INC .. ..2,739,840 |.......... 3,000,000 |......... 3,000,000 ...61,061 [..06/15/2028 .
RAYBURN CTRY SEC LLC Series 144A  2.307% Redempt ion
75458J-AA-5 .. | 12/01/30 ... ..12/01/2024 .1100.0000 ... ..1,801,082 |........... 1,801,932 1,801,544 .. 31,238 [..12/01/2030 .
REGAL-BELOI
758750-AE-3 .. |6.300% 02/15/30 ..05/02/2024 . | Tax Free Exchange .......|.ccccooeeenniiiinins |oeennes 1,998,660 |...... 2,000,000 1,998,300 [...vvvnnn,998,596 [.eeennniieeesn O feeeeenieeeinn 84 s O | B4 | 0 1,998,660 89,950 |..02/15/2030 .
REGAL-BELOIT CORPORATION Series 144A
758750-AF-0 .. 16.400% 04/15/33 ...ooovvvviiiiiiiiiiiiiis ..05/02/2024 . | Tax Free Exchange .......|.ccooeeenninninnns s 2,901,320 |...... 3,000,000 2,990,820 |..........2,991,000 [o..evvvvvrnnnnnnn O Jeeeiiiien 238 [ O 238 0 e, 2,991,329 105,067 |..04/15/2033 .
ROCHE HOLDINGS INC Series 144A  3.000% J.P. MORGAN SECURITIES
771196-8J-0 .. | 11/10/25 ..02/26/2024 . [ INC 968,910 |.......... 1,000,000 |............ 968,460 991,993 |.... ..11/10/2025 .
78355H-KL-2 .. |RYDER SYSTEM INC ~ 3.650% 03/18/24 .. ..03/18/2024 . [ Maturity ... 5,000,000 |.......... 5,000,000 4,995,300 ........5,000,000 |.... .... 91,250 [..03/18/2024 .
78355H-KN-8 .. |RYDER SYSTEM INC ~ 2.500% 09/01/24 .......... ..09/01/2024 . [Maturity ..oooooevviiiiiiss e s 5,000,000 |...... 5,000,000 |.......... 4,995,950 |..........4,999,445 | 0 o885 |0 588 [ 0 [ 5,000,000 125,000 |..09/01/2024 .
SCE RECOVERY FUNDING LLC ~ 0.861% 11/15/31 Redempt ion
78433L-AA-4 .. | ... ..11/15/2024 .100.0000 ... . 1,170,338 |....t 1,170,338 |......... 1,170,331 ..1,170,338 |.... ..11/15/2031 .
CHAI
808513-AX-3 .. | CORPORATION (TH  3.850% 05/21/25 ........... ..04/16/2024 . [ JEFFRIES & COMPANY INC |....cooeeieiiiiiiiiss |oeneeees 4,912,500 |...... 5,000,000 4,996,650 |..........4,999,261 [......ovvvvnnnnnn O feeeeeeeee 186 [ O 185 0 [, 4,999,416 ..05/21/2025 .
CHARLES SCHWAB CORP CHARLES SCHIIAB
808513-AY-1 .. | CORPORATION (TH  3.550% 02/01/24 .... ..02/01/2024 . [Maturity ..ooooooeviiiiiiss e s 15,000,000 |......... 15,000,000 14,979,150 .15,000,000 |.... ..02/01/2024 .
808513-BU-8 .. | CHARLES SCHIWAB CORP  3.750% 04/01/24 ..04/01/2024 . [Maturity ..ooooooeviiiiiias o s 14,000,000 |......... 14,000,000 13,985,801 .14,000,000 |.... ..04/01/2024 .
SERVICE CORPORATION INTERNATIO  4.000%
817565-CG-7 .. |05/15/31 .oooviiiiiiiiiiiii ..02/28/2024 . [MORGAN STANLEY .....cooos |ooveeiiiiiiiiiiiieies | 1,755,000 |...... 2,000,000 |......... 2,000,000 |......... 1,790,824 |..........209,176 |.....ccevveeeneen O foiiiiiiieins 0 [ 209,176 o 0 s 2,000,000 ..05/15/2031 .
SIERRA TIMESHARE RECEIVABLES F Series 144A
82650T-AA-5 .. |4.730% 06/20/40 ....oevvvveviiiiiiiiiiiiiiiiiieenees ..12/20/2024 . |Paydown ......oooveviiiiiiii]oiiiiiiiiiiieens | 877,854 |............. 877,854 |............ 877,801 |............ 877,826 |ooveeeveieeeenn O e 8 | O 28 e 0 e, 877,854 20,927 |..06/20/2040 .
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SIERRA TIMESHARE RECEIVABLES F Series 144A
82650T-AB-3 .. |5.040% 06/20/40 .......cevvveeveeeeiiiiniiiiiniinnns [ eeeeens ..12/20/2024 . [Paydown ........ccoevviiiiisoniiniiiiinis | 919,657 [...evvenneee 919,657 |............ 919,507 [...evveneeee 919,567 |..ooeeeeeeinnns [V L[N A (VN LU A [N . 919,657 [.vvvvvennnnnnee (VN (V1 O [V O 23,360 |..06/20/2040 .
SIERRA RECEIVABLES FUNDING COM Series 144A
826525-AB-3 .. |2.320% 07/20/37 .covvvvvviiiiiiiiiiiiiiiieieeee e ..12/20/2024 . [Paydown ........cooevviiiiisoniiniiiiiiiins | 554,718 |....evveneee 554,718 |............ 554,981 |............ 554,799 [...oevninnnnnnnne [V F, (210D P [V (80) [ [N . 554,718 |...oovvnnnnnnnee (VN (1 O [V O 6,477 (..07/20/2037 .
SIERRA RECEIVABLES FUNDING COM Series 144A
82652M-AB-6 .. |2.820% 05/20/36 .......oovviiiiiiiiiiiiiiiiiiiieeen [ e ..07/20/2024 . [Paydown ... ...507,997 |... .. 597,997 ... 597,883 . 597,956 |.. ..507,997 |.... ..05/20/2036 .
SIERRA RECEIVABLES FUNDING COM Series 144A
82652M-AC-4 .. |3.120% 05/20/36 .....covvvveiiiiiiiiiiiiiiiieee [ e ..07/20/2024 . [Paydown ........coovvvveiiisorniniiiiiiiiins e, 1,076,3% |........... 1,076,3% |......... 1,068,135 |......... 1,075,209 |.oovvvvviiiinnns (VN F 1,186 |oovveiiiiiienns [V F 1,186 [ooveveeennnnnns 0....... 1,076,395 ..05/20/2036 .
SIERRA TIMESHARE RECEIVABLES F Series 144A
826520-AB-7 .. | 1.340% 11/20/37 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiiies [ e ..12/20/2024 . [Paydown ... 122,197 ... .. 122,197 ... 722,034 L722,131 |.. LT122,197 ... ..11/20/2037 .

SIERRA TIMESHARE RECH

826520-AC-5 ...| 1.790% 11/20/37 .eevveieiiiiiiieee e .. 12/20/2024 . |Paydown ........cccoeeeeei o 496,510 [...oeeeennn. 496,510 |....uvveees 496,444 |............ 496,484 |......oveeene. [V R, 26 [oeeeeeeiiies [V R P R [\ 496,510 .. 11/20/2037 .
SIERRA RECEIVABLES FUNDING CO Series 144A

82652R-AB-5 .. | 1.800% 09/20/38 ......eevieeiiiiiiiieeeiiieeeee e ..12/20/2024 . |Paydown .... ..1,246,924 |........... 1,246,924 |......... 1,246,878 |......... 1,246,900 |.. .0 ..1,246,924 |.... ..00/20/2038 .

SIERRA RECEIVABLES F

82652R-AC-3 ...| 1.950% 09/20/38 ......coeuriiiiiiiiiiiiieeeees e .. 12/20/2024 . |Paydown ........cccoeeeeei ol 997,539 |.oeeennnes 997,539 ... 997,537 |eeeennnns 997,538 | [V R T [V R 1ot [\ S 997,539 ..00/20/2038 .
SIERRA RECEIVABLES FUNDING COM Series 144A

82653E-AB-3 .. | 3.420% 01/20/36 ...ooveenniiiiiiiiiiieeeee e ..03/20/2024 . |Paydown ........cccoueeeeei e 612,717 |l 612,717 ... 612,588 |............ 612,672 [.ooeeennnies [V R, 45 [oiiiiis (VN R 45 |, 0 foeennnn. 612,717 ..01/20/2036 .
SIERRA RECEIVABLES FUNDING COM Series 144A

82653E-AC-1 .. | 3.770% 01/20/36 ...evvveeeeeiiiiieeeeieeeeee | e ..03/20/2024 . [Paydown ........ccoeeieiiifoniiiis [ 1,659,442 |........... 1,659,442 ......... 1,665,765 |.......... 1,659,796 |..evviieennns 0 foiiieanns [(55)] I (VN R [ I 0f....... 1,659,442 |................ (O R (L R [V PO 15,027 |..01/20/2036 .
SIERRA RECEIVABLES FUNDING CO Series 144A

826934-AA-9 .. |5.830% 07/20/39 .....ooiiniiiiiiiiiieeee e .. 12/20/2024 . |Paydown ........cccoeeeeei el 956,817 |............. 956,817 |.......ec.. 956,556 |............ 956,635 |...cevvieennn. [V R L7 R [V R, 182 |, [\ R 956,817 |.vveeeeennnns (O R (L R [V PO 28,074 (..07/20/2039 .
SIERRA RECEIVABLES FUNDING CO Series 144A

826934-AB-7 .. |6.320% 07/20/39 ...oooeiiiiiiiiiiiiiiieeeee e .. 12/20/2024 . |Paydown ........cccoeeeeei el 956,817 |............. 956,817 |.......ece. 956,626 |............ 956,683 |......vvveeennn. [V R 134 [l [V R, 134 [l [\ R 956,817 |.vveeeeennnns (O R (L R [V PO 30,433 |..07/20/2039 .
SIRIUS XM RADIO INC Series 144A  3.875%

82067N-BM-9 .. | 00/01/31 L.eoiiiiiiiiiie e e ..04/23/2024 . [MORGAN STANLEY ......cco. feeeeeeiiiiiiieiiis e 3,442,500 |........... 4,250,000 |......... 4,241,250 |.......... 3,629,229 |.......... 613,775 |ooeeeiiiees X I [V R 614,011 |, 0f....... 4,243,240 |...oeeennnnnns [ R (800,740)|........ (800,740)f............ 107,047 |..00/01/2031 .
SONIC CAPITAL LLC SONIC_20-1A Series 144A

83546D-AJ-7 .. | 4.336% 01/20/50 ...ooeiineiiiiiiiiiiee e .. 12/20/2024 . [Paydown .......cccoeeeeeiiforniini [ 20,000 |...vveeennnnne 20,000 |............. 20,000 |..ccenneeens 20,000 |...vveieeeennnns (VN R (LN R, [V R [\ U (I IO 20,000 |..ccerrnennnn. (O R (L R [V O 470 ..01/20/2050 .
SONIC CAPITAL LLC SONIC_21-1A Series 144A

83546D-A0-1 .. | 2.636% 08/20/51 .....ooerimiiiiiiiiiiiiieeeee e .. 12/20/2024 . |Paydown ........cccoeeeeei ol 100,000 |............. 100,000 |............ 100,000 |............ 100,000 |-ocenriieennnn. [V R (LN R, [V R [\ U 0 foeennnn. 100,000 fo.eeeeennnneens (O R (L R [V PO 1,427 |..08/20/2051 .

84857L-AA-9 .. | SPIRE INC  3.543% 02/27/24 .....covvviniiiiins | e ..02/27/2024 . [Maturity ....oooeevniiiins foonnenniiin e 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |.oeoueviiiiannnn [V SO (VN F [ AU [V IO 0f...c.. 3,000,000 foueveeiiunrnnnns (U SO (U F [ FORRION 53,145 |..02/27/2024 .
STARBUCKS CORP STARBUCKS CORPORAT ION

855244-AV-1 .. | 2.000% 03/12/27 ....ovveviniiiiiiaiiiiiiiineeeeis | e .. 11/06/2024 . [ WELLS FARGO BANK ........foeeeeeiiiiiiiiiniis foeeeens 7,548,080 |.......... 8,000,000 |......... 8,293,090 |.......... 8,139,733 [.vvviiieiinis [ RO (38,325)[c0eeeiiiiinnnn (VN FR, (38,325) [cvveeeiaiis 0f...c.. 8,101,408 [...occeennnnnns [\ E (553,328)]........ (553,328)]...uvveeennn 182,778 |..03/12/2027 .
TIF FUNDING |1 LLC TIF_20-1A Series 144A

872480-AA-6 .. | 2.090% 08/20/45 .....ceovuiiiiiiiiiiiiiiieeeeiis e .. 12/20/2024 . [Paydown .......ccovvvieeeisfornienniiiiin [ 1,280,000 |.......... 1,280,000 |......... 1,279,443 |......... 1,279,673 |.vvviieens (VN R 7 | (U S F 2 0f...c.. 1,280,000 |...ovvvreennnns (U SO (U F [ FORRION 14,491 1..08/20/2045 .
TIF FUNDING |1 LLC TIF_21-1A Series 144A

872480-AE-8 .. | 1.650% 02/20/46 .......coveuviiiieiiiiiiiiieeiiis | e .. 12/20/2024 . |Paydown .......ccocuveeenen fornenninnn 330,000 [..vvvreennnen 330,000 |-..evvveens 329,959 |...uiiein 329,970 |eoeiiiiiiannn (U S LN ORI (U SO F U RO [\ 330,000 [..evveriaiinnns (U SO (U F (VN IO 2,949 (..02/20/2046 .
TAL ADVANTAGE LLC TAL_20-1A Series 144A

87407R-AA-4 .. | 2.050% 09/20/45 ......evvvviieiiiiiiiieeieiiins [ e .. 12/20/2024 . [Paydown .......ccovvvieeeisfornienniiiiin [ 1,050,000 |.......... 1,050,000 |......... 1,049,581 |......... 1,049,741 | (V) RO 259 | (U S 259 [oieeieiiiiis 0f...c.. 1,050,000 |...ovvrreennnne (U SO (U F [ FORRION 11,659 |..09/20/2045 .
TEXTAINER MARINE CONTAINERS LT Series 144A

88315L-AE-8 .. | 2.730% 08/21/45 ...ooviiiiiiiiiiiiiiiiiiieeeeis e .. 12/20/2024 . [Paydown .......ccovvvieeeiifornninniiiiis [ 1,457,621 |........... 1,457,621 |......... 1,462,810 |......... 1,460,810 1,457,621 ..08/21/2045 .

88579Y-BB-6 .. | 3M CO  3.250% 02/14/24 .....ovvviieiiiiiiiis | e ..02/14/2024 . |Maturity ... ..5,000,000 |......... 4,987,800 ..4,999,707 |.. ..5,000,000 |.... ..02/14/2024 .

80236T-Dif-2 .. | TOYOTA MOTOR CREDIT CORP  2.900% 04/17/24 |....... ..04/17/2024 . |Maturity ... 3,500,000 |......... 3,401,650 ..3,494,543 |.. ..3,500,000 |.... ..04/17/2024 .
TRITON CONTAINER FINANCE LLC T Series 144A

89680H-AA-0 .. | 2.110% 09/20/45 ....coooviiiiiiiiiiiiiiiieeeeiis | e ..12/20/2024 . | Paydown .... ... 850,000 ...849,841 .849,8% |.. .0 .. 850,000 |.... ..09/20/2045 .
TRITON CONTAINER FINA

8968B0H-AB-8 .. | 3.740% 09/20/45 .......ovvivieiiiiiiiieiiiiien ..12/20/2024 . | Paydown .... 425,000 |... 425,000 |....evvenns 424,925 .. 424,949 |.. 0. 425,000 |.... ..09/20/2045 .

80788M-AA-0 .. | TRUIST FINANCIAL CORP  1.200% 08/05/25 .. ..01/24/2024 . |Various . 3,765,628 . 4,000,000 |.. . 3,995,760 |.. ..3,998,730 |. (233,102)|. . (233,102) ..08/05/2025 .

80788M-AG-7 .. | TRUIST FINANCIAL CORP  4.123% 06/06/28 ... ..10/29/2024 . | TRUIST SECURITIES ... 4,742,088 |.......... 4,800,000 |......... 4,800,000 ..4,800,000 |.... (57,932 (57,932))... ..06/06/2028 .
US BANK NATIONAL ASSOCIATION US BANK NA

90331H-PL-1 .. | CINCINNATI  2.050% 01/21/25 ....evvvvireeiais | e ..01/3172024 . [MORGAN STANLEY ...oevvs [oereeiiiiiiiiiiniis feeeeens 3,504,328 |.......... 3,700,000 |......... 3,692,119 |......... 3,698,268 ... (VN R 140 | (U S 140 | 0f..c... 3,698,407 |...cuvneennnn. [V R (104,079)........ (104,079)f............. 40,243 |..01/21/2025 .

904764-BG-1 .. | UNILEVER CAPITAL CORP  3.250% 03/07/24 ....|....... ..08/07/2024 . [Various .......ceeeeeeuns feemeeeeiiiiiiiiiiiis e, 7,000,000 |.......... 7,000,000 |......... 7,000,880 ,999, ,000,000 |evveeeeeeeeenn O e [V R, (VN IO, 113,750 |..03/07/2024 .
UNION PACIFIC CORPORATION  2.150% 02/05/27

907818-FJ-2 .. | ... ..02/27/2024 . | JEFFRIES & COMPANY INC ...5,381,888 |.......... 5,800,000 ......... 5,812,818 .. (423,228) ..02/05/2027 .
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UNION PACIFIC RAILROAD CO 2015 UNION PACIFIC Redempt ion
90782J-AA-1 .. |RAILROAD CO 2015 2.695% 05/12/27 ..........|....... ..05/12/2024 .1100.0000 ......coeveveeeees o e 284,290 |......cct 284,290 |............ 204,892 |............ 289,817 [oevvveninnnnnnnne [V F, (L7270 R (VN F (720 ) . [N . 284,290 [..oevenennnnnnee (VN (V1 O [V O 3,831 [..05/12/2027 .
UNITED AIRLINES 2019-2 CLASS A UNITED Redempt ion
90932J-AA-0 .. | AIRLINES 2019-2 CLASS A 2.700% 05/01/32 .{....... .. 1170172024 .1100.0000 ......coovvveeeees oo e 255,270 |...ooeeennns 255,270 |............ 256,224 |............ 255,958 [.....oennnnnnnne [V F, [(C1:1:)] A [V F (688) [..evvvvvnnnnnnne [N . 255,270 [oeeeeeinnnnnee (VN (1 O [V O 5,169 [..05/01/2032 .
UNITED PARCEL SERVICE INC ~ 4.875% 03/03/33
911312-BZ-8 .. | eeveeeeiiiiiiiiiiiiieceeeerneeceeeeeeeereeeereeeeeennees [ e ..03/28/2024 . | GOLDMAN SACHS & CO ..o |oeeeeeeiiiiiiiieieees | 5,009,300 |.......... 5,000,000 |......... 4,998,400 |.......... 4,998,554 |....ovvvnnnnnnnne [V R | (VN L7 I 0....... 4,098,585 |................ (VN F, 10,715 ...t 10,715 | 141,510 |..03/03/2033 .
BANC OF AMERICA
91150H-HU-7 ...|US BANCORP  3.950% 11/17/25 .......ccceeeeeiii [ oot e 04/23/2024 . [ SECURITIES LLC ..evvvvnnn Jooeeiiiiiiiiieeeieens | 1,955,060 |.......... 2,000,000 |......... 1,998,180 |.......... 1,999,463 |................. [V 88 [ (VN 88 [ 0....... 1,999,551 |oovvviiiiiienns [V A (44,491)|.......... (44,491))......cces 34,672 |..11/17/2025 .
918204-BB-3 .. | VF CORPORATION ~ 2.800% 04/23/27 .......cccoun|eeenn .. 12/02/2024 . [Various .......coeeeeeees foereeniininineennenns o, 9,393,951 |......... 10,000,000 |........ 10,255,900 |........ 10,123,928 |.......cceeets [V FOR (21,339)[ceevvveiniienns (VN FRR, (21,339) [ 0].... 10,102,584 |................ 0.t (708,633)........ (708,633)............ 261,014 [..04/23/2027 .
VSE VOI MORTGAGE LLC VSTNA_18- Series 144A
918286-AA-3 .. |3.560% 02/20/36 ......oevvvvriiiiiiiiiiiiiiieieieens [ e ..10/20/2024 . [Paydown ........ccevvvvviiii]eninniiiiiiiieieenns |, 1,265,819 [........... 1,265,819 |......... 1,274,8% |......... 1,267,036 [..ovvvnvnnnnnnnnn (VN F, (1,217) e (V) FRURRRR (1,217) [eeveiiiiiniinns 0l....... 1,265,819 [...cccunnnnnnn (VN [V (VN O 31,761 |..02/20/2036 .
VANGUARD GROUP INC/THE THE VANGUARD GROUP
92203#-AT-5 .. | INC  1.940% 08/22/30 ......evvvvvvvvrvrrnnennnns [ eeeeenn ..08/27/2024 . |Enact Re Ltd .......ooooes | s 2,542,514 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [oevvvvrrrrrrnnns (VN [V [V O U SO 0l....... 3,000,000 |..oeeeeeeennnns 0.t (457,486)........ (457,486)[...0vvvvnnns 59,008 |..08/22/2030 .
J.P. MORGAN SECURITIES
92556V-AC-0 .. |VIATRIS INC ~ 2.300% 06/22/27 .....evvvvvvvuns [ eeeenn L. 1170472024 [ INC .oooeeeeeiiii e e 2,330,100 [..ovvvnnes 2,500,000 |......... 2,499,079 |.......... 2,499,441 [.eiiiiiinnnnns [V 12 | [V L7 O 0l....... 2,499,573 |l 0.t (169,473)[........ (169,473)[.vvvvvvrnnnns 49,993 |..06/22/2027 .
95000U-2H-5 ...|WELLS FARGO & COMPANY ~ 5.940% 10/30/25 ... |....... ..10/30/2024 . [Cal | 100.0000 ..... |oeeeeeeeeeriiniiiiins fernnnnnns 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [eevvvrerrennnns (VN (1 PO [V [V SO 0....... 5,000,000 |..coevieiennnns (VN (1 O [V O 120,300 |..10/30/2025 .
WENDYS FUNDING LLC WEN_19-1A Series 144A
95058X-AG-3 .. | 3.783% 06/15/49 ....ooevvvviiiiiiiiiiiiiiiiin [ e ..12/15/2024 . [Paydown ........ccevvvviiiiioniinniniiiis e 40,259 |..evvennnnnnnns 40,259 |............. 40,259 [..oevveennnns 40,259 ..ol (VN (1 PO [V [V SO [V F 40,259 fo.oeeviinnnnnnne (VN (1 O [V O 857 |..06/15/2049 .
WENDYS FUNDING LLC WEN_21-1A Series 144A
95058X-AL-2 .. | 2.775% 06/15/51 ..eevvvveiiiiiiiiiiiiiiiiiiiiiiiiins [ oo .12/15/2024 . [Paydown ... .. 100,035 ..100,035 ..06/15/2051 .

950739-AA-0 ..

960386-AN-0 ..

960413-AT-9 ..

961450-AD-7 ..

96328G-AS-6 ..

970648-AF-8 ..

970648-AL-5 ..
97670M-A#-3 ..
97786#-AN-2 ..

00908P-AA-5 ..

009090-AA-9 ..
. | CANPOTEX

138050-A*-3

30023J-CB-2 ...

303901-BM-3 ..
349553-A8-6 ...

59151K-AK-4 ..

59151K-AM-0 ..

683715-AD-8 ..

013822-AE-1 ..

WEPCO ENVIRONMENTAL TRUST FINA WEPCO
1.578%

ENVIROWVENTAL TRUST FINA 12/16/35
I
4.160% 03/15/24

WESTLAKE CHEMICAL CORP

3.600% 08/15/26 ..

WESTROCK CO  3.375% 09/15/27
WHEELS FLEET LEASE FUNDING LLC Series 144A
5.800% 04/18/38
WILLIS NORTH AMERICA INC

WILLIS NORTH AMERICA INC ~ 4.650% 06/15/27

3.600% 06/15/24

WISCONSIN GAS CO
WOLSELEY CAPITAL INC

2.380% 11/01/24 ..
3.440% 11/30/24 .....
AIR CANADA Series 144A  3.300% 01/15/30 ..
AIR CANADA 2015-1 CLASS A PASS SERIES 144A

3.600% 03/15/27
3.610% 01/08/25 . .
EVERGREEN CREDIT CARD TRUST EV Series 144A

7.440% 11/15/26
FAIRFAX FINANCIAL HOLDINGS LTD Series 144A
6.000% 12/07/33
FORTIS INC ~ 6.600% 09/01/37 ....
METHANEX CORP METHANEX CORPORATION
12/01/24
METHANEX CORP METHANEX CORPORATION

5.125%

12/01/29
ALCOA NEDERLAND HOLDING BV Series 144A
5.500% 12/15/27

.. 12/15/2024 .

..03/15/2024 .

..05/09/2024 .

..11/06/2024 .

..12/18/2024 .

..05/15/2024
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.| Tax Free Exchange ...
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Maturity
SMBC NIKKO SECURITIES

BANC OF AMERICA
SECURITIES LLC .
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Maturity
Redempt ion
100.0000
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100.0000
Call

100.0000 ...

Enact Re Ltd ...
Maturity .ooovevevennnns

GOLDMAN SACHS & CO ...

MORGAN STANLEY

Various ....

...494,137 |...

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

... 2,883,150 |...

......... 4,796,450
............ 705,009

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

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

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

......... 2,500,000

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

...952,500 |...

......... 4,350,000

...4,936,000 |...

... 4,589,190 |...
...5,000,000 |...

144,747 |...
...4,500,000 |...

... 1,085,985 |...
.. 3,740,444 |...

.. 494,137

5,000,000

.. 3,000,000

5,000,000

............. 705,009

3,000,000

... 4,600,000
.. 5,000,000
3,000,000

153,600

... 144,747
..4,500,000

........... 2,500,000

.. 2,000,000
3,500,000

3,000,000

.. 1,000,000

5,000,000

.. 5,000,000

.. 494,134

4,990,250

......... 2,982,450
......... 5,006,550
............ 704,977
2,997,420

......... 4,597,930
......... 5,000,000
......... 3,000,000

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

............ 146,376
......... 4,636,620

.......... 2,499,926

......... 1,985,040
......... 3,758,510

......... 3,046,620
......... 1,000,000

......... 4,917,500

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

.......... 4,997,542

.......... 5,003,219

............ 704,984

.......... 2,999,846

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

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

.......... 2,499,998

.......... 4,485,612

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

..2,993,090 |..

... 145,382 |..
..4,548,598 |..

.976,630 |..

................. 0f.nene. 2,458
.0

................. 0 fieeeaennn (712)

................. O i

................. 0 fiiennnnnn. 154

.01

... (634)]...
(45,798)]...

0.

5,000,000

..2,994,018 |....

5,002,506
...705,009

3,000,000

3,000,000

...153,600

2,500,000

..1,085,955 |....
..3,740,444 |....

3,000,000

..1,000,000 |....

4,938,457

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

144,747 |....
.. 4,502,799 |....

..(110,868)

(206,056)

. (47,500)
(588,457)

. (64,000)

(47,500) ...

(588,457)

(64,000)J...

............ 170,500 |..

............ 127,500 |..

....98,000 |..
...228,433 |..

.. 26,622 |..

.. 12/15/2035 .

..03/15/2024 .

..08/15/2026 .

..00/15/2027 .

..04/18/2038 .

..05/15/2024 .

..06/15/2027 .
.. 11/01/2024 .
.. 11/30/2024 .

..01/15/2030 .

..03/15/2027 .
..01/08/2025 .

11/16/2026 .

12/07/2033 .
09/01/2037 .

12/01/2024 .

10/15/2027 .

..12/01/2029 .

.. 12/15/2027 .
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ALCOA NEDERLAND HOLDING BV Series 144A
013822-AG-6 .. |4.125% 03/31/29 ..eeeeeieeeeeee s [P, ..04/15/2024 .| ROYAL BANK OF CANADA .| eeeeveeireeemmnnns Jovnnnns 3,670,000 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 [-eeeeemenneeeeee O e O e 0 e [V OO | I 4,000,000 [oeeeueeeernennan0 Joeennnn (330,000) (330,000)]ceevvennnns 90,292 |..03/31/2029 .
ANGLO AMERICAN CAPITAL PLC Series 144A
034863-AS-9 .. |3.625% 09/11/24 .oeeveeiieiiiie e [P, ..09/11/2024 . IMaturity ....coovveieereees foeremnneeeeeennes Jeeens 2,000,000 |-......... 2,000,000 1,998,900 |......... 1,999,878 [..oveeeeiiieee O o122 [ 0 e 122 | 0 e 2,000,000 |-eeeuuereeeennnn0 fooeeiiiiieeees [V [V AU 72,500 |..09/11/2024 .
ANGLO AMERICAN CAPITAL PLC Series 144A
034863-AT-7 .. |4.000% 09/11/27 ..10/29/2024 . L 2,434,125 (... 2,500,000 2,466,275 . (51,589) ..09/11/2027 .
BHP BILLITON FINANCE USA LTD
055451-BA-5 .. | 02/28/33 ..11/18/2024 .| BARCLAYS CAPITAL INC .. 2,477,875 ... 2,500,000 2,495,100 . (17, 330) ..02/28/2033 .
05581K-AB-7 .. |BNP PARIBAS SA  3.800% 01/10/24 ..01/10/2024 . i ...2,000,000 |.......... 2,000,000 1,993,920 .. ..01/10/2024 .
CBAM CLO MANAGEMENT CBAM_18-5A Series 144A
124810-AC-9 .. | 5.874% 04/17/31 ooiiiiiiiiiiiiiii e Ceee ..10/17/2024 .| Paydown .....eevvvviinnnnnsfovriiniineeiiiiis e 1,607,220 |....ooen... 1,607,220 |......... 1,567,040 |......... 1,590,790 [.....cevvvneeeen 0 |oeennnn 16,430 foiiiiiinenn 0 e 16,430 |oveeeeeeennnnn 0 s O R | B FN [V (U 75,711 (..04/17/2031 .
CIFC FUNDING LTD CIFC_15-1A Series 144A
12548M-BF-1 .. | 5.964% 01/22/31 ..ovvvviiiiiiiiiiiiiiiiiiceeees [P 10/22/2024 .| Paydown ....eeuvvvviinnnnnnsfovrnininneeiiiiins feeeeens 374,796 |.......ceoe 374,796 |..covvnnnnnn 374,79 |............ 374,796 |ovvvevevviennnnn O [ 0 el O [ [V N | 1 374,79 [.ooovvvvneeeennn 0 i [V (U 15,128 [..01/22/2031 .
CAL FUNDING 1V LTD CAI_20-1A Series 144A
12807C-AA-1 .. | 2.220% 09/25/45 ....covvvvniiiiiiiiiieiiiiis Ceee .. 12/25/2024 . |Paydown ......oviviiinnnnnsfoeriiniinnniiiii e 1,284,375 |........... 1,284,375 1,284,085 |.......... 1,284,213 [ 0 o162 [ 0 e L7200 PO | R 1,284,375 |oveviiiinen 0 [ [V (U 15,522 |..09/25/2045 .
CARLYLE GLOBAL MARKET STRATEGI Series 144A
14314H-AS-3 ...|6.554% 10/20/32 ....evvviiiiiiiiiiiiiiiiieeeeees Ceee ..02/22/2024 . |Paydown ......vviiiininnnsfoeiiiiineeiiins e 10,000,000 10,000,000 10,000,000 10,000,000 |..evvenveveennnen O foovriiiiiiii s 0 i O [ (VI R | I A 10,000,000 |.....cevvnveeeen O fonniiiiiinnnnnns [V 0 255,317 |..10/20/2032 .
CARLYLE GLOBAL MARKET STRATEGI Series 144A
14316A-AC-1 .. |6.104% 01/20/30 .....covvvnnriiiiiiiieeiciiiinnnns Ceee ..10/21/2024 . |Paydown ......evivviinnnensfoeriiniinneciiiins e 3,750,000 |........... 3,750,000 |......... 3,750,000 |...cvnn 3,750,000 [.oeevvevvennennnn 0 fveiiiiiiiiinn O [ 0 e [V R | 3,750,000 |vveenrirrennnnn 0 foveiiiiiienns [V 0 258,937 |..01/20/2030 .
CLEANAWAY WASTE MANAGEMENT LTD  2.820% STONECASTLE SECURITIES
184494-A%-3 .. |02/11/28 ...covivviiiiiiiii Ceee ..08/09/2024 .|LLC ..eivviiiiiiiiiiiiien o e 3,695,640 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 [.ooevvevvnnneennn 0 fvviiiiiiinnnn O [ 0 e [V R | 4,000,000 [oeeeuiriirinnnnn0 Joeennnn (304,360) (304,360) 116,247 |..02/11/2028 .
COOPERAT RABOBANK UA/NY RABOBANK NEDERLAND
21688A-AE-2 .. | (NY BRANCH) 3.375% 05/21/25 ........ccevvenn | Cuneene ..02/20/2024 .| GOLDMAN SACHS & CO ..... |oeeevvvenivrrivnnnnns Jovnnnnnns 1,959,500 |.......... 2,000,000 1,959,640 |.......... 1,991,034 [ 0 o896 [ 0 e 896 |.eeviiieennnnn 0 [ 1,991,931 |ovveiiiiinnnn 0 [ (32,431) e (32,431))ceeeeenns 17,063 |..05/21/2025 .
DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A
262540-AA-9 ... 7.358% 10/15/35 ..oeeviiiiiiiiiiiiiiie e Ceee ..10/156/2024 .|Call  100.0000 .....|eeeeeeerrrreennnnns Jovnnnnnns 5,000,000 |..cvunnnns 5,000,000 |......... 5,000,000 |......... 5,000,000 [..eevvevnnnnernn 0 fvvniiiiiiiinnn O [ 0 e [V R | 5,000,000 |eeeenvririnnnnn 0 fovviiiiiiennes [V 0 376,892 |..10/15/2035 .
DRYDEN SENIOR LOAN FUND DRSLF_ Series 144A
262540-AC-5 ...|8.308% 10/15/35 ....viviiiiiiiiiiiiiie i Ceee ..10/15/2024 .|Call ~ 100.0000 .....|eeeeeuerrrreinnnnns Jovunnnnns 5,000,000 |..cvunnnns 5,000,000 |......... 5,000,000 |......... 5,000,000 [..oeevevvnnnernn 0 fvvniiiiiiinnnn O [ 0 e [V R | 5,000,000 |eeeenrririnnnnn 0 fovviiiiiiinnnes [V 0 425,051 |..10/15/2035 .
FERGUSON FINANCE PLC Series 144A  4.250%
314890-AC-8 .. | 04/20/27 ...evviiviiiiiiiiiii e Ceee ..09/25/2024 . | WELLS FARGO BANK ........]eeeeeeennirriinnnnns Jovnnnnnns 4,980,900 |.......... 5,000,000 |......... 4,985,100 |.......... 4,989,809 [...euvvrvvinnnnn O foeviiininn 2,147 | 0 e 2,147 | 0 e 4,991,956 198,333 |..04/20/2027 .
GALAXY CLO LTD GALXY_18-25A Series 144A
36319X-AC-1 .. |6.504% 10/25/31 .. ..04/25/2024 . ...3,750,000 |........... 3,750,000 |......... 3,712,500 |......... 3,730,466 |.. ..3,750,000 |.... .. 138,455 |..10/26/2031 .
GALAXY CLO LTD GAL!
36320M-AL-2 .. | 5.854% 04/20/31 ...oovvviniiiiiiiiiiiiieiiiis Ceee ..10/21/2024 . |Paydown ......eoviviiinnninsfovriiiiineeciiii e 2,762,423 |........... 2,762,423 2,762,423 |.......... 2,762,423 |.ooovviiiiiiin O e O i 0 e [V R | (7 < N O | I FUN [V 0 123,312 |..04/20/2031 .
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
37959P-AA-5 ...|2.170% 10/17/40 ..12/17/2024 . ...555,677 |... .. 555,677 ... 555,650 . 555,660 |.. ..555,677 |.... ..10/17/2040 .
GLOBAL SC FINANCE SRI R
37959P-AC-1 ...| 2.260% 11/19/40 ...oviviiiiiiiiiiiiiin i Ceee ..12/17/2024 .| Paydown .....eevvvvvinnnnnns|oeriniinieeiiiins e 437,958 |..ouennnnnnnn 437,958 |............ 397,857 | 402,457 |oeveeneeiiiinnnnn 0 [ 35,501 | 0 [0 35,501 i 0 e, 437,958 ..11/19/2040 .
GOLDENTREE LOAN OPPORTUNITIES Series 144A
38137H-BU-1 .. | 5.924% 01/18/31 ..05/16/2024 . 1,045,202 ... 1,045,202 1,945,202 ..1,945,202 |.. .. 1,945,202 |.... ..01/18/2031 .
GOLDENTREE LOAN OPPOF
38137H-BU-1 .. |5.924% 01/18/31 ..ovvviiiiiiiiiiiiiiiieceeeiane Ceee ..04/18/2024 . |Paydown ......oviiiiininnnsfoeriiniineiiiii e 2,855,677 |........... 2,855,677 |......... 2,855,677 |......... 2,855,677 |cveevieviennnnn O foveiiiiiiind 0 e O [ [V R | AR ST R | [ O, [V (U 72,502 |..01/18/2031 .
ING GROEP NV Series 144A  4.625% 01/06/26
45685N-AA-4 .. . [C......]..04/08/2024 . ...2,468,800 |............ 2,500,000 2,493,600 ..2,498,052 |.. ..2,498,309 |.... ..(29,509)f.... ..01/06/2026 .
50202*-AA-9 .. |LIDL US LLC  4.460% 09/01/27 C. ..08/14/2024 . 2,959,530 . 3,000,000 |.. . 3,000,000 .. . 3,000,000 ..3,000,000 |. . (40,470)[. ..09/01/2027 .
50202%-AB-7 .. |LIDL US LLC ~ 4.520% 09/01/29 . C. ..08/14/2024 . 4,912,350 . 5,000,000 |.. .5,000,000 |.. . 5,000,000 ..5,000,000 |. . (87,650)[. ..09/01/2029 .
53944Y-AH-6 ...|LLOYDS BANKING GROUP PLC 3. 900% 03/12/24 C......|..03/12/2024 . ... 3,000,000 |.......... 3,000,000 2,995,560 ..2,999,809 |.. ..3,000,000 |.... .. ..03/12/2024 .
MADISON PARK FUNDING LTD MDPK_ Series 144A
55817K-AC-6 .. | 7.618% 10/21/34 ...oeeeeeeiieeeee s [P, ..10/29/2024 .|Call  100.0000 ..... | eeeeemureeeemmnnns Joennnns 5,000,000 |-......... 5,000,000 |......... 4,987,500 |.......... 5,015,895 |ooeueeiieeenenenn O oo (8,512) el O e (8,512) |+eevvvneeeeenn 0 e 5,007,382 |..ccevvenieeeenn O foueens (7,382) ..10/21/2034 .
MADISON PARK FUNDING LTD MDPK_ Series 144A
55817K-AE-2 .. |8.068% 10/21/34 ...ccevmreieieeeee s [oF 10/29/2024 .|Call ~ 100.0000 ..... | eeeeeeuereeeemmnnns Jounenns 5,000,000 |-......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [-eeeeemmmaeeeee O Jeeeiieieeeeen 0 e 0 e [V PN | I 5,000,000 |eeeuuereeennnnn0 fooeeeiiieeeees [V 0 422,048 |..10/21/2034 .
Signal Peak CLO, LLC Series 144A  5.964%
56844Y-AA-5 .. | 04/25/31 oooeeiieeee e [P ..03/15/2024 . |Paydown ......eoeeeeeennnesfoeeennieeeeeeeies s 6,063,190 |........... 6,063,190 |......... 6,061,371 |......... 6,063,785 [..oeeeeeeneeeeee O e (595) [ 0 e (595) [-eeeeevnnnneeee 0 Joeeeaens 6,063,190 |oeveueereeennnnn 0 foveeeiiieeeees [V 0 156,261 |..04/25/2031 .
NXP BV AND NXP FUNDING LLC NXP BV/NXP
629470-BA-5 .. |FUNDING LLC ~ 4.875% 03/01/24 ................ [P, ..03/01/2024 . IMaturity ....cooveniiereeen foeremmnieeeeeenies Joenns 5,000,000 |-......... 5,000,000 |......... 5,041,114 |......... 5,002,079 |oeeuueeeeeenennn O foeeeeeee i (2,079) et O e (2,079) |+eeevvnieeeeenn 0 e 5,000,000 |-eeeuuereeennnnn0 fooeeiiiiieeees [V 0 121,875 |..03/01/2024 .
NXP BV/NXP FUNDING LLC/NXP USA NXP BV / NXP
62954H-BE-7 .. |FUNDING LLC / NXP_ 4.400% 06/01/27 ........ C....e ..02/12/2024 .| Various ......cccoeeeeeeeen foremnnnnnnnennnnns Jooninens 4,825,495 |........... 4,900,000 ].......... 4,892,454 |......... 4,894,781 |...oeiieiine O i 156 | O 156 |oveeeieeeennnn 0 s 4,894,937 [....oooiiieei 0 einnnnnns (69,442)].......... (69,442)].....0nnneees 41,519 |..06/01/2027 .
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NATIONAL AUSTRALIA BANK LIMITE NATIONAL
63254A-AP-3 ...| AUSTRALIA BANK LIMITE ~ 3.375% 01/14/26 ... |C...... ..03/11/2024 .| GOLDMAN SACHS & CO .oe. oevemmmmnneeeemnnnns Jovneeeeeens 973,350 |..eeennnns 1,000,000 |............ 972,410 |............ 991,760 [..ceeeeernnnnnnns [ IR 785 [ (1) IR 785 |oveeeeeeeennnn [V PO 992,545 |...iiieiinnnnns [V (19,195)......... (19,195).....cceeee 22,406 |..01/14/2026 .
NATIONAL AUSTRALIA BANK LIMITE NATIONAL
63254A-BE-7 .. | AUSTRALIA BANK LTD (N 3.905% 06/09/27 ... |C...... ..02/15/2024 .| GOLDMAN SACHS & CO .cee oevemmmnnnreeemnnnns Joenennns 4,860,400 |.......... 5,000,000 |......... 4,858,300 |......... 4,898,867 [....ccvvvnunnnnns (V) KT A I (1) 3,734 | [V PO 4,902,601 |...ccvvvnnnnnnne [V (42,201)f......... (42,201) e 38,508 |..06/09/2027 .
OCTAGON INVESTMENT PARTNERS XX Series 144A
675711-AC-9 .. |6.354% 01/20/31 ..08/08/2024 .| Paydown ... ...5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. L0 ..01/20/2031 .
RECKITT BENCKISER TREASURY SER Series 144A
756250-AD-1 .. | 2.750% 06/26/24 .....ceeeeeeeieeeeeeee e C......|..06/26/2024 .|Various ...5,000,000 |.......... 5,000,000 |......... 4,914,780 0. ..06/26/2024 .
780097-BK-6 .. |NATWEST GROUP PLC  6.616% 03/22/25 ......... C......|..03/22/2024 .|Call 100.0000 .... ...5,000,000 |.......... 5,000,000 |......... 5,000,000 0. ..03/22/2025 .
SCHLUMBERGER INVESTMENT SA  4.850%
806854-AL-9 .. |05/15/33 . eevvviiiiiiiiii Ceee ..03/28/2024 .| BARCLAYS CAPITAL INC ...]eevvveeiiririinnnns fovnnnnns 10,009,700 |......... 10,000,000 |......... 9,962,390 [.......... 9,964,203 |....cvvvnnnnnnnn (U N F(C T [V O 765 |oveveieeiinnnn [V FO 9,964,968 |.........coe.n. 0 ..05/15/2033 .
SENSATA TECHNOLOGIES BV Series 144A BANC OF AMERICA
817260-AK-9 .. |4.000% 04/15/29 ....ovviiiiiiniiiiiiiiinieeeinnes Ceee ..04/15/2024 .| SECURITIES LLC ..vvvvvves |oovvvnnnnieiiiinins fovnineeeens 888,750 |...vuunnn. 1,000,000 |......... 1,005,000 [............ 929,979 |........... T2,479 |oveeenn [(10X) ] () 72,476 |oveveniiiiinnnn [V FO 1,002,156 [o.ooiiviinnnnns 0 ..04/15/2029 .
SIGNAL PEAK CLO LLC SPEAK_14-1 Series 144A
82666T-AE-9 .. |6.654% 04/17/34 ..oevviiiiiiiiiiiiiiiie e Ceee .. 12/23/2024 . |Paydown ......ooviviiinnnnnsfoeriiniineiiiii e 7,000,000 |..cvunnnns 7,000,000 |......... 7,000,000 |......... 7,000,000 |.eevvvnnninnnnnns [ O [V [ [V [V FO 7,000,000 |....ccevvnnnnnne [V [V (U 613,485 |..04/17/2034 .
TATE & LYLE INTL FIN PLC TATE & LYLE STONECASTLE SECURITIES
87656X-B@-9 .. | INTERNATIONAL FINA  3.310% 11/19/29 ....... Ceee ..08/14/2024 . |LLC ..oiiviiiiiiiiiiinien o e 6,368,950 |.......... 7,000,000 |......... 7,359,590 |......... 7,257,874 |oeeeiiiiinnnnns (U (26,938)..0uueieiinnnnns (U (26,938) |...ccvvnnnnnnnns [V FO 7,230,937 |.oovviiiinnns [V A (861,987)]........ (861,987)]..cccvvnnnns 179,568 |..11/19/2029 .
TEXTAINER MARINE CONTAINERS LT Series 144A
88315L-AG-3 .. | 2.100% 09/20/45 ......cevvvvriiiiiiiiiiieeeeinnes Ceee ..12/20/2024 .| Paydown ......vviivinnnnnnsfoeriniieiiiiis e 967,793 [...coeeen 967,793 |.eevvnnnnnns 967,505 |............ 967,601 [....ccevvnnnnnnns (U N 192 [ [V O 192 | [V PO, 967,793 [...cevvvnnnnnnns [V [V (U 10,910 |..09/20/2045 .
TEXTAINER MARINE CONTAINERS VI Series 144A
88315L-AL-2 .. | 1.680% 02/20/46 ........cevvvivriirnnniiiiiininnnns Ceee ..12/20/2024 .| Paydown ......vvviiiinnnnnsfoeriniineieiii e 560,000 |..eevvunnnnns 560,000 [....uvnneeee 559,829 |............ 559,895 [......cevvunnnnns (U N 105 | [V O 105 |oveeiieiiinnnn (VN FO 560,000 |eeevuuniiiinnns [V [V (U 5,096 |..02/20/2046 .
TEXTAINER MARINE CONTAINERS VI Series 144A
88315L-AN-8 .. |2.520% 02/20/46 ......evvviiiiiiniiiiiiiiiiis Ceee ..12/20/2024 .| Paydown ......vviiiinnnnnnsfoeriiiinneiiiiins e 112,290 |.oovvvnennnns 112,290 |.evveennnnns 112,242 |t 112,260 [.ooovveveinnnnnns [V RN 30 [oeiiiiiiiinnns [ O 30 | [V PO 112,290 |oovvveeniienne [V [V [N R 1,533 |..02/20/2046 .
UBS GROUP AG Series 144A  4.751% 05/12/28 BANC OF AMERICA
902613-AP-3 .. | .evereeiiiiiiieeeeeeeiieeeeeeeneeeeeenvieeeeeeenn |Gl o 09/25/2024 . | SECURITIES LLC .evvvvnves foovriiniiiiiiiiiins Jevninnnns 4,384,278 |........... 4,350,000 |......... 4,350,000 |......... 4,350,000 [.vevuniiiiinnnnns [ O [V [ [V [V FO 4,350,000 |......cevnnnnnnn [V 34,277 |oeennnnnns 34,217 | 180,261 |..05/12/2028 .
VENTURE CDO LTD VENTR_20-39A Series 144A
92332T-AD-4 ...|6.654% 04/15/33 ...covvvvniiiiiiniiniiiiiiniieeeenn | G ..04/15/2024 . |Paydown ......vviviiinnnnsfoeriiiiiinneiiii e 7,000,000 |..cvunnnns 7,000,000 |......... 7,000,000 |......... 7,000,000 |.eevvvnnninnnnnns [ O [V [ [V [V FO 7,000,000 |....ccvvvnnnnnne [V [V (U 262,443 |..04/15/2033 .
VENTR_19-37A Series 144A  6.604% 07/15/32
92333B-AU-4 .. ..06/05/2024 . | Paydown ... 5,000,000 |. . 5,000,000 |.. .5,000,000 |.. . 5,000,000 ..5,000,000 |. 238,188 |..07/15/2032 .
961214-FC-2 .. . ..02/09/2024 .| BARCLAYS CAP ...4,893,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. ..5,000,000 |.... .. 93,775 (..08/26/2027 .
HOFER FINANCIAL SERVICES GMBH  3.410%
A3158#-AC-3 .. |07/25/24 ..o eeeeenieeeeeen | G ..07/25/2024 . IMaturity ...ooovveeveeens foommmniieeeeeniees s 11,000,000 |......... 11,000,000 |........ 11,000,000 |........ 11,000,000 [-.eeuneeeeennnnns [ [V [ [V O 0l..... 11,000,000 |.....cevvnnnnnns [V [V (U AP 375,100 [..07/25/2024 .
FRITZ DRAXLMAIER GMGH & CO KG  5.000%
D2736#-AN-9 .. |04/02/24 .......ceieeeeiiieieeiieeeeeeeeeieeeeeen | G ..04/02/2024 . IMaturity .....cooveieereeen foevmmmnneeeeennes s 2,000,000 |-......... 2,000,000 |......... 2,131,580 |.......... 2,005,353 |.eeevnnneeaees (U (5,353)]-ceeeeeeennnnnn (V) (5,353) [-oeeeeeeninnns [V PO 2,000,000 [eeuueeeeennnnns [V [V [V AU 50,000 |..04/02/2024 .
COATS GROUP FINANCE CO LTD  3.880%
G2242#-AA-1 .. | 12/06/24 ..12/06/2024 . |Maturity ... ...4,000,000 |.......... 4,000,000 |......... 4,000,000 .. 12/06/2024 .
G2616#-AF-8 .. |DCC PLC ~ 4.530% 05/21/24 C ..06/21/2024 . |Maturity ... ...3,000,000 |.......... 3,000,000 |......... 3,009,300 ..05/21/2024 .
OMEGA LEASING NO 9 LTD OMEGA LEASING (NO. 9) Redempt ion
G6764#-AA-0 .. |LIMITED  2.400% 10/12/26 . |C......]..10/12/2024 .]100.0000 ... 421,053 |... 421,053 |............ 421,053 ... 402,067 |.. 421,083 |.... ..10/12/2026 .
G7304*-AD-3 .. | QUADGAS FINANCE PLC ~ 3.660% 10/31/24 ...... C......|..10/31/2024 .|Maturity ... ..10,000,000 |......... 10,000,000 |........ 10,000,000 10 000,000 |.. 10,000,000 |.... ..10/31/2024 .
GIP CAPRICORN FINCO PTY LTD  3.110%
03974*-AA-6 .. | 12/31/34 orrrreiiiiiiie e C..... ..04/02/2024 .| TENDER ......ccevuuuneeeeenn foommmnnnnnencnnnnnnes fonnneaeeennnns 8,896 |oevvnninaaens 8,902 .ccuinunnnnns 8,902 |ieeririnnnns 8,902 [oiiiiiiiiinnnns (U [ (U [ PP [ PP 8,902 |ieeeeiiiaannns [ [ (U AP 69 |..12/31/2034 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,125,655,803 1,153,985, 856 1,152,793, 156 1,149,633,642 3,133,516 174,264 0 3,307,780 0 1,152,941, 424 0 (27,281,965) (27,281,965) 29,997,398 XXX
2509999997. Total - Bonds - Part 4 1,151,040,803 1,179,370,856 1,178,129,798 1,175,009, 054 3,133,516 183,372 0 3,316,888 0 1,178,325,945 0 (27,281,486) (27,281,486), 30,557,247 XXX
2509999998. Total - Bonds - Part 5 52,892,050 53,441,274 52,863,841 0 0 54,324 0 54,324 0 52,918, 163 0 (26,113) (26,113) 881,216 XXX
2509999999. Total - Bonds 1,203,932,853 1,232,812,130 1,230,993,639 1,175,009, 054 3,133,516 237,696 0 3,371,212 0 [ 1,231,244,108 0 (27,307,599) (27,307,599) 31,438,463 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 1,203,932,853 XXX 1,230,993,639 1,175,009, 054 3,133,516 237,696 0 3,371,212 0 [ 1,231,244,108 0 (27,307,599) (27,307,599) 31,438,463 XXX
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
CHILE ELECTRICITY LUX MPC SARL  6.010% Santander US Capital Markets Redenption 100.0000
L15669-AA-9 .. [01/20/33 oeerreeieeeieiie e |G ..07/02/2024 |LLC w.eveeeeeee e L.07/20/2024 .| .eveeiiiiiiiiiieieiiiiiees e 35,000 |eeeennnnnn 35,420 |........... 35,000 |.eeevennnnnns 35,000 |eeeuneeeeeennnns (U PO (420)]eeeeveees (U PO (420)]-ceeevneeens [V PO [V [ PO [N PR 1,052 |eeeeeeeeeeee 952
Morgan Stanley & Co. Redemption 100.0000
M5216S-AH-6 .. [ SHARJAH EMIRATE OF  6.500% 11/23/32 . |C......]..10/18/2024 .| International PLC .. 10/23/2024 .| ... .. ..211,980 ..211,100 |.... 211,971 |.... .. . 0. ...0].. ...5,489 [...
0309999999. Subtotal - Bonds - All Other Governments 235,000 247,400 246,100 246,971 0 (429) 0 (429) 0 0 (871) (871), 6,541
U.S. Bancorp Piper
00287Y-DT-3 .. [ABBVIE INC ~ 4.950% 03/15/31 .....eeeees [ eennnnn ..02/22/2024 . |MORGAN STANLEY ........ccvvvunnnnns ..03/28/2024 .| Jaffray ...oooooiiiniiiniiiis foevinnnnns 5,000,000 |....... 4,994,800 |....... 5,031,900 |......... 4,994,848 |.....ovvnnnnns [0 FO Bl O FO Bl [V FO [V R 37,082 |.ovvenennn 37,092 |........... LG VN 0
AMERICAN HONDA FINANCE CORPORA  5.050% BANC OF AMERICA SECLRITIES LLC
02665W-FL-0 .. [07/10/31 ..vvvriiiiiiiiiiiiiiiineeeceviies [ eevnenn L.07/08/2024 .| eevvnneeeiiiiie e ..11/18/2024 .| GOLDMAN SACHS & CO ....... |oeeeeennns 3,000,000 |....... 2,999,130 |....... 3,003,000 [......... 2,999,168 |...covvvnnnnnnns [0 FO LN O FO LN [V FO (1 RN 3,832 [..ccevnnnnn 3,882 | 54,288 |...covnnnnnnn 0
AMERICAN HONDA FINANCE CORPORA  4.400% J.P. MORGAN SECURITIES
026650-FQ-9 .. [09/05/29 ......cevvvniiiiiiiiiiiiiiiiiiineeees [ eeenenn ..09/03/2024 .| DEUTSCHE BANK SECURITIES INC. . |..11/06/2024 .| INC ...oevvivvinnnnniiiiiinnnn fovvennnnns 5,000,000 |....... 4,994,000 |....... 4,901,350 |......... 4,994,187 |.ooovviiinens (U F 187 [oeeiiiiiins (0 F L7 PR [V FO (V1 (92,837)].cceveennn (92,837)].....cc0nnn 37,889 |..eevviine 0
BANC OF AMERICA
08576P-AL-5 .. [BERRY GLOBAL INC ~ 5.500% 04/15/28 .... |....... ..03/04/2024 .| Tax Free Exchange ................ ..03/28/2024 .| SECURITIES LLC ..vvvvvvvees Jovvinnnnns 5,000,000 |....... 4,962,337 |....... 5,038,350 |......... 4,963,199 |....oovnnninnns (U F 862 |vvveniieiiinnnn () FO 862 |vvveniieiinnnn [V O [V R 75,151 | 75,151 |oeveeennns 127,569 |......... 106, 181
125523-CL-2 ...|CIGNA CORP  2.400% 03/15/30 ....ccevuens | vunnnns ..04/16/2024 .| CITIGROUP GLOBAL MARKETS ....... ..11/06/2024 .| SUSQUEHANNA FINANCIAL ... |eeevennnn 4,081,000 |....... 3,428,530 |....... 3,581,730 |......... 3,481,157 |oeeeeeeeeeennan [V PO 52,628 [..ccevnnnaaens [V PO 52,628 |..ccevvnnaanns [V PO (V1 100,578 |.......... 100,578 |.veennneeee 63,119 |..ccenenenns 8,978
CHENIERE ENERGY INC Series 144A
16411R-AL-3 .. [5.650% 04/15/34 ..oeevrreniieeiiiieeeeeenenn | s ..03/05/2024 .| GOLDMAN SACHS & CO ...covvvnnnnnns ..10/07/2024 .| Tax Free Exchange ........ |oeceeennns 1,500,000 |....... 1,496,835 |....... 1,497,052 |......... 1,497,052 |oevveeeeeeennnn (U PO 27 | (U PO 27 | [V PO [V (U PO [V FOU 46,613 |.oeeeeneeeee 0
CONSUMERS ENERGY COMPANY ~ 4.600%
210518-DU-3 .. [05/30/29 ...ceeereeiiieeeeiee e eeeen [ e ..01/02/2024 .| GOLDMAN SACHS & CO ...cevvvnnnnnne ..03/28/2024 .|Various .......cceeueeeeeeenn foevennnnns 5,000,000 |....... 4,988,400 |....... 4,942,370 |......... 4,988,719 |oeveeeeeeeeennnn (U PO 319 [ (U PO 319 [ [V PO (V1 (46,349)|.......... (46,349)|........... 53,028 |.eeeeenieeeeees 0
COREBRIDGE FINANCIAL INC Series 144A
21871X-AQ-2 .. [6.050% 09/15/33 ..eeeveeeeeeeeenieeeeeeenn [ eevnnnn ..01/31/2024 .| MORGAN STANLEY .......ccovvvuennnns ..08/16/2024 .| Tax Free Exchange ........ |oeceeennnn 2,000,000 |....... 2,096,840 |....... 2,092,624 |......... 2,092,624 |...covvnnnnnnnnnn [V PO (4,216)]-ceveeeeeennnnn [V PO (4,216)]ccevveeeees [V PO [V [ PO [V AU 11,253 | 46,047
FIRSTENERGY TRANSMISSION LLC Series 144A J.P. MORGAN SECURITIES
33767B-AE-9 .. [4.550% 01/15/30 ...cevvvnenieeeeeniieeeeeenn [ eeeienn ..09/03/2024 .| MORGAN STANLEY .......ccovvvunnnnns L. 11/06/2024 | INC weeeeeeeeeeeeeeeeeii Joeeeeninns 5,000,000 |....... 4,993,450 |....... 4,874,650 |.......... 4,993,523 |....oceeennnnnnns [ PO FE T PP [ PO FE T PPN [V PO [V (118,873)|........ (118,873)|........... 39,181 | 0
GENUINE PARTS CO GENUINE PARTS COMPANY
372460-AF-2 .. [4.950% 08/15/29 .....ccevrveiiieeinniieeeees [ eeiinnn ..08/07/2024 .| J.P. MORGAN SECURITIES INC ..... ..11/06/2024 .| BARCLAYS CAPITAL INC .... |oeeerennns 5,000,000 |....... 4,984,800 |....... 4,946,700 |......... 4,985,458 |....oovuunnnnenn (U PO 658 |.eeeeeeeeeennan (U PO 658 |eeeeeeeeennnn [V PO (V1 (38,758)]..cccn (38,758)]-.eueeee 60,500 [vveueeeeennnnns 0
HILTON GRAND VACATIONS TRUST H Series
43283N-AA-5 ...[144A  4.980% 08/27/40 ..oovvenvveeennns | eennnnn ..10/29/2024 .| DEUTSCHE BANK SECURITIES INC. . |..12/25/2024 .|Paydoun ......coeeeeevmnunns Joevmnnnnanes 110,001 |.......... 109,984 |......... 110,001 |............ 110,001 |ooeeeeiniees [ PO LA [ PO A7 [t [V PO [V [ PO (VN O 730 |oeeeeeeeeeeens 0
HILTON GRAND VACATIONS TRUST H Series
43283N-AB-3 ...[144A  5.270% 08/27/40 JUTTR [ ..10/29/2024 .| DEUTSCHE BANK SECURITIES INC. . |..12/25/2024 . |Paydoun 183,335 |... ..183,288 |.......... 183,335 |.... 183,335 |....

444859-CA-8 ...

83007C-AC-6 ..

912028-AA-6 ..

HUMANA INC ~ 5.375% 04/15/31 ..
6297782 LLC Series 144A  5.0261
10701729 .o

USQ RAIL I11 LLC STEAM_24-1 Series 144A
4.990% 09/28/54 .. .
FAIRFAX FINANCIAL

..03/11/2024 .

..08/14/2024 .

..09/24/2024 .

GOLDMAN SACHS & CO ....

J.P. MORGAN SECLRITIES INC

WELLS FARGO BANK ...

..10/22/2024 .

..08/16/2024 .

.. 12/28/2024

. |Paydoun ...

MORGAN STANLEY ...

TORONTO DOMINION

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

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

2,299 |...

. 2,998,200
....... 1,999,860

... 2,209

....... 3,025,650

....... 1,999,960

2,299 |....

1,999,860

2,998,533 |....

..... 2,299 |....

303901-BM-3 .. [144A  6.000% 12/07/33 ....evvvvvvvvnnnnns | eennnnn ..01/31/2024 . |MORGAN STANLEY ........ccevvnnnnnns ..10/01/2024 .| Tax Free Exchange ........ |.couuunns 2,000,000 [....... 2,060,660 |....... 2,057,590 |......... 2,057,590
APIDOS CLO APID_22-41 Series 144A BANC OF AMERICA
03770C-AU-9 .. [6.567% 10/20/37 .. .. |C.....l|..09/27/2024 .| Soc Gen ... . [..12/17/2024 . [ SECURITIES LLC ... ... 5,000,000 |.......5,000,000 |....... 5,027,750 |......... 5,000,000 |....
RAS LAFFAN LIQUEFIED NATURAL G Series Standard Char Redenmpt ion
75405U-AA-4 .. [144A  5.838% 09/30/27 ......euvvvvrinnnnn [CRR—. L.07/02/2024 .| eeveneeeiiiie e ..09/30/2024 .| eernneiiiieeeeeeeeees | 36,950 |oevunnnnns 37,227 .o 36,950 |.oevvvnnnnnns 36,950
TEXTAINER MARINE CONTAINERS VI Series
88316A-AA-9 .. [144A  5.250% 08/20/49 ........oovvvvnnnn |Cun ..08/06/2024 .| WELLS FARGO BANK ................. .. 12/20/2024 . |Paydoun ......ovvvviiinnnnns fovviniinnnns 160,000 |.......... 159,998 |......... 160,000 |............ 160,000
GALAXY PIPELINE ASSETS BID CO GALAXY .
PIPELINE ASSETS BID CO  1.750% Redemption 100.0000
G3R238-AB-9 .. [09/30/27 ..eereeeeeeeeee e (V- ..07/02/2024 .|HSBC Bank PIC ..covvvuneeeeennnnnns ..09/30/2024 .| .eeeiiiiiiiiiieeeiiieees e 63,056 |........... 59,020 |........... 63,056 |..covvnnnnnnn 63,056 |eeeuneeeeeennnnn (U PP 4,036 |.ccevnnnnnns (U PP 4,086 |.ecevnnnnnnns [V PO [V [ PO (VN O [172 E 291
GALAXY PIPELINE ASSETS BID €O 2.160% Redenption 100.0000
G3R238-AC-7 .. [03/31/34 .oeeeeeeeieeiieeeeeeeeeeeeeeeenn |G ..07/10/2024 .| UBS AG London ...........ceeeennnnn ..09/30/2024 .| .eeiiiiiiiiiieieniiieees e 10,833 [ceeneeeee 9,306 |....cevnnn 10,833 |oevvvnnnnns R XX I (U PP 1,527 |veeeeeeceennn (U PP 1,527 |veeeeeeeeennes [V PO [V [ PO (VN O M7 [t 66
Redemption 100.0000
P4909L-AA-8 .. [GNL Quintero  4.634% 07/31/29 ......... [ ..07/02/2024 .|HSBC Bank PIC ..cevvuuaereeennnnnns LL07/31/2024 ] .eveiiiiiiiiiniiiiiiiiniiies oeeeneneeas 58,800 [........... 57,477 |oevveennnes 58,800 [-.euueeenes 58,800 |.euuiiieennnnnn [V PP 1,328 |eeeiieieeeenn [V PP 1,328 | [ PP [ [ PO 0 |eevennnnnns 1,362 |eveeeennnns 1,158
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 53,206,274 52,616,441 52,645,950 52,671,192 0 54,753 0 54,753 0 0 (25,242) (25,242) 874,675 181,611
2509999998. Total - Bonds 53,441,274 52,863,841 52,892,050 52,918,163 0 54,324 0 54,324 0 0 (26,113)] (26, 113), 881,216 187,944
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 52,863,841 52,892,050 52,918, 163 0 54,324 0 54,324 0 0 (26,113) (26,113) 881,216 187,944
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
63044*-10-5 ........... [ENACT RE LTD ...voiieieeit et ens sttt es sttt ettt ettt nseas | | | | TR 626,554,683 ...ovovoroeeeeeeeenians [ [ 0.000 [ooveovoieeeeeean 0.0
1799999. Subtotal - Common Stock - Other Affiliates 626,554,683 0 0 XXX XXX
1899999. Total Common Stocks 626,554,683 0 0 XXX XXX
1999999 - Totals 626,554,683
1. Total amount of goodwill nonadmitted $
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total
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SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 XXX XXX 0 0
EXIM BANK EXPORT-IMPORT BANK OF THAILAND .......c.|vvveennnns [ ..12/03/2024 . |Australia and New Zealand Banking Group | 10/15/2025 . |..............486,374 |....oeveeeeneeeenn O foereeie e 1,279 | O e 0 [ 222500,000 [ 485,095 |....coeeeennnnnn 1,538 |oeeeeeiieeeeeenn 0 [ 10457 |l 5.024 |.... AO ....
ONB FINANCE LTD [ [PUUR (SR . 07/02/2024 . |UBS AG London 05/12/2025 . |.. ...486,800 e 1,786 [ 000, 2,625 o 5.839 |....MN ....
QNB FINANCE LTD JUR I [ . 11/18/2024 .| ING Bank N.V. - Amsterdam .... 09/22/2025 . |.. ...388,400 e 1,788 [ 0]l 1625 [ 5.200 |.... NS ...
INDONESIA ASAHAN ALUMINIUM (PE INDONESIA ASAHAI
ALUMINTUM PER ....ieeieeeisieeennnenneeernnnnereernnnns | ennnnnnens Coveeenee . 07/02/2024 .| Citigroup Global Markets ................... 05/15/2025 . [....cevvnnnnns 199,089 [...oevvreniaanes [ 1,209 [ [ [ 200,000 [.eeeveennnnnns 197,880 |.evvvnnaeaenes 1,214 | O] 4.750 |oeeennnnns 6.011 [....MN ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 1,569,738 0 11,563 0 0 1,600,000 1,558,175 6,326 0] XXX XXX XXX
0309999999. Total - All Other Government Bonds 1,569,738 0 11,563 0 0 1,600,000 1,558,175 6,326 0] XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0
TENAGA NASIONAL BERHAD .....ccevvvuereeemnnnneeeeennn | evnnnenns [ . 12/17/2024 . |Australia and New Zealand Banking Group | 11/01/2025 . |.............. 510,074 500,000 |..eevvennnnnen 510,535
BANCO DEL ESTADO DE CHILE .....coevvvviniiiiiiinines | ennnnens . 07/10/2024 . |HSBC Securities (USA) Inc. ...... 01/09/2025 . |.. 299,79 |.... 0 300,000 |.... ... 295,425
BANCO SANTIAGO .......... ... |- 07/02/2024 .|HSBC Securities (USA) Inc. ...... ... | 01/10/2025 . ..499,600 0 .500,000 |. 491,700 |..
KB CAPITAL CO LTD . |- 11/21/2024 .| Australia and New Zealand Banking Group | 10/28/2025 . ..291,372 0 .300,000 |. 290,340 |..
LG CHEM LTD ....... . 12/17/2024 .| JP Morgan Securities Plc .. 07/14/2025 . |.. 199,141 |.... 0 200,000 |.... ...199,076
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,799,981 0 12,905 0 0 1,800,000 1,787,076 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,799,981 0 12,905 0 0 1,800,000 1,787,076 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0
2419999999. Total - Issuer Obligations 3,369,719 0 24,468 0 0 3,400,000 3,345,251 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0
2509999999. Total Bonds 3,369,719 0 24,468 0 0 3,400,000 3,345,251 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0] XXX XXX XXX 0 0
7709999999 - Totals 3,369,719 0 24,468 0 0 XXX 3,345,251 27,711 0] XXX XXX XXX 18,063 20,592

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest of Current Year Balance *
Bank of America ........... ... Dallas, TX /7 Tampa, FL ..ccoooovviniieiiis | eeeieen 00000 [t O [t O e 688,167 |..XXX.
Bank of New York Mellon New York, NY ..... ,103,960 |..XXX.
Deutsche Bank New York, NY 644,777 [ XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 25,061 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 2,461,965 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 2,461,965 [ XXX
0499999. Cash in Company's Office XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX | XXX

2,461,965 [ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o. 4,663,828 4. Aprilfo 2,367,142 T U o 5,417,001 10. October. .... 16,478,335
2. February...|.ccoconiennnne. 1,871,281 5. May......| o 4,380,722 8. AUQUSL......ooo oo 1,920,085 11.  November...|....cccccomvennne 2,494,998
3. March 15,131,277 6. June 3,039,125 9. September 4,168,258 12.  December 2,461,965
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

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

2509999999.

Total Bonds

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

BLACKROCK LIQUIDITY: TEMPFUND |
GOLDMAN SACHS FS TREAS OBLIGI
. | JPMORGAN US TREAS PLUS MMFINS ...
FEDERATEDGOVT OBLIG FUNDINST .
. | STATE STREET INSTITUTIONAL TRE ..
UBS MONEY SER - UBS SELECT PRI .....

U R 12/18/2024 ..........
U U 12/21/2024 ..........

[ 12/23/2024 ..........
12/16/2024 .
12/31/2024 .
12/26/2024 ..........

89,942,000 |..
.... 10,785,000 |..
.... 10,375,000 ..

. 37,186,000 |..
. 15,715,000 |..
.. 10,750,000 |..

.... 104,046

8209999999.

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

174,753,000

524,842

8609999999

- Total Cash Equivalents

174,753,000

524,842

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

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ENACT MORTGAGE INSURANCE CORPORATION

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana

Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire ........cccceevveennenn

New Jersey
New Mexico

South Dakota .
Tennessee

Vermont .......oocveveeiieiieiieeiceies
Virginia .....oceeeeeieeeeeeeceeeee
Washington .........cccooevieniennns
West Virginia ........ccocceveeieninnnns
WISCONSIN ..o
Wyoming ....
American Samoa
Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

Canada

Aggregate Alien and Other

Pledge
Pledge

for FL Special
for GA Special

Deposit (4700000 Par)
Deposit (50000 Par) ...

Pledge for KS Special
Pledge for KY Special

Par)

Pledge

Pledge for TN Special Deposit (240000 Par) .

Deposit (210000 Par) .|...
Deposit (210000 Par) ..

for SD Special Deposit (210000 Par) .|...

209,937

240,114

.209,157 |...

.209,937 |...

.207,337
206,391

.206,391
238,472

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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