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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 3,109,024,265 |.....coocoevvieriericnienes [ 3,109,024,265 |............ 3,077,708,914
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiieietceeececee ettt s s s seses [eesneteteseneenssesesienenenennne [ereenenenesnsnesesesesenennsesenns |oereseeseneneenene s sesaeeenes (1 0
2.2 ComMMON STOCKS .....cooviiiiiiiiiiiiceee e [ 785,211 [ 219,711 [ 565,500 |......cccvrvrerinene 640,500
3. Mortgage loans on real estate:
B FIISEHENS ..ottt [ [ [ [V RN 0
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeeeiivetetceee ettt s st esesss s s s sesesssnans [oeeereneseneenenenees 270,776 |eeeeeeeeereeeeeeeierneneeee feoeeeerrneneeieinens 270,776 | 0
5. Cash ($ ...50,801,738 ), cash equivalents
[ J 77,170,190 ) and short-term
investments (§  .......cooeeiins 5,883,910 ) oo
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 3,388,691,634 |....ocvevrrnne 219,711 | 3,388,471,923 |............ 3,347,493,804
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 25,167,196 | oo oo 25,167,196 |..coocvrreene. 22,713,842
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 44,035,861 ..o [ 44,035,861 |.....ccoeee. 41,399,633
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but UNbIlled PrEMIUMS) ..........cciieieiiiiieieieieicceee et [oreeeereieeen s reseee [eeeeere et sesenes |reseseeeeeesenenese e seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reINSUIETS ............ccceiiirieiieiieieeieeeeieees [ [
16.2 Funds held by or deposited with reinsured companies .............cccocevevens [oereeiinniiiiiiiiiis s
16.3 Other amounts receivable under reinsurance contracts ..........ccccceceveeees oeeriiiiiiiiiiiiiiinis s
17.  Amounts receivable relating to uninsured plans ............cccceoiiiiniiniinieniens e e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 6,932,295 |
18.2 Net deferred tax asset 40,727,601 |.. 14,149,645 |.
19. Guaranty funds receivable or on deposit ............cocverieriiiiiiieiieeeeeeees [ [
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 3,569,831 [..oovvercrnne 3,045,324
21. Furniture and equipment, including health care delivery assets
(B s )OS STSOUSRUTSOPUSTPI WUPRRPRTRPRINt 1,056,784 |....covvvinne 1,056,784 |..coviicciccieine [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 162,395 [ oo 162,395 |..ooovevierne 153,476
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 14,817,525 |....ccovvevene 14,417,525 | 400,000 [..ccveveveririnnnnne 400,000
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 3,525,161,122 |.....cooenee. 32,888,989 |........... 3,492,272,133 |........... 3,439,763,281
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 3,525,161, 122 32,888,989 3,492,272,133 3,439,763,281
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpPENSES .....ccccvceieiiieeeieictetct ettt [oerenn s 14,417,525 ..o 14,497 525 .o 0 [ 0
2502. Accounts receivable ... e 400,000 oo oo 400,000 [...cooveeeree 400,000
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 14,817,525 14,417,525 400,000 400,000




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....cccoeeene 30,601,284 ) ...ttt 134,935,131 | 141,308,834
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES .........ccuiiiiiiiiiiiiiieiie ettt ettt see e [ e e s re e re s [oreseesee s e s e ere s 0
3. LOSS AGJUSIMENE EXPENSES ....evveviiiiiieieiieieteieteseet et tesesese e et s et ese s e s e e e e s et et esesesese ettt esesesese e s st et esesesesennsesesesesesesenenaeesesnenerearinanas 1,235,116 | 1,326,062
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiiiiiiiiiiiiieeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN fEES) ............oiuiueuiiiiriiiiirieieieteieee sttt sesesese s e sssns oo 31,662,453 |.....cccunnee 36,830,981
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 3,045,168 |.......ccoevvennee 2,376,245
7.1 Current federal and foreign income taxes (including $ .....coovveieeecns on realized capital gains (I0SSES)) ........c.ccc. |reernienniinniiiiiiniis i, 524,284
AV (= e o) =T =Yoo= D =T o1 OO RO NP
8. Borrowed money $ ... and interest therEoN $ ...t e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...ccveveeeee 45,600,139 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNClUding $ v for medical loss ratio rebate per the Public Health Service Act) ..........ccccocoveveveveeens fooveeeirinnnn 106,891,072 |......ccneeee 115,448,654
O o 1V g o= o= 3 31U o PP SR R
11. Dividends declared and unpaid:
T1T STOCKNOIARES ... d bbbt h et s ettt ettt ese o ettt [t
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 74,011,505 | 67,565,520
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.iiuiiiiiiiiieiieiie ettt sttt ettt s e e saeesaeesbeesbeesbeenneea]ee e se s s e st reste s [oesreeiressre et 0
14.  Amounts withheld or retained by company for aCCoUNt Of OtNETS ...........cciiiiiiiiiii e [
15.  Remittances and itemMS NOt @lIOCALED ................cucuevruiiiiiieieietetee ettt s es et s ettt ssse st eseseseseseseseasesssesesesesesessasesssssesess reneeneretebeint s s seeneneneinee |oertnesesrereeineens (43,968)
16.  Provision for reinsurance (including $ ......ocoovoeivieiiiciienns CEIEIfIEA) ..t [ [ 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates .............cccoccoviiiiiiiiiiiiiiee o
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ...t h e R R R R R R R e R R R R R e R e e e e e s
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiii ittt bbb bbb b bbb bR bbbt bbbt bbbt bt bbbttt be b nne e
22.  Payable fOr SECUIIES IENAING .....ciuiiiiiiiiiie et h bt ekt e bt e bt e ab e e et e sae e she e sbe e sbe e be e bt enbeanbeennesnnesneesaeas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24, Capital notes $  ooooeviiiiiiicees and iNtErest thErEON $  ....coooiiiiiiiiiiiiiiiiitt e [ o
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 2,158,754,813 2,048,739,712
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 2,513,789,845 2,419,728,871
27, Protected Cell HADIIIES ............oo et e s e e e e e ees e [reere e
28.  Total lIabilities (LINES 26 BN 27) ...c.cvovieiviveriiiieeeeieteieieeeseee sttt ssese s s ss s sesss b st st ssseses st ss e s et ebes s sssnsesebes s s sesesesesassssnsnsesasassseceeseernas 2,513,789,845 |............ 2,419,728,871
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 2,500,000 |......cocvnvee. 2,500,000
L P =) =Ty (Yo [ o= o] = I o o] P! ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.ouiiieiieieeeeeeeeeeceeee et et e e et s s s s essseseseeeseassssesesesesessssssassnnesssesesesnanas|eeseseseenerenes 702,810,000 |................ 702,810,000
35, UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieieieieeeieteteteteteee ettt ettt ese s e et et s et et e sess s s ss et e sebes et esess s esesesesesesesssssasesesesesesesssnanesssesesesesedsereseseererenis 273,172,288 |.....cvvvenee. 314,724,410
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 978,482,288 1,020,034,410
38. Totals (Page 2, Line 28, Col. 3) 3,492,272,133 3,439,763,281
DETAILS OF WRITE-INS
25071, CONTINGENCY TESEIVE ...ueiieieiitiiieteeietee sttt te bbb bbb bbbt o bbbttt bbbttt bbbttt n et et enenee e nienena 2,158,754,813 |............ 2,048,739,712
2502, ettt b bt E e £ ekt et et E e SR e e R e £ R e £ R e R £ ARk e e R £ S e e E £ oS e E e e R e £ R e e £ R eR £ AR e £ AR e E £ A A eh e eeeh e eeeE £t E e e R ea e e R e Rt eh et £ et ekt eaebeeeebene et et e et na et ne ettt ettt n et enen [erere bt sttt
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,158,754,813 2,048,739,712
2007, ettt b bt E e ekt h e E e e R e E £ E R £ R e e £ R ek £ ek £ e R e eeeE e e E e £ R e R e AR eR £ R e £ AR e £ e A eh e eeeE e e eE e e e R e e e R e et e R e Rt e bt £ eeehtna et e eeebe et et et e et ne e bt ne ettt ettt n et enen [ebe ettt

2902.

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

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




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

STATEMENT OF INCOME

Current
Year to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct (written $  .ocueeen 454,808,764 ) ... 896,817,936
1.2 ASSUMEA (WHIHEBN $  -.eveiiciciciriciriciniee ) ettt sa ettt s s s s [eeb ettt nsbennnies [oebetrsiesnsbetnsi e s et nseebnsies [reeurseetnsie s aees 0
1.3 Ceded (written $  .ccocvcve 198,368,862 ) ... ..345,911,596
1.4 Net (written $ oo 256,439,902 ) ..o 550,906,340
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 30,607,833 ):
2.1 DIFECE ..ottt ettt e 4,565,734 |.............. (193,659,214)|....ccvnve. (184,494 ,570)
2.2 ASSUIMEA ...ttt bbbtttk h bbbttt e bbbttt bbbt | TSRSV s 0
2.3 COABM ...ttt ettt e 8,096,579 |.. ..(58,672,485)................ (53,161,747)
24 Net ..o (3,530,845)|.. (134,986,729))... (131,332,823)
3. Loss adjustment eXpenses INCUITEA ...........cc.coiiiiiiiiiiiiiee et
4. Other underwriting €XPENSES INCUITE ........cuiiiiiiiieiee e
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiicceeeee e
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ......cooveveueuiieiiieieieieieeeeeseeeeieee e e 221,986,840 |................ 373,280,211 ..o 588,396,337
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 55,748,829 |.....ccooeunne 43,168,964 |................. 90,699,533
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceeuceee (282,472) ..o (1,021,046) 2,905,920 (1,026,985)
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 54,727,783 |..covveenee 46,074,884 |................. 89,672,548
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off § ..o ) e s (O O (U SRR 0
13. Finance and service charges not included in PremilumsS ...........ccoivieiieiieiiciieiiieeeseeseeseeseeseesee e e [
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 2,475,000 2,625,000 5,225,000
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 2,475,000 2,625,000 5,225,000
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......ocoiuiiieeieceeeeeeeeceeee e sen s s 279,189,623 |............... 421,980,095 |................ 683,293,885
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiiieiee ettt sa e e e e e et e s e enee e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccuevoiiiieuereieiieeieie et e 279,189,623 |....covvevne 421,980,095 |................ 683,293,885
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 94,087,541 54,697,361 92,788,559
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 185,102,082 367,282,734 590,505,326
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 1,020,034,410 1,043,866,319 1,043,866,319
22, Netincome (from LiNE 20) ........ccceriririiiririeieteiesiie sttt ses et tesese e s s ssesesesesesensssssssesesesesessssses foesenessnessens 185,102,082 |......coenve 367,282,734 |............... 590,505,326
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .......cccccovvviccciiincns 22,391,155
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuviriririnininienineneneseseseses e e e
26. Change in net deferred iNCOMe tax .......c.ccccovvvvereveereeninenennns . . ... (4,855,195)
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireteiiiie ittt ssses bbbt sse b snsnsens [oceeeeeeeeenees 68,062,760 |................ (67,958,894)|................ (60,804,557)
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ea ettt e a e e e a e e eana e e [0 [0 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ...........coiuieiieiecieceee ettt sae e ene e e e neennen
34. Net remittances from or (10) HOME OffiCe ..........coiiiiiiiiiiiiiii e s s
35. Dividends to stockholders ..................... (179,992,948)/.. (200,000,000)|... (315,000,000)
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiiee ettt ettt et e e eneen [ ere e e s e s te s e e e s testestestestes [eteetessessessesteste s e stesrestes [oeereeseeteese st 0
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueuevrriiiriiiririeieieeeeie s sneseeenas (110,015,101) (136,155,532) (256,068,638)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (41,552,122) (25,071,505) (23,831,909)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 978,482,288 1,018,794,814 1,020,034,410
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, SErVice 88 IMCOME ..oovivieieieieiiieieeceeecece ettt n s s sesese et 2,475,000 |...cocvevrennee. 2,625,000 |.....ocvevenees 5,225,000
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 2,475,000 2,625,000 5,225,000
3701.  INcrease in CONTINGENCY TESEIVES .....ococviievevieieeeieieieie ettt ettt (110,015,101)|.............. (136,155,532)|.............. (256,068,638)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (110,015,101) (136,155,532) (256,068,638)




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiiurieiiriciricireeiee ettt [eesesinesinens 260,249,660 |................ 260,419,513 | 520,809,906
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 56,874,488 |.......c.oco.... 43,710,544 |................. 89,416,323
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 2,475,000 2,625,000 5,225,000
4. TOtal (LINES 110 3) oottt 319,599, 148 306,755,057 615,451,229
5. Benefit and 10Ss related PAYMENLS ............cceuiiieiiiieieteicece ettt sesesnn s [oeseseensesenenane 2,842,858 |..cccvoee 1,484,205 |.ooovev 3,602,782
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 50,478,916 |....cceennvne 53,281,655 |....cccoveeennne 91,979,686
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 37,205,952 48,651,825 93,846,943
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 90,527,726 103,417,685 189,429,411
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 229,071,422 203,337,372 426,021,818
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
124 REAI €SALE ...t ee e eee e eee e e e e e s sen s senenJereereereereere e ereereene O [ 342,805 |.ooeeieiiie 342,805
12.5 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 3,451,194 | 7,155,455 |..ovviine 9,237,270
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O [0 2,945
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 304,778,676 |................ 340,428,033 |................ 436,062,089
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 381,963,329 |....ccvveneene 292,676,955 |................ 482,447,649
1312 SEOCKS ..ottt |oeinne e (U R (U R 0
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ...ttt | 270,776 e 342,805 |...ocviciieins 342,805
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 3,536,160 |.....ccovecuneee 9,311,187 [ 41,630,066
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 613,306 4,518,662 5,651,543
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 386,383,571 306,849,609 530,072,063
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (81,604,895) 33,578,424 (94,009,974)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 Dividends t0 SLOCKNOIAETS .........ocuiuiiieiiiiiicie ettt naeseniens | [rneesineeineas 136,785,000 |.............. 200,000,000 |........ccc..... 315,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 995,315 (68,409,803) (69,627,885)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (135,789,685) (268,409,803) (384,627,885)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 11,676,842 |............... (31,494,007)...cvenneee (52,616,041)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 122,178,996 |.......c........ 174,795,037 |.coveeneee. 174,795,037
19.2 End of period (Line 18 plus Line 19.1) 133,855,838 143,301,030 122,178,996
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend of bonds to Parent ... [ 43,207,948 | e




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS
1. Summary of Significant Accounting Policies

A. The financial statements of Essent Guaranty, Inc. ("the Company" or "Essent Guaranty") are presented on the
basis of accounting practices prescribed or permitted by the Pennsylvania Insurance Department and the NAIC
Accounting Practices and Procedures manual.

A reconciliation of the Company’s net income and capital and surplus between NAIC statutory accounting
practices and procedures and practices prescribed and permitted by the State of Pennsylvania is shown below:

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) Essent Guaranty, Inc. state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 185,102,082 $ 590,505,326
(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 $ 185,102,082 $ 590,505,326
SURPLUS
(5) Essent Guaranty, Inc. state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 978,482,288 $1,020,034,410
(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 $ 978,482,288 $1,020,034,410

B. No significant change from year-end 2022.

C. The Company uses the following accounting policies:

(1) No significant change from year-end 2022.

(2) Highest-quality and high-quality (NAIC designations 1 and 2, respectively) bonds not backed by other
loans are stated at amortized cost and are amortized using the interest method. All other bonds not
backed by other loans (NAIC designations 3 to 6) are stated at the lower of amortized cost or fair value.
The Company does not own any mandatory convertible securities or SVO-Identified investments
identified in SSAP No. 26R.

(3)-(5) No significant change from year-end 2022.

(6) Loan-backed securities are stated at amortized cost. The retrospective adjustment method is used to
value these securities.

(7)-(13) No significant change from year-end 2022.

D. Management has not identified any issues to raise substantial doubt regarding the Company’s ability to continue
as a going concern.

2. Accounting Changes and Correction of Errors
No significant change from year-end 2022.

3. Business Combinations and Goodwill

No significant change from year-end 2022.

4, Discontinued Operations

No significant change from year-end 2022.

5. Investments
A. No significant change from year-end 2022.
B. No significant change from year-end 2022.
C. No significant change from year-end 2022.



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

Loan-Backed Securities

(1) The Company uses widely accepted models for prepayment assumptions in valuing mortgage-backed
securities with inputs from major third party data providers.
2)
(1 (2 (3)
Amortized Cost Other-than-

Basis Before Temporary ;

Other-than- Impairment Fa': \_Iglue

Temporary Recognized in

Impairment Loss
OTTI recognized 1st Quarter
a. Intent to sell $ — $ — $ —
b. Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost basis — — —
c. Total 1st Quarter — — —
OTTI recognized 2nd Quarter —
d. Intent to sell 706,141 176,703 529,438

e. Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost basis — — —

f. Total 2nd Quarter 706,141 176,703 529,438
OTTI recognized 3rd Quarter —
g. Intent to sell — — —

h. Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost basis — — —

i. Total 3rd Quarter — — —
OTTI recognized 4th Quarter _
j- Intent to sell — — —

k. Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost basis — — —

|. Total 4th Quarter — — —
m. Annual Aggregate Total $ 176,703

(3) The Company has not recognized any other-than-temporary impairments where the present value of
cash flows expected to be collected is less than the amortized cost basis of the securities.

(4) All impaired loan-backed 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:

The aggregate amount of unrealized losses:
1. Less than 12 months: $4,305,414

2. 12 Months or longer:  $92,988,038

The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months: $104,422,202
2. 12 Months or longer:  $851,884,166

(5) In determining whether an impairment is other-than-temporary, the Company assesses its intent to sell
these securities and whether it will be required to sell these securities before the recovery of their
amortized cost basis. The decline in fair values of these investment securities is principally associated
with the changes in the interest rate environment subsequent to their purchase.

The Company does not have any dollar repurchase agreement investments and/or securities lending
transactions.

The Company does not have any repurchase agreements transactions accounted for as secured borrowings.

The Company does not have any reverse repurchase agreement transactions accounted for as secured
borrowings.

The Company does not have any repurchase agreements transactions accounted for as a sale.
The Company does not have reserve repurchase agreements transactions accounted for as a sale.
No significant change from year-end 2022.

No significant change from year-end 2022.

No significant change from year-end 2022.

The Company does not have any working capital finance investments.

The Company does not offset or net assets or liabilities associated with derivatives, repurchase and reverse
repurchases, or securities borrowing and securities lending assets and liabilities.

No significant change from year-end 2022.

No significant change from year-end 2022.

6.1



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

Q. No significant change from year-end 2022.
R. The Company does not participate in a cash pooling arrangement.
6. Joint Ventures, Partnerships and Limited Liability Companies

No significant change from year-end 2022.
7. Investment Income
No significant change from year-end 2022.
8. Derivative Instruments
The Company had no derivative instruments at June 30, 2023.
9. Income Taxes
No significant change from year-end 2022.
10. Information concerning Parent, Subsidiaries, Affiliates, and Other Related Parties
A. No significant change from year-end 2022.

B. On March 27, 2023, Essent Guaranty paid to its parent, Essent US Holdings, Inc., a $90 million dividend and on
June 30, 2023, Essent Guaranty paid to Essent US Holdings, Inc., a $90 million dividend.

C.-N. No significant change from year-end 2022.

11. Debt
A. No significant change from year-end 2022.
B. FHLB (Federal Home Loan Bank) Agreements

(1) In 2014, Essent Guaranty became a member of the Federal Home Loan Bank of Pittsburgh (the
“FHLBank”). In November 2018, Essent Guaranty entered into additional agreements with the FHLBank
providing Essent Guaranty with secured borrowing capacity with the FHLBank. Such borrowings may be
used by Essent Guaranty to provide supplemental liquidity. The Company has determined the
estimated maximum borrowing capacity as $873,068,033. The Company calculated this amount as
25% of admitted assets as of June 30, 2023.

@) FHLB Capital Stock

a. Aggregate Totals
(1) Current Year
1 2 3
Protected
Total General Cell
2+3 Account Accounts
(a) Membership Stock - Class A — — —
(b) Membership Stock - Class B $565,500 $565,500 —_
(c) Activity Stock — — —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $565,500 $565,500 —
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $873,068,033 XXX XXX

6.2



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

(2) Prior Year-end

1 2 3
Protected
Total General Cell
2+3 Account Accounts
(a) Membership Stock - Class A — — —
(b) Membership Stock - Class B $640,500 $640,500 —
(c) Activity Stock — — —
(d) Excess Stock — — —
(e) Aggregate Total | (a+b+c+d) $640,500 $640,500 —
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $859,940,820 XXX XXX

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)

11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year Not Eligible 6 months
Total for Lessthan6 tolLess Than 1toLess Than

Membership Stock | (2+3+4+5+6) | Redemption Months 1 year 3 Years 3to 5 Years
1. Class A — — — — — —
2. Class B $565,500 $565,500 — — — —

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)

11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

(3) The Company has not pledged any collateral to the FHLB as of June 30, 2023.

(4) The Company has not borrowed any funds from the FHLB as of June 30, 2023.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A, B, The Company has no defined benefit plans.

CcC&D

E. No significant change from year-end 2022.
F. No significant change from year-end 2022.
G. No significant change from year-end 2022.
H. No significant change from year-end 2022.

l. No significant change from year-end 2022.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change from year-end 2022.

Liabilities, Contingencies and Assessments

No significant change from year-end 2022.
Leases
No significant change from year-end 2022.

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

No significant change from year-end 2022.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

The Company did not have any transfers of receivables reported as sales, transfer and servicing of financial assets, or
wash sales.
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18.

19.

20.

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

Gain or Loss to the Reporting Entity from Uninsured A & H Plans and the Uninsured Portion of Partially Insured

Plans
No significant change from year-end 2022.

Direct Premium Written by Managing General Agents/Third Party Administrators

No significant change from year-end 2022.

Fair Value Measurements

A.
1) Fair value measurements as of June 30, 2023:
Assets at Fair Value
Description Level 1 Level 2 Level 3 Total
Bonds
All Other Governments $ — $ 480,375 $ — $ 480,375
Industrial & Miscellaneous — 8,240,992 — 8,240,992
Bank Loans Unaffiliated — 16,406,262 — 16,406,262
Total Bonds — 25,127,629 — 25,127,629
Cash Equivalents
Exempt Money Market Mutual Funds $ 7,454,140 $ — 3 — $ 7,454,140
Other Money Market Mutual Funds 69,716,050 — — 69,716,050
Total Cash Equivalents 77,170,190 — — 77,170,190
Total Assets at Fair Value $ 77,170,190 $ 25,127,629 $ — $102,297,819
2) Fair value measurements in Level 3 - None.
a) Level 3 gains or losses for the period recognized in income or surplus - None.
b) Level 3 purchases, sales, issues and settlements - None.
c) There were no transfers into or out of Level 3.
3) Transfers between all levels are recognized as of the end of the quarter in which the transfer occurs.
4) The securities within Level 2 were fair valued using a third party pricing service.
5) There are no derivative assets or liabilities.
B. None.
C. Aggregate Fair Value of Financial Instruments
June 30, 2023
Aggregate Admitted Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 (Carrying Value)
Financial Assets:
Bonds $2,869,046,107 $3,109,024,265 $ 525,959,525 $2,343,086,582 $ — 3 —
Cash equivalents 77,170,190 77,170,190 77,170,190 — — —
Common stocks 565,500 565,500 — 565,500 — —
Short-term investments 5,883,910 5,883,910 4,027,837 1,856,073 — —
December 31, 2022
Aggregate Admitted Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 (Carrying Value)
Financial Assets:
Bonds $2,814,790,396 $3,077,708,914 $ 494,191,666 $2,320,598,730 $ — $ —
Cash equivalents 51,758,913 51,758,913 51,758,913 — — —
Common stocks 640,500 640,500 — 640,500 — —
Short-term investments 29,585 29,585 29,585 — —
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22.

23.

24,

25.

26.

27.

28.

29.

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

The following methods and assumptions were used in estimating fair values of financial instruments:

. Bonds, short-term investments and cash equivalents - Bonds, short-term investments and cash equivalents are
valued using quoted market prices in active markets, when available, and classified as Level 1 of the fair value
hierarchy. Investments are classified as Level 2 in the fair value hierarchy if quoted market prices are not
available and fair values are estimated using quoted prices of similar securities or recently executed transactions
for the securities. Pricing services are used for valuation of all investments.

. Common stocks - Common stocks are comprised solely of FHLB capital stock which must be held in connection
with the Company’s FHLB membership. The price of FHLB capital stock cannot fluctuate, and all FHLB capital
stock must be purchased, repurchased or transferred at its par value. Common stocks are classified as Level 2
in the fair value hierarchy as the carrying amount approximates the fair value.

D. None.
E. None.
Other Items

A.-F.  No significant change from year-end 2022.

G. Insurance-Linked Securities (ILS) Contracts:

Number of Outstanding | Aggregate Maximum

ILS Contacts Proceeds
Management of Risk Related To:
(1) Directly Written Insurance Risks
a. ILS Contracts as Issuer $ —
b. ILS Contracts as Ceding Insurer 5 $ 1,070,649,728

c. ILS Contracts as Counterparty $ —

(2) Assumed Insurance Risks

a. ILS Contracts as Issuer $ —

b. ILS Contracts as Ceding Insurer $ —

c. ILS Contracts as Counterparty $ —
H. No significant change from year-end 2022.

Events Subsequent

The Company has considered subsequent events through August 7, 2023.

Reinsurance

No significant change from year-end 2022.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not have any retrospective rated contracts or contracts subject to redetermination.

Changes to Incurred Losses and LAE

A. Reserves as of December 31, 2022 were $142,634,896. For the period ended June 30, 2023, $2,881,982 was
paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $94,978,438 as a result of re-estimation of unpaid claims and claim adjustment
expenses. Therefore, there has been a $44,774,476 favorable prior-year development during the period of
December 31, 2022 to June 30, 2023. The decrease is generally the result of ongoing analysis of recent loss
development trends including the impact of previously identified defaults that cured. Original estimates are
increased or decreased as additional information becomes known regarding individual claims. The Company
does not adjust premiums based on past claim activity.

B. No significant change from year-end 2022.

Intercompany Pooling Arrangements

No significant change from year-end 2022.
Structured Settlements
No significant change from year-end 2022.
Healthcare Receivables
No significant change from year-end 2022.

Participating Policies

No significant change from year-end 2022.
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31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

Premium Deficiency Reserve

No significant change from year-end 2022.

High Deductibles

No significant change from year-end 2022.

Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant change from year-end 2022.

Asbestos/Environmental Reserves

No significant change from year-end 2022.

Subscriber Savings Accounts

No significant change from year-end 2022.
Multiple Peril Crop Insurance

No significant change from year-end 2022.

Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[X]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT F= (=N o] i =g Lo L RSPV RRR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001448893
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2018
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. .............ccoceveveveveceuererereeeceennns 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/18/2020
By what department or departments?
Pennsylvania INSUraNCe DEPATMENT ..........iiuiiiiiii ittt ettt ettt e e bt e s bt e be e bt et e ea bt ea et eae e SRe e £E £ e e b £ e b e e bt ea bt em bt eae e em et eheeeheeabeenbe e beenbeenbeanneanns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1 Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol NAT X1
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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16.

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC

GENERAL INTERROGATORIES

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

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

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
If the response to 9.2 is Yes, provide information related to amendment(s).

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

FINANCIAL

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeene
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[X]

Ves [ X1 No[ 1

2
Current Quarter
Book/Adjusted
Carrying Value

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

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

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

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

7.1

LOLLee e

Yes[ 1 No[X]
] N[ 1 NAT ]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
NOFEREIN TrUST oo 50 South LaSalle Street, Chicago, IL 60603 ............ccccceeviieveveririicrenne

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceoeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Goldman Sachs Asset Management, L.P. ...... U..
Wellington Management Company, LLP U...

Loomis, Sayles & Company, L.P.
Paul Stephen Borgia
Joseph James Manion, Jr. ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes [ X] No [ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........covvereceieninnnsecene Yes [ X] No[ ]

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

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

107738 Goldman Sachs Asset Management, L.P. ... CF5M58QA35CFPUX70H17 ........ DS....
106595 Wellington Management Company, LLP 549300YHP12TEZNLCX41 ........
103577 .. Loomis, Sayles & Company, L.P. ... JIZPN2RX3UMNOY IDI313 ........

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt e e et et et et et e e e e e enean Yes[ 1 No[X]

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

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

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

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

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueuereeeeceeueeeeeeeceeee e eee e enenaeae e nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEErEST GrEALEr thAN ZEIO? .........oeieeececveeee ettt ettt ettt et sea ettt e e e s aetetetesenssaeae s et e s ensss et e s et esensnsstesesesenssssaetasasensnssaesesasennsnsesesasensnsnansasasnn Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %
A I oto TS ot T g = 1T 4 1= gL Qo T=Y (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... o
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee e eeeae et s s ae e s s s asas s et s s s ssasaesesessanassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccrueueieieeececeeteieeeeeecte et ee e et see s ssaesesesesenssaesesesesenssaesesesesenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiiiienin e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevucnee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ......c..ieevieetieetie ettt e s b e es b s es s bt 88 b8 b b8 bbb et E bbbttt Yes [ ] No[ ]




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

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




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ Lo e 4,644 175 |............... 4,575,459 |.cocoovr 19,064 |...cocveveee 75,374 |............. 1,828,794 |.............. 2,229,199
2. Alaska ......ccoeeveeeee . AK | Lo oo 1,068,805 |.............. 1,245,439 [ e 64,501 oo 824,515 [...cccven 792,940
3. Arizona......oiii. AZ e [ ISR 16,895,890 |............. 14,205,143 | o e 6,161,650 |.............. 4,078,527
4. Arkansas ... . AR s Lo e 5,089,292 |..ccooeene 5,368,841 |....cocvevii 84,330 |.oooiiie 14,782 | 1,372,259 | 1,556,774
5. California .......ccccceceeece.. CA | Lo forriis 52,764,774 |.............. 48,384,508 |.......ccee...... 71,275 | 62,576 |............. 44,225,994 |............. 37,347,226
6. Colorado ....... L. 16,929,508 |.. 15,696,852 |.. , , ..5,000,137 |.. ..5,566,921
7. Connecticut .......cce.e... CT |eeens Lo oo 4,263,936 |............... 4,439,759 | 4,540 |..ooovna 78,495 |....cocoee. 1,950,652 |.............. 2,613,426
8. Delaware ..........c.cc.ec.... DE |eieiis Lo e 1,263,715 |cvevee 1,279,226 |.....ocoveee. 84,284 | e 517,384 |.coeee 584,051
9. District of Columbia .....DC |-......... [N ISR 975,891 ..o 921,595 [oeeeeececeeeees oo o 614,862 |.............. 1,252,948
10.  Florida .....ccoeoveviiens FL [ Lo forrnns 52,542,277 |..concce.. 46,856,359 |......cccocveveee 51,960 |coveveeeennee 60,419 |............ 23,536,222 |............. 21,970,084
11.  Georgia . .. GA L. .16,212,063 |.. 14,248,958 |.. ..6,837,165 |.. ..6,784,723
12.  Hawaii ... LLHE e [ ISR 971,917 o 977,709 583,504 |.....ccccvne... 955,985
13. Idaho..... LD [ Lo oo 4,395,303 |............... 3,541,396 | e e 1,076,623 |.....cococveee 508,656
14, lNOIS ..o | I RO Lo forriis 14,225,773 |..cooenve. 14,316,247 (..o 597,870 |.ceeeeee 430,933 |.ccoeee 8,185,257 |.coveeee. 7,638,007
15. Indiana .......ccccccoeeeene IN e Lo e 6,736,353 |..cccoienene 6,131,034 |coveriee 40,225 | 26,492 |....cocve. 2,868,972 |....cocveen 2,346,139
16. lowa ...... A L. ..2,193,750 |.. ..2,358,830 |.. , , " ..895,732 |.. ..858,370
17. Kansas .. L KS e Lo oo 2,016,901 |.............. 2,024,325 | 32,567 .o 10,856 |...cocooveveee 505,858 |.....ccceveuvee 659,224
18. Kentucky ... CKY s Lo oo 3,813,217 | 3,620,033 |...cocvevennen 130,607 |[.ovovevereinee 26,492 |....cocve. 1,583,438 |............... 1,427,083
19.  Louisiana ........c.ccoeevene LA [ Lo e 5,067,020 |.............. 5,020,319 | 106,940 |........cooe. 139,015 .o 3,420,567 |cvcveenn 3,239,152
20. Maine ....ccooeveiies ME [ [N ISR 999,39 | 961,817 [ 28,283 | [ 642,206 |.................. 424,929
21. Maryland ....... ... MD L. 11,854,520 |.. 12,135,262 |.. " ..6,813,954 |.. .. 1,575,833
22. Massachusetts . L MA | Lo e 6,032,538 |........c...... 5,870,055 |ooovveeeeeeeeeeieeees e 9,338 [ 3,428,851 |............... 3,340,733
23. Michigan ....... LML e Lo forriis 11,389,663 |............ 10,450,285 VA 1 B 5,268,685 |.............. 4,411,813
24. Minnesota .........ccoccune MN [ Lo e 9,418,248 |.............. 9,299,339 | 122,240 ... 71,093 |............... 2,951,581 | 2,891,257
25.  MissisSippi ....cccovvvereene. MS [ Lo e 1,495,254 |............... 1,473,781 | 61,647 [ 4,351 [ 833,979 | 951,994
26. Missouri .... ...MO | L. 6,922,115 |.. ..6,809,126 |.. " .. 1,475,503 |.. ..2,300,029
27. Montana .... W MT e Lo oo 965,859 |....cceveneee 935,006 |.....coovoveeeeeeeieieieies oo o 350,048 |.....coevvee. 375,694
28. Nebraska .. .NE | Lo e 1,862,450 |.............. 1,931,047 oo 51,544 | 019,894 [ 433,389 | 590,563
29. Nevada ... NV | Lo e 9,421,824 | 8,683,025 |...oveeeeeeeieieees e [ 4,865,088 |.............. 3,905,387
30. New Hampshire .......... NH [ Lo e 1,462,675 | 1,438,317 | [ 42,667 [ 666,080 |.......cco....... 508,170
31. New Jersey ...... L. .12,810,39 |.. .13,008,584 |.. " .. 8,163,747 |.. .. 8,518,807
32. New Mexico ..............NM [......... Lo oo 1,959,643 |.............. 2,017,785 | [ [ 849,725 |.............. 1,203,714
33. NewYorK ...cccocveeeeeeee. NY s [ IS 11,133,245 |............ 11,162,502 044 29,258 | 10,257,341 |............. 10,338,640
34. North Carolina ............NC [......... [ IS 12,498,013 |.............. 11,401,831 | 81,351 | [ 2,767,263 |............... 3,703,145
35. North Dakota ..............ND [.......... [ ISR 556,326 |.....ccccveneee. 519,199 250,820 |...ccveveeee. 570,111
36. Ohio ...ccceeeee L. 12,135,454 |.. .12,087,609 |.. , , " .. 4,740,473 |.. .. 4,511,867
37. Oklahoma ........c..c...... OK e Lo oo 4,298,574 |............... 4,690,226 |.......cocoe.... 85,258 |.coeeee 55,986 |...ccevnee 1,795,300 |.cocvveeee 2,451,985
38. Oregon ........ccceceeeveeen. OR [ Lo oo 6,138,795 |.cocvevee 5,768,479 |.ccveveeenn 59,546 v [ 2,559,020 |............... 2,030,453
39. Pennsylvania .............PA |[......... [ ISR 10,819,055 |.............. 10,762,094 |................... 286,898 |....ccccvevneee 50,482 |...ccvne. 4,339,348 |............... 4,701,398
40. Rhodelsland ............ Rl |oeeeee. [ ISR 781,110 [ 783,268 | e [ 267,599 |..coeeiee 303,306
41. South Carolina . ...SC L. ..6,300,055 |.. ..5,937,029 |.. .. 2,072,967 |.. .. 2,341,850
42. South Dakota ... .SD | [ ISR 493,486 |......c.c......... 508,781 [oeeeecceeeeeeees oo o 129,825 | 134,899
43. Tennessee ... TN o Lo oo 8,434,195 |............... 7,339,489 |....occooen 21,221 | 31,644 |.............. 1,848,486 |.............. 2,099,107
44, TexXas ....ccoceevvveeiec TX e [ IS 51,886,813 |............. 47,363,204 |.ocveve 620,034 |......ccoe.... 188,725 |............ 21,140,691 |............. 21,913,159
45, Utah ...ccoocoeveeeeeee. UT e Lo oo 8,526,382 |....cocoee. 7,238,866 |....cooveveeeeeecieieieiee e e 2,746,663 |............... 2,206,702
46. L. 427,399 |.. 450,826 |.. . " 194,372 |.. 210,586
47. Virginia ....c.oooeveeveeeee . VA [ IS 11,577,815 |............ 11,940,966 |.........covee.e 6,504 [ o 4,013,507 |ocveveeen 4,724,510
48. Washington ................ WA |......... [ IS 13,964,318 |............. 13,478,579 | 2,066 ..o oo 4,944 814 |.............. 4,401,028
49. West Virginia .............. WV |occcee. [ ISR 932,133 |coiieee 944 142 (..o 45,705 |cveve 10,810 [ 308,169 |...ccveenee 393,049
50.  Wisconsin ......ccoeeeeee. WL e Lo oo 4,678,585 |............... 4,584,738 |...ocoover 90,945 | 31,574 |............. 1,735,103 |..ocoeeee 1,395,932
51.  Wyoming L. ..561,873 |.. ..588,632 |.. ..129,810 |.. ... 82,348
52.  American Samoa ........ AS |.......... Nerreies e e eees e o [ [t
53. Guam .....cocecveveceee. GU e Nerreies e e eees e o [ [t
54. Puerto RicO ............. PR [l Nerreies e e eees e o [ [t
55. U.S.VirginIslands ...... VI |......... N s [ [ [ [ [
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccoeeefennn XXX vver oo [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 51 4. Q- Qualified - Qualified or accredited reiNSUrer...............cc.oceveeuevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - see DSLI) 0 6. N - None of the above - Not allowed to write business in the state... ....... 6
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

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

Essent Irish
Intermediate Holdings
Limited

UIP (Ireland)

100%

Essent US Holdings, Inc.

UDP (DE)

100%

Essent Group Ltd.
UCP (Bermuda)

100%

100% |

Essent Title Holdings,
Inc.

NIA (DE)

|
100% |

Essent Guaranty of PA,
Inc.

100% |

CUW Solutions, LLC
NIA (DE) NAIC # 13634 (PA)

Essent Guaranty, Inc.

NAIC # 13748 (PA)

100%

Essent Solutions, LLC
DS (DE)

100% |

EssentServices, LLC
NIA (DE)

100%!

EssentVentures, LLC
NIA (DE)

100% |

Essent Treasury
Services, LLC

NIA (DE)

Essent Reinsurance Ltd.

IA (Bermuda)

100%
Essent Agency

(Bermuda) Ltd.
NIA (Bermuda)

Insurer



cl

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

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 ....|98-0673656 .. 0001448893 .. [New York Stock Exchange . |Essent Group Ltd. ..........
..... 00000 ....|98-0673657 .. . Essent Reinsurance Ltd. Essent Group Ltd. Ownership.. .100.000 ...|Essent Group Ltd.
..... 00000 ....|98-1167480 .. Essent Irish Intermediate Holdings Limited .. |.. Essent Group Ltd. .. .. | Ownership .100.000 ...|Essent Group Ltd.
Essent Irish Intermediate Holdings Limited
........................................................... ... [26-3414247 .| oeeoeiiiiiies | eeeeeeieiiiieeee | eeeeeeieeiiieeeeeeeeeeee... |Essent US Holdings, Inc. ... | L DB e eeeeeeeeeieeeeeieiaeaaaaaaaaaaeaaaeaaeeen | OWnership .100.000 ...|Essent Group Ltd.
. 4694 ...|Essent Grp ... |26-3728115 .. Essent Guaranty, Inc. .......... .. PA..... ..|Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.
. 4694 ...|Essent Grp .... | 27-1440460 .. Essent Guaranty of PA, Inc. .|Essent US Holdings, Inc. Ownership.. ..}.100.000 ...|Essent Group Ltd.
....|45-3478888 .. CUNl Solutions, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.
... |27-2881289 .. Essent Solutions, LLC Essent Guaranty, Inc. ... Ownership .100.000 ...|Essent Group Ltd.
... |98-1340476 .. Essent Agency (Bermuda) Ltd . |Essent Reinsurance Ltd. . Ownership.. ..}.100.000 ...|Essent Group Ltd.
... |86-3270759 .. EssentServices, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.
... |86-3270350 .. EssentVentures, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.
....|87-1422316 .. Essent Treasury Services, LLC ...NIA....... | Essent US Holdings, Inc. Ownership.. ..}.100.000 ...|Essent Group Ltd. .. No..
. [92-2590985 .. Essent Title Holdings, Inc. ...... DE.....[...... NIA....... Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd. ..... N0 e

Asterisk

Explanation




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.
PART 1 - LOSS EXPERIENCE

Current Year to Date

4

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

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

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

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
Financial guaranty

Medical professional liability - occurrence ............ccccoovviiiniiiiine
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

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

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

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made ............cooiiiiiiieeeee e
Excess workers’ compensation
Products liability - occurrence
Products liability - claims-made ...
Private passenger auto no-fault (personal injury protection) ............cc.ce....
Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability

Private passenger auto physical damage ...........cccceiiiiiiiiiniienecneenen

Commercial auto physical damage ...

Aircraft (all perils) .

Warranty
Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

465,204,390

4,565,734 |..

Reinsurance - Nonproportional Assumed Financial Lines .................c.. s e XXX
Aggregate write-ins for other lines of business ..............cc.ccoooiiii 0 0
Totals 465,204,390 4,565,734

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

10.
1.1
1.2
12.
13.1
13.2

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

Allied Lines ....
Multiple peril crop

Federal flood

Private crop

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

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

Inland marine

Financial guaranty

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

Credit accident and health

Vision only

Dental only

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 - OCCUITENCE ..........coiiiiiiiiiii e
Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

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

Boiler and machinery
Credit
International
Warranty
Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

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

230,010,324 454,808,764 427,775,921

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

4

5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOr ..o oo 80,100 [ 3,370 [ 48,025 |l 1,827 | O i 1,827 027,539 [ 0 e 2,055 (15,783) (1,320) (17,103)
2. .. L7 ..(8,832)].... ... (704)].. ..(9,536)
3. Subtotals 2021 + Prior ........ccceeefoeevninnnen 710,343 | 5,204 | 70,097 [ 2,409 | O e 2,409 (43,269 [ O 3,230 (24,615) (2,024) (26,639)
4. 2022 |02, 433 [ 4,605 | 67,038 [ 823 | O 423 | 80,124 0 3,356 (16,886) (1,249) .. (18,135)
5. .. ...6,586 ... ....(41,501)[.... .(3,273) ... (44,774)
6. 2023 ..o XK i e XK i e XK e XK i e 19 LT XX 38,300 2,827 | A1,102 XXX [t XXX i [ XXX
7. TotalS .o 132,776 9,859 142,635 9,413 136,170 (41,501) (3,273) (44,774)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 1,020,034 Line 7 Line 7 Line 7
1. (31.3) 2. (33.2) 3. (31.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (4.4)




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

LT NHTRARTER O R
1 8 6 3 4 2 0 2 8 4 9 0 0
MU ERRATRA RN R
i 8 6 3 4 2 0 2 8 4 5 5 0
LR ERTIN TN ARY MM
i 8 6 3 4 2 0 2 8 3 6 5 0
LR R R
i 8 6 3 4 2 0 2 8 5 0 5 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]
i 8 6 38 4 2 0 2 8 2 2 2 0 0

0

ol
—

[
[
[
[
0 2

ol ol
— —

ol
—
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

OVERFLOW PAGE FOR WRITE-INS

NONE

17



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiieieeee ettt ettt e st e saeesneeeeenees [eseeteete et e ee e O R 0
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 70,776 |...
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 270,776
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccccccvevee.... NG - B - BN - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DTN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infilliest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 146,924,805 ....81,389,854
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 25,000,000
2.2 Additional investment made after acquisition ... .... 16,630,066
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 144,728,842 146,924,805
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 3,078,570,202 |............ 3,034,945,901
2. Cost of bonds and stocks acquired ...482,447 649
3. Accrual of discount .... 11,604,599
4. Unrealized valuation increase (decrease) ... (1,050,614)
5. Total gain (loss) on disposals ... 11,425,052
6. Deduct consideration for bonds and stocks disposed of 426,591,629
7. Deduct amortization of premium ....21,595,324
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,109,589,765 3,078,349, 414

SI101
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STATEM

ENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1

Book/Adjusted ? ° ¢ Book/A:r)djusted Book/:djusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 2,456,851,437 |....occuvenene. 89,160,464 |................. 66,503,249 |.......c........ 14,492,099 |............ 2,456,851,437 |............ 2,494,000,751 | 0 [ 2,456,970,683
2. NAIC 2 (@) ettt b bbbk ek ekt h et b et h et b st eh st ea st ettt ettt enebe s enenene [er e 629,219,606 |........ccc.c... 6,217,937 |.covine 20,943,092 |........cco.... (18,371,815)|....cc.cc... 629,219,606 |............... 596,122,636 |.....covvereerriericnnen 0 596,370,625
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 18,090,795 |..ooiiicnes 259,736 |.eeeeeeererinine 111,652 | 1,106,098 |......coceevv 18,090,795 |....ccoovneeee 19,344 977 |0 s 17,964,502
L 7Y (@2 - STV RPURRTTY R 5,593,939 [ 37,509 oo 183,464 |.......cocveve (201,633)[...ccvvccinnne 5,593,939 [ 5,246,351 |.ccvirniccinneee 0 [ 6,432,688
5. NAIC B () et b et b et e bt n s [e e s (U R 2,850 | [V O 191,010 | [V 193,460 ..o 0 o
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0
7. Total Bonds 3,109,755,776 95,678,096 87,741,456 (2,784,241) 3,109,755,776 3,114,908, 175 3,077,738,497
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 0 oo 0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 0 oo 0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 3,109,755,776 95,678,096 87,741,456 (2,784,241) 3,109,755,776 3,114,908, 175 3,077,738,497
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 5,591,362 ; NAIC2 $ oooveeverena. 291,582 ; NAIC3 $ woooveeeeeeeeeenan 0 NAICA $ oo, 965 ; NAIC5 $ oo 0 ; NAICE $uroreerereeeeeeias 0




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 5,883,910 XXX 5,856,494 7,343 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvcvcveveveeieeeceiieieieteteteeeaeeee et s st ea s s sesesesesesnas [ereseneseeseneeseenenens 29,584 | 22,149,266
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieeeececececcie ettt s et seseasas s s st esesesesssssssansesesesnas [eoeneeneanasennens 5,845,490 |.ooiriinne 9,837,598
3. ACCTUAN OF GISCOUNL ...ttt ettt eseeeeeee e eseseseseee e eaeseseeee e 2 esesesesee e s e eaeseeee e s e e s e e esee e e s nsesesesessanaeseseses s sesnsesesesassnnnas [oeteessnanicaceseannas 27,781 | 22,355
4. Unrealized valuation iNCrEASE (JECTEASE) .........ceovevivivivereretiaieeeetesetetetesesee et st ssesesesessssssesssesesesesesessss et et et esesesesessssssssasasesesesssnas [eresesnseseseseseseneeneaes (15 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cveiieieeeeeeeeieeieiete et eteaeee et s et et ea e s s s et e s et esesese s s st et esesessssasssassesesesesessssnssseseseseseas |oeeesesessseseneneenenes 7,489 | 2,868
6. Deduct consideration reCeived ON ISPOSAIS ................ceueueuiuieiieiieiietetetcsieee et sete e tesessss s es st esesesesessss s et ssasesesesesssssesssssesesesesnas |reesesessseseneneeeaes 26,419 | 31,982,503
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 5,883,910 |ooooiiiiiee 29,584
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 5,883,910 29,584
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 51,758,914 |...ccoceeene 99,330,231
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 427,507,598 |.....cceveene 705,620,868
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ..............c.cviviueuiueriiieeeeeeieieteseseses et es et etetesese st st ssesesesesssssssssssesesesesesessasasssasaseses [oeseseeeseenenas 402,096,321 [.ococeeenene 753,192,185
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 77,170,190 |.....coeneeeeee. 51,758,914
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 77,170,190 51,758,914

S108




Lo3

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
..oveon.. 05/08/2023 ... 270,776 |.... 270,776
270,776 0 270,776 0

0399999 - Totals 270,776 0 270,776 0
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

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

NONE

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

NONE

EO2
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 AQUILINE FINANCIAL SERVICES FUND IV L.P. .... New York ... .| Aquiline Capital Partners LLC ... ....12/20/2019 ... .... 195,054 ... 240,261 |...
000000-00-0 . ..|Aquiline Financial Services Fund V L.P. New York Aquiline Capital Partners LLC ... ..06/23/2023 . 4,001,832
000000-00-0 . ..|Further Global Capital Partners II, L.P New York Further Global Capital Partners Il GP, L.P. ..05/18/2023 . 3,011,315
000000-00-0 ......... Gallatin Point Capital Partners LP Greenwich .. .|Gallatin Point Capital Partners LP ...11/16/2018 ... .... 281,575 2,920,680 |...
Gallatin Point Capital Partners Il
000000-00-0 ......... S PP Greenwich .oovvvvveeeniiiiiineiniiniiniinnens [ [ Gallatin Point Capital Partners LP .......ccccoooviiiiiiniinnns Jovinnnns coneenes 1272972021 | i i 1,070,988 |.oovvvveniiiiiiiiiiiiiiiiies fooniiiiiiis 33, 155,298
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,058,898 1,547,617 0 43,329,386
000000-000 ......... [U.s. Real Property Income Fund Advisors, LLC ...ocooooercescerereans [New YOrk wovoveiesiesiesieseseseserees [ WY, [U.s. Real Property Income Fund Advisors, LLC ............... | |7 R e X R 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 56,856 0 0
000000-000 ......... [Global Transport Income Fund Master Partnership SCSp w.ooocooereee. [Luxembourg ..oovvvveeciiieseseceseis T [Global Transport Income Fund Master Partnership SCSp ..... | I e A e R R 0
2599999. Joint Venture Interests - Other - Unaffiliated 0 547,776 0 0
6099999. Total - Unaffiliated 3,058,898 2,152,249 0 43,329,386
6199999. Total - Affiliated ‘ ‘ ‘ | 0 0 0 0
6299999 - Totals 3,058,898 2,152,249 0 43,329,386 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Gallatin Point Capital Partners LP ........... Greenwich .......cveevvvvivennnnnnes fovvennnns (0] I Gallatin Point Capital Partners LP ......|... .11/16/2018 ...|....06/16/2023 ...|....... 160,449 [.oevvviiiiins i [ e [ [V O R 160,449 |....... 160,449 [.ooevvvniieies v [t [V RN
Gallatin Point Capital Partners Il
000000-00-0 ..... LP i Greenwich .....cccvenviviivnnnnnnes Jovvennnns [ PO Gallatin Point Capital Partners LP ......|... .12/29/2021 ...|....05/05/2023 ...|....... 127,686 [..oovvvvvinnns o foviiii o foiiiiinnns [0 O AT 127,586 |....... 127,686 [..oovvvvvinnnns o forniiiiiiinnnns [ I
1999999. Joint Venture Interests - Common Stock - Unaffiliated 288,035 0 0 0 0 0 0 288,035 288,035 0 0 0 0
BlackRock US Real Estate Senior Mezzanine BlackRock US Real Estate Senior
000000-00-0 ..... Debt Fund LP ... New YOrk .ooeeevveeeeeenniieeeeens Jeeennnns [ Mezzanine Debt GP LLC ......ccevvvvennnneens ....04/30/2019 ...|....05/31/2023 ...|....... 221,824 | oo e oo e [V FOURRRRRR A 227,824 |....... 221,824 oo e e [V IR
000000-00-0 ..... Blackstone Property Partners L.P. ............ New YOrk woveveevuveenneenneenines Jovieeenns NY.s Blackstone Property Associates L.P. .... |....06/25/2019 ...[....06/26/2023 ...|........ 88,432 |ouueeiieiiinen foreenieiiis s e fe (V1N PP IR 88,432 |........ 88,432 |ouueiiiiiinen [ e [V R,
U.S. Real Property Income Fund Advisors,
000000-00-0 ..... U.S. Real Property Income Fund, L.P. ......... New YOrk ..oooevveveviiinnninnnnens Jovvnnnnns Yoo LLC i ...04/01/2019 ...]....05/10/2023 ...|........ L7/ V1 I O R ) R [V R RN 87,501 |........ L7/ V1 I R FORRR R R [V RN
Pretium Residential Real Estate Fund |1,
000000-00-0 ..... L P i New York ...ocevveviiiiinnininiens Jovvennnns N Pretium Partners, LLC ......ccooeeiiiiinnnn ...07/13/2018 ...]....05/01/2023 ...]....... 357,570 |oueniviiiinnns foovevnnnnnnnnnns foveinnniiiininns fovvviiiinnnins foviiniiiiinnnn [0 T AT 367,570 |....... 357,570 |ouenniiiiiinnnns foovevvniinniiins Joviiniiiiinnnn [ I
2199999. Joint Venture Interests - Real Estate - Unaffiliated 761,827 0 0 0 0 0 0 761,827 761,827 0 0 0 0
Global Transport Income Fund Master Global Transport Income Fund Master
000000-00-0 ..... Partnership SCSP ....eeievvveuaniieiniiaaraeens LUXEMDOUIg +evveeeeerennninnaeeenns Joenennnns LUX........ Partnership SCSp «ovveeveveevnninnieeennins foens 07/08/2022 ...|.... 05/22/2023 ...|....... B4T,776 |eeeeeeeennans fooremmmmnnnneeee foneeneeeeeinins foorermniinnieees fooiinneecennnns [ ORI A 547,776 |....... B4T,776 |eeeeeeeennnns ooremmnmnnneeeee forianeeeeennnns [ T
2599999. Joint Venture Interests - Other - Unaffiliated 547,776 0 0 0 0 0 0 547,776 547,776 0 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 1,597,138 0 0 0 0 0 0 1,597,138 1,597,138 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 1,597,138 0 0 0 0 0 0 1,597,138 1,597,138 0 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912820-CC-3 ......... [UNITED STATES TREASURY ...eiereieeeeeeiie e e e ceene e e e eeene e e e eenn e e e e enn e e e eennnn e e e eennnnneees | sevnnnnnennnnns [oaeead 05/08/2023 ..... CIEIGIOUD -eeeeree e e e eee e e e e et e e e e e e e e e ee e e e e e e e e e e e e e ennan e e eeennnnnseeeennnnnneeeennnn  reeennnnaseeeennnnnaeeeennnnnaerees Joernnnaanreennniaaaees 3,011,001 [oeiiieiiiiieieeeeee 3,150,000 |...
91282C-EH-0 . .. [UNITED STATES TREASURY ....iiiiiiiiiiiiiiiii e eenn s snsnin s sennnnns | eeeeennnnnneees [onind 04/28/2023 ..... JP MORGAN ... .... 10,017,992 |. .... 10,300,000 ...
91282C-GM-7 ......... UNITED STATES TREASURY ...eeeeeeiieeeeeeeee e e eeen e e e e ee e e e e e e e e e emnnn e e e e ennna e e eennnnnns | oeeevnnnninnnns Jonnnd 04/24/2023 ..... Various .... 14,476,810 |. .... 14,450,000 |...
91362*-AA-9 ......... Mor tgage Guaranty Tax and Loss BONd .........ccceveiiiiiiiiniiiiiiiiiniiiniiiiiiiinniiiiininnnnnrernnnnns | aeeeeennnnnenes |ounnndd 06/14/2023 ..... U.S. DEPARTMENT OF TREASURY ... 28,000,000 [. ...28,000,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 55,505,892 55,900,000
00BMFO-6C-2 ......... |ALASKA MUN BD BK ALASKA MUN BD BK AUTH ....eeeuiiiiiinnniiiiiinniiiiiiiininiieiinennssssnnnnnnsnnsee | enseeeesensnnns [oeeees 01/12/2023 ..... Lo Lol T =S N FF P PPPPPII (3,281,646)|..ccvuniiiiinnnnnnnns (4,000,000)
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions (3,281,646) (4,000,000)
01179R-L9-2 . ..| ALASKA MUN BD BK ALASKA MUN BD BK AUTH . .01/12/2023 Barclays Bank .
249218-AJ-7 . .. | DENVER COLO PUB SCHS CTFS PARTN . 05/01/2023 Northern Trust ..
66705E-AA-6 ......... NEF 2012-1 A = ABS .oeuuuniiiiiiuniiiiiiiiiisiiiiieeie s e s eiessissssenennssssseennssessnnnnnsessnnnsnnses | aeeerennnnnenes |ousand 05/31/2023 ..... CANTOR FITZGERALD & CO .
0909999999. Subtotal - Bonds - U.S. Special Revenues
00206R-ML-3 . . |AT&T INC ..... .05/31/2023 Citigroup Global Markets, Inc.
023135-BR-6 . .| AMAZON.COM INC 05/31/2023 WELLS FARGO SECURITIES LLC .
12550U-AE-3 ......... CIM 2020-R5 M1 = CHO/RUBS ... vvoeeeereecseeenceeseeeeesessseeeseensesseesssessnsesnnsessnsennns | seeesssiennnns [oonees 05/31/2023 ... RAYMOND JAVES & ASSOCIATES ...
130790-DC-9 SYNP 9RRR AR3 - CDO 05/31/2023 BARCLAYS BANK PLC
17324T-AE-9 ........| CGOMT 2016-GC36 A5 - CBS 05/31/2023 Citigroup ...
22823K-AU-8 . ..[CCITY 2R A2R - CDO . 05/31/2023 CitiGroup ...
22945D0-AG-8 . ..|CSAIL 2019-C15 A4 - CMBS . 05/31/2023 Morgan Stanley
26244G-AG-0 . ..| DRSLF 40 BR - CDO .. 05/31/2023 Morgan Stanley
345280-HF-4 ......... |FORDF 2019-4 A - ABS . 05/31/2023 MERRILL LYNCH PIERCE FENNER & SMITH INC
34531N-AA-4 . .| FORDR 2020-REV1 A - ABS 05/31/2023 ..... Various
34532P-AA-8 FORDR 2019-REV1 A - ABS 05/31/2023 SG AMERICAS SECURITIES .
361886-CM-4 . ..| GFORT 2020-2 A - ABS . 05/31/2023 Citigroup
406375-AA-3 . ..|HLSY | AA1 - CDO 05/31/2023 Various ...
40638U-AA-7 . ..|HLSY 3 A1A - CDO 05/31/2023 CITIGROUP G
437076-CB-6 . .| HOME DEPOT INC ... 05/31/2023 CREDIT SUISSE ...
449258-AA-0 . .| 1CG 2018-1 A1 - CDO 05/31/2023 Citigroup ...
46124H-AC-0 . | INTUIT INC ........... 05/31/2023 MERRILL LYNCH PIERCE
55822A-AN-7 . .[MDPK XLVI B1R - CDO 05/31/2023 JP Morgan .........
69356A-AL-6 PPNC 4 AR - CDO 05/31/2023 ..... CREDIT SUISSE ...
69917A-AN-4 PARL 2020-1 A2R - CDO 05/31/2023 ..... CitiGroup
81748-AA-4 . .| SENT 2021-4 A1 - CMO/RMBS 05/31/2023 J.P. Morgan Securities LLC .
8793811-All-3 TELEFONICA EMISIONES SAU ... 05/31/2023 ... CREDIT SUISSE AG NY BRANCH ....
BI173H-AB-2 ......... TPUT 20172 A2 = BUBS .v.vveeeaeeeacseeesee st sttt nesenns | eeeesssiennnins [oonees 05/31/2023 ... Citigroup
89624N-AA-6 . .| CAVU 2021-1 A - CDO ..... 05/31/2023 CREDIT SUISSE ...
95001F-AX-3 ......... [WFCM 2017-RC1 A4 = OMBS ......iiiiiiieeniiiiiiiiiiiiiiiiin s s iiseis s s sseeeiessessrnnsnssssrnnsnsensnes | sensnnneeeeeens [oones 05/31/2023 ..... BARCLAY INVESTMENTS, INC. .iiivuuuniiiiiiunnniiiiiiiiiissiiiiii e e s sciuii s e s s cesaasessceananeessennnas
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 36,127,573
03460#-AA-1 ......... ANESTHESIA CONSULTING & MANAGEMENT, LP ... ...05/18/2023 ..... Unknown ... ..180,881 |...
03460#-AA-1 . .| ANESTHESIA CONSULTING & MANAGEMENT, LP . 06/21/2023 Unknown
05622*-AB-3 . ..|BCM One, Inc. - Delayed Draw Term Loan . Unknown
08658D-AF-6 . | BESTOP, INC. eeeeeeeeieieee e Unknown
09238P-AD-1 ......... Blackhawk Industrial Holdings, INC. = Re ..vievuiiiviiiiiiiiiiiiiiiiieeiicce e ceieeveenieenns | ceeernieenens o 04/05/2023 ..... Unknown ...
127518-AA-2 ......... CPC Millennium Acquisition LLC = ReVOIVI ...eeeeereiiiiiiiiiieieeiieiee e eeeennnns | cevvviniinnnes feennid 06/23/2023 ..... Unknown ...
23302E-AC-0 ......... DAS Purchaser 2 Corp. = Revolving Loan .........cievuvireiiiriiiiiiniiiiiniiiieiieenieenieenineennns | ceveeenniennnns foveees 04/21/2023 ..... Unknown ...
25538%-AC-2 ......... Diverzify Intermediate LLC = ReVOIVING L ...veeeerniiieeeieiie e eeeeenieeeeeenne | evevviniinnees [eennid 06/08/2023 ..... Unknown ...
29916C-AC-9 ......... EVANS FOOD GROUP LTD. evvuniiiiiiniiiieiiiiiin e e ceeni e e s eenii e e snnnis e s ennnnn s e sennnnnsessnnnnns | aeeeeennnnnenes fouasd 05/03/2023 ..... Unknown ...
68636*-AD-1 ......... Orion Group HoldCo, LLC = First AMendmen .........ceeeeeeeeeeeuneeeeneeenneeenneeenneesnneennneennneenens | covneernnnennns foveees 06/15/2023 ..... Unknown ...
T4274B-AG-4 ......... Process Equipment, Inc. - Revolving Loan .... FU IR 03/31/2023 ..... Unknown ...
750020-AB-4 ......... RMS BUYER, INC. ..iiieeeuuussssimnnuusaeennnnusaerennnnaaeeennnnnasaerennnnssseennnnnssesennnnnnseennnnnnnns | seeesenssnnenes |oennns 03/30/2023 ..... Unknown




L'¥03

STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
875460-AB-2 ......... Tangent Technologies Acquisition, LLC = ...ccoerreiiiieiimmiiie e eeeeee e e eeen e eeennees | cveevrnninnnns feennnd 04/13/2023 ..... Unknown
903818-AC-2 ......... US Fertility Enterprises, LLC = ClOSING vevuuviruniiriniiiiiiiiiiiiincii e seeinenieenineens | ceeeenieenens foieeed 06/16/2023 ..... Unknown
91860#-AC-8 ......... VPET USA, LLC = ReVOIVing LOAN .....iiieeruuuieieeinnnnsieernennasaeennnnnasseernnnnsseernnnnnsseeennnns | seeesenssnnenes |oennns 06/29/2023 ..... Unknown
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,031,173 1,074,834 0 XXX
2509999997. Total - Bonds - Part 3 89,919,928 93,183,870 267,928 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 89,919,928 93,183,870 267,928 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 89,919,928 XXX 267,928 XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36170N-05-0 | G2 MA1376 = RMBS ........evvvvvveieiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2023 . | Paydoun ... 43,428 43,428 .. (4,870) | 0 el (4,870) ... 43,428 |.. . 10/20/2043 . [1.A ........
..36179R-GA-1 | G2 MA2893 - RMBS .........cooeeeerieieeeees [ . 06/01/2023 . | Paydoun ... .0 . . 06/20/2045 . [1.A ........
. 36179R-JF-7 | G2 MA2962 - RMBS .......oooeeereiiinnnn [ . 06/01/2023 . | Paydoun ... .0 . . 07/20/2045 . [1.A ........
..36179R-LQ-0 | G2 MA3035 - RMBS .......ooeeeeeeeeeeeeee [ . 06/01/2023 . | Paydoun ... .0 . . 08/20/2045 . [1.A ........
..36179T-E3-5 | G2 MA4654 - RWBS ........ocooeeeerrnnnnnn [ s . 06/01/2023 . | Paydoun ... .0 . . 08/20/2047 . [1.A ........
..36179T-8J-5 | G2 MAS021 — RMBS .......oovvvveriiiiiiiiiiiieeieeens [ . 06/01/2023 . | Paydoun ... .0 . . 02/20/2048 . [1.A ........
.. 36179U-K2-7 | G2 MAS713 = RUBS ...ooovveiiiiiiiiiiiiiiiiicceeeeees [ . 06/01/2023 . | Paydoun ... 0 e . 01/20/2049 . [1.A ........
..36179U-05-4 | G2 MASB76 = RMBS .........evvvvvvvvvrrrrnriiniinnnns [eeeeenn . 06/01/2023 . | Paydoun ... 0 el (14,770) ... . 04/20/2049 . (1.A ........
.. 36179V-ZR-4 | G2 MA7052 = RUBS .......oovvvvvviiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... 0 e (1,143) . . 12/20/2050 . [1.A ........
..38377W-25-6 | GNR 2011-099 DF - CMO/RMBS PO T . 06/16/2023 . | Paydoun ... 0 e (433) ... . ....62 |. 07/16/2041 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 406,201 406,201 429,314 457,349 0 (51,148) 0 (51,148) 406,201 7,101 XXX XXX
..T4727P-Ali-1 | QATAR, STATE OF (GOVERNMENT) ... U [ . 04/23/2023 . |Maturity @ 100.00 ....... |.eceeeeeeeeeennnnnns |oeees 9,220,000 |........ 9,220,000 |........ 9,232,725 |.... ) (994) |. 0 e (994) .. ,220,000 |.. 0. .. 178,638 |. 04/23/2023 . (1.D FE .
..Y7136Y-AA-8 | PERUSAHAAN GAS NEGARA TBK PT ... ... |D..... . 05/31/2023 . |Not Available ......ceeeee |ooeeeeeiinienennnnss |oeees 1,609,600 |........ 1,600,000 |........ 1,748,800 |........ , .. (13,792) |. .0 .. (13,792) ... ,632,705 |.. . (23,105) |.... ....44,417 ). 05/16/2024 . [2.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 10,829,600 10,820,000 10,981,525 10,867,490 0 (14,786) 0 (14,786) 0 10,852,705 0 (23,105) 223,054 XXX XXX
..13063D-GD-4 | CALIFORNIA ST .eeviiiiiiiiiiiiiiiiiiieicicicciiiiens [ eeeeenn . 06/30/2023 . |Unknoun .......cooevveiiiins foveiiiininninninnns [0 205,776 |, 200,000 |...........210,99 |...........206,317 |.....cooevieinn 0 fovvvvnnnnnn (542) fonninniiiinnnnn O o (B42) |0 | 205,776 |..ccoeeeeennnns (VR [V R [V 4,500 |. 04/01/2033 . [1.C FE .
.. 20772K-EU-9 | CONNECTICUT ST ..evvnnnnniiiiiiin [eeeens . 06/30/2023 . | Unknoun ... .... 200,000 . .. 3,621 |. 09/15/2023 . [1.D FE ....
.. 452153-AV=1 | ILLINOIS ST ...eeeiiiiiis [ oo . 06/30/2023 . | Unknoun ... .. 216, .... 200,000 220,504 |.... .0 . . ..4,000 |. 03/01/2041 . [1.G FE ....
..882723-F4-6 |TEXAS ST .ivvvvvvririiiiiiiiiiiiiiiiiiiiiiieiiiiieeies [ eeeees . 01/09/2023 . | Adjustment .......oooeeeees Joeeeeiiiiieeins e, 3,399,440 |........ 3,225,000 |........ 3,383,283 |........3,383,283 |.......oeeeeenn0 oo (1,560) [o0vvennnnnnnns 0 ,381,723 . 08/01/2025 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 4,021,466 3,825,000 4,013,395 4,006,634 0 (2,886) 0 0 ,003,749 XXX XXX
..034286-FT-6 | ANDOVER MASS .......covvvviiiiiiiiiiiiiiiiiiiiieeeens oo . 06/30/2023 . | Unknoun ... .... 200,000 .. 200,000 |.......... 200,000 |.... .0 . 0 200,000 |.. . 11/01/2039 . [1.A FE
.. 25476F-Ph-4 | DISTRICT COLUMBIA ....ovvnnnnns oo . 06/30/2023 . | Unknoun ... .... 300,000 352,479 |.......... 308,671 |.... .0 . 0 .305,682 |.. . 06/01/2031 . [1.B FE
..386138-L8-2 | GRAND PRAIRIE TEX ....ooooeeeeiniiinnnni [ . 06/30/2023 . | Unknoun ... .... 200,000 .... 200,000 |.......... 200,000 |.... . .0 . 0 200,000 |.. . 02/15/2036 . (1.B FE
..478164-JX-5 | JOHNSON & MIAMI CNTYS KANS UNI SCH DIST 06/30/2023 . [ Unknown . 300,000 ..330,183 |. ..317,465 |. (1,707) |. 0 . (1,707) 0| .315,757 . 09/01/2036 . 1.E FE
..483836-TN-2 | KANE COOK & DU PAGE CNTYS ILL SCH DIST N 06/30/2023 . | Unknown . 200,000 ..235,542 |. .. 204,447 |. (2,196) |. 0 . (2,196) 0| .202,251 . 01/01/2027 . |1.C FE
..544646-XZ-0 |LOS ANGELES CALIF UNI SCH DIST ... 06/30/2023 . | Unknown . 200,000 L.215,828 |, 0| (485) |. 0 . (485) 0| .215,343 . 07/01/2034 . |1.D FE
..64966M-EB-1 |NEW YORK N Y ... . |- 06/30/2023 . |Unknown . 200,000 ..184,560 |. ..191,889 |. 817 ). 0 0| 192,706 . 08/01/2027 . |1.C FE
..64966M-WIL-9 | NEW YORK N Y . |- 06/30/2023 . |Unknown ..200,000 . 200,000 . 200,000 |. . 200,000 |. .0 0 0| 200,000 . 03/01/2025 . |1.C FE
..748508-B5-6 | QUINCY MASS .......cevvvvviiiiiiiiiiiiiiiieieieennnnns [ oo . 06/30/2023 . | Unknoun ... ..200,000 |.......... 200,000 |.......... 200,000 |.......... 200,000 |.... .. .0 ] .0 . ...0 |.......... 200,000 (.. . 12/15/2039 . |1.C FE
..882723-F4-6 | TEXAS ST ..ovvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiieieieees [ . 01/09/2023 . | Adjustment ........oooooees |oeeeiiiiiinnin |t (3,399,440) |....... (3,225,000) |....... (3,383,283) |....... (3,383,283) |......cennnn [V PP 1,560 [............... 0 1,560 |0 e (3,381,723) |.eevvvennnnens 0 [...... (17,717) |....... (17,717) |.......... (71,667) |. 08/01/2025 . [1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns (1,367,701) (1,225,000) (1,264,691) (1,560,812) 0 (5,001) 0 (1,349,984) 0 a7, 717) (17,717) (36,057) XXX XXX
..010869-KF-1 | ALAMEDA CORRIDOR TRANSN AUTH CALIF REV ....... [....... . 06/30/2023 . | Unknown .... 200,000 ..246,780 |.... ... (1,798) | .0 . .226,292 |.. 6,600 [. 10/01/2029 . |1.G FE
..01170R-KQ-4 | ALASKA HOUSING FINANCE CORPORATION ............ [..eenn . 06/30/2023 . |Call @ 100.00 . 440,000 485,346 |.... ...(2,262) | .0 . 471,881 7,150 |. 12/01/2044 . (1.B FE
..07244R-BC-4 |BAY LAUREL CTR CMNTY DEV DIST FLA WTR & ..... [....... . 06/30/2023 . | Unknoun ... .... 200,000 .... 200,000 |.... .0 . 200,000 |.. 5,600 |. 09/01/2042 . |1.C FE
.. 10620N-CG-1 |BRHEA 2011-1 A2 = ABS ....cceeeeeiiiiiiiiieeeeeens [ . 05/25/2023 . |Paydown .......oooovviiiiins |oenniiiiiiinnnnns e 7,984 [ 7,984 ... 8,054 |.... .0 . ... 7,984 |.. . 02/25/2030 . [1.A FE
..10623P-DU-1 |BRAZO 2010-1 A1 = ABS ..oooeeeeeiiriieiiins [ . 06/26/2023 . |Paydoun .......ooooeeviiiins Jenininiiniinnns e 3,568 [, 3,568 |t 3,461 |.... . .0 . ...3,568 |.. . 06/25/2035 . [1.A FE
.. 14574A-AK-0 | CARSON CALIF PENSION OBLIG .....cevvvvvvrvninnnns [ eeeennn . 06/30/2023 . | Unknoun ... .... 200,000 .... 200,000 |.......... 200,000 |.... .0 . 200,000 |.. . 01/15/2032 . |1.D FE
..167530-BD-8 | CHICAGO ILL HSG AUTH .....covvvviiiiiiiiiiiiiiiiens [ eeeenn . 06/30/2023 . | Unknoun ... . ... 200,000 .. 200,000 |.......... 200,000 |.... .0 . 200,000 |.. . 01/01/2030 . |1.D FE
..167562-NS-2 | CHICAGO ILL MIDWAY ARPT REV . 06/30/2023 . | Unknown ..200,848 . 200,000 ..201,669 |. 0 . 01/01/2029 . [1.F FE
..167593-2D-3 | CHICAGO ILL O HARE INTL ARPT REV ... 06/30/2023 . | Unknown ..210,878 . 200,000 ..211,402 |. 0 . 01/01/2087 . [1.E FE
..167725-AC-4 | CHICAGO ILL TRAN AUTH SALES & TRANSFER T 06/30/2023 . | Unknown .. 217,782 . 200,000 ..218,034 |. 0 . 12/01/2040 . |1.C FE
..178860-B0-4 | CIVICVENTURES ALASKA REV ..... 06/30/2023 . | Unknown . 200,000 0 . 09/01/2027 . [1.E FE
..196680-LC-7 | COLORADO ST BLDG EXCELLENT SCHS TODAY CT 06/30/2023 . | Unknown . 200,000 0 . 03/15/2038 . |1.D FE
..20281P-KV-3 | COMMONWEALTH FING AUTH PA REV .......eevvvvvennn [ereeenn . 06/30/2023 . | Unknoun ... .. 200,000 .0 . 160,679 |.. . 06/01/2038 . [1.E FE
..20775H-AY-9 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ..... |....... . 05/15/2023 . |Call @ 100.00 . .0 . .210,849 |.. . 05/15/2044 . [1.A FE
..249218-AJ-7 | DENVER COLO PUB SCHS CTFS PARTN ..........coees [oeennn . 05/01/2023 . | Paydown .0 . . 12/15/2026 . |1.D FE
.. 254764-JR-5 |DISTRICT COLUMBIA HOSP REV .....evvvvvvvvvevveens [oeeennn . 06/30/2023 . |Unknown ..........ceeeen..s 0 e (1,699) |0 fovviinnens 20913 [0 e 0 . 07/15/2027 . [1.E FE
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..30711X-BM-5 | CAS 2016-CO1 M2 - CMO/RMBS .......cccoeon [eeeenn . 05/01/2023 . | Various ... .... 160,260 ... 187,705 |.... ... (1,008) | o0 eeeeennl (1,003) ... 0 . (19,701) |.... . 18,537 |. 08/25/2028 . [1.A ........
..3128HX-RT-4 |FHS 267 A5 ~ CMO/RMBS .........eevvvevvvivvrnnnnnns [ eeeenn . 06/01/2023 . | Paydoun ... 0 e (B4 0 . . 08/15/2042 . [1.A ........
..3128M9-U2-6 | FH GO7501 = RMBS .......cevvvvvveiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2023 . | Paydoun ... 0 e (1,116) | 0 0 . 10/01/2043 . [1.A ........
..3128MJ-5N-6 | FH GO8852 -~ RMBS .........ccevvvvvieeiiiiiiiiiieeens oo . 06/01/2023 . | Paydoun ... 0 e (1,426) ... 0 0 . 12/01/2048 . [1.A ........
..3128MJ-Z0-6 |FH GO8750 ~ RMBS .........eevvervemeeiiiiiiiiiiiinns [ eeeeenn . 06/30/2023 . | Paydoun ... .0 . 0 0 . 03/01/2047 . [1.A ........
..3128QL-RN-3 |FH 1H2593 - RMBS .........cevmmmmmmmnnnnnnniiininnnn [eeeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2036 . [1.A ........
..31202L-FD-2 |FH C03764 - RMBS .........cooeveriiinnninnns [onn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2042 . [1.A ........
3131XX-7G-0 |FH ZM4495 - RMBS .....cooeeeiiiiiiieiiiiieeeen [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2047 . [1.A ........
.. 3131Y7-86-5 |FH ZN1441 - RWBS .......ooooeiennnnnn [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172048 . [1.A ........
..3132A6-HY-4 | FH ZS4747 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2047 . (1.A .
..3132AC-SZ-4 |FH ZT0536 - RVBS . 06/01/2023 . |Paydown 0 0| 0| . 03/01/2048 . [1.A .
..3132AD-VT-2 |FH ZT1526 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 1170172048 . [1.A .
..313205-6F-4 |FH SBB070 — RMBS .........eevvevvemiiiiiiiiiiiiiinns [eeeeenn . 06/01/2023 . | Paydoun ... 0 el (2,097) ... 0 0 . 10/01/2035 . [1.A ........
..3132DM-KC-8 |FH SD0291 - RMBS .....cooeeeeiiiiiiiieiiiiiieiieeens [ . 06/01/2023 . | Paydoun ... 20 el (19,930 ... 0 0 . 03/01/2050 . [1.A ........
..3132DV-3L-7 |FH SDB003 - RMBS ......ccoevvviiiiniiiiiiis [ . 06/01/2023 . | Paydoun ... 0 el (1,956) ... 0 0 . 07/01/2049 . [1.A ........
..3132DV-7D-1 |FH SDB092 - RMBS .....cooeveiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... 0 e (5,741) | 0 0 . 09/01/2050 . [1.A ........
.. 3132DV-K7-9 |FH SD7518 - RMBS ........oooevriiiinnnniniis [ on . 06/01/2023 . | Paydoun ... 0 el (4,877) ... 0 0 . 06/01/2050 . [1.A ........
..3132DW-BK-8 |FH SDB142 - RMBS .....cooeeeeeiiiiiieiiiiieeiiieeens [ . 06/01/2023 . | Paydoun ... 20 el (8,002) ... 0 0 . 04/01/2051 . [1.A ........
..3132GJ-6R-5 |FH Q03880 - RUBS ........coovvvviiiiiiiiiiiiiiienens [eeeens . 06/01/2023 . | Paydoun ... .0 . (T | 0 0 . 10/01/2041 . [1.A ........
..31326K-A3-0 |FH Q03926 - RMBS .......cooeeiiiiiiiiiiiiiiiiiinenns [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1070172041 . [1.A ........
..31326GK-BS-4 | FH Q03949 - RMBS . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2041 . (1.
..31326K-S4-9 | FH Q04439 - RMBS . 06/01/2023 . |Paydown K 0 0| 0| . 1170172041 . (1.
..3132HP-RZ-9 | FH Q13204 - RMBS . 06/01/2023 . |Paydown 30,113 |. 0 0| 29,126 0| . 11/01/2042 . (1.
..3132M6-B0-4 |FH Q24847 - RMBS . . |- 06/30/2023 . | Paydown ..127,269 |. 0 0| 127,087 0| . 02/01/2044 . (1.
..31320P-5E-0 |FH Q33544 - RMBS . . |- 06/30/2023 . |Paydown ..875,243 |. 0 0| .875,153 0| . 05/01/2045 . (1.
..31320P-E6-7 |FH Q32856 - RMBS .....coooeeiieiiiiiiiiiiiiiiiieeens [ . 06/30/2023 . | Paydoun ... .0 . 0 0 . 04/01/2045 . (1.
..31320R-FB-1 |FH Q34661 - RWBS ........ooooverinrinnnn [ ons . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2045 . [1.A ........
.. 3132XC-RV=9 |FH G67700 = RMBS .........evvmmmmmmmnnnnnnnnnnininns [eeeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3132XC-RY-3 |FH G67703 = RMBS ........evvvveveieeiiiiiiiiiiiiinns [ eeeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2047 . [1.A ........
..3132XC-SB-2 |FH G67714 = RMBS .......evvvvvvrrrrriiriniinininnnns [eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2048 . [1.A ........
..3132XC-8G-1 |FH G67719 = RMBS .......ovvvvreiiiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2049 . [1.A ........
..3132XU-SC-0 |FH Q52314 - RMBS . 06/01/2023 . |Paydown 0 0| 0| . 1170172047 . (1.
..3132XY-VC-8 |FH 056010 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2048 . (1.
..31335B-KB-1 |FH G61190 - RMBS . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2047 . (1.
..31335C-E5-9 |FH G61956 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2049 . (1.
..3133A3-YM-4 |FH QA8816 - RMBS . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2050 . (1.
..3133KG-WA-2 |FH RA1541 - RMBS .......ooooerenrnnnnn [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2049 . (1.
..3133KH-4G-8 |FH RA2623 - RMBS ......coooeiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2050 . [1.A ........
..3133KJ-6P-2 |FH RA3578 - RMBS ........ooooveriiinnnni [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2050 . [1.A ........
..3133KJ-NE-8 |FH RA3089 - RMBS .........coeeereireninnns [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2050 . [1.A ........
..3133KK-6R-5 |FH RA4480 - RMBS .........coooevirnnnnnnnnnn [ s . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2051 . [1.A ........
..3133KQ-CU-8 |FH RAB183 = RUBS .......oevvvveriiiiiiiiiiieeeeeeens [ . 06/01/2023 . | Paydoun ... . .0 . 0 0 . 1170172052 . [1.A ........
..3136AP-XE-7 |FNR 2015-60 CP - CMO/RMBS . . |- 06/01/2023 . |Paydoun ... ...41,891 . .0 . 0 0 . 10/25/2044 . (1.A ........
..3136AR-T4-0 |FNR 2016-25 LA - CMO/RWBS .... . |- 06/01/2023 . | Paydoun ... 140,749 ... 146,610 |.... .0 . 0 0 . 07/25/2045 . [1.A ........
..3136AV-6K-0 |FNR 2017-20 JA - CMO/RWBS . 06/30/2023 . |Paydown ..613,994 ..603,633 |. 0 0| 0| . 10/25/2045 . [1.A .
..3136B5-DF-9 |FNR 2019-30 HA - CMO/RMBS ... . 06/01/2023 . | Paydoun ... ... 45,908 ...46,625 |.... 0. .0 . 0. . 07/25/2059 . [1.A ........
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..3137B1-EN-8 |FHR 4191 GE - CMO/RMBS .......ccovvvvvviiiiiininns [ eeeens . 06/30/2023 . | Paydoun ... ... (348) ] .0 . 0 638,006 |.. 0 e 8,262 |. 04/15/2083 . [1.A ........
.. 3137BH-XJ-1 | FHUS K-045 A2 = CMBS ........cevvvmmmmmmninnnnnnnns [eeneenn . 06/01/2023 . | Paydoun ... .l (78) ) .0 . 0 ..18,903 |.. 0 . 01/25/2025 . [1.A FE .
..3137BL-6T-0 |FHR 4504 CA - CMO/RMBS .......ccoveviiiiiiiiieeees [oeennn . 06/30/2023 . | Paydoun ... ... (48) )] .0 . . . 0 0 . 08/15/2045 . [1.A ........
..3137F2-65-0 |FHR 4703 LP - CMO/RMBS ......coovveveenieeeeeeeens [ oeens . 06/01/2023 . | Paydoun ... L. 34T .0 . LT 0 0 . 07/15/2046 . [1.A ........
.. 3137FJ-HI-2 |FHR 4839 LA - CMO/RMBS .....ccoeeeereeeeenneins [ . 06/01/2023 . | Paydoun ... ... (4,001) . 0 el (4,001) .. 0 0 . 05/15/2050 . [1.A ........
..3138E0-6H-7 |FN AJBO71 = RMBS .......eevvvvvvrrrriiiiniinniinnnns [ eeeeenn . 06/01/2023 . | Paydoun ... 0 e (7D 0 0 . 12/01/72041 . (1.A ........
..3138EQ-BA-9 |FN AL7232 - RMBS .......oooeeiriiiinnnn [ . 06/01/2023 . | Paydoun ... 0 feeeeenns (1,089) ... 0 0 . 09/01/2045 . [1.A ........
..3138EQ-KH-4 |FN AL7495 - RMBS .........oooeeriennnnnnn [ . 06/01/2023 . | Paydoun ... 0 el (629) ... 0 0 . 10/01/2045 . [1.A ........
..3138EQ-ZR-6 |FN AL7951 = RUBS ......ooovviviiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2046 . [1.A ........
..3138ML-XD-1 |FN AQ5175 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2042 . (1.A .
..3138Y9-SC-3 |FN AX7714 - RUBS . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2045 . [1.A .
..3138YH-5L-0 |FN AY4450 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2045 . [1.A .
.. 3138YH-US-7 |FN AY4203 - RMBS .......oooeviiiiiiinn [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2045 . [1.A ........
..3138YL-AD-3 |FN AYB303 - RMBS ........covvvvviiiiiiiiiiiieiieeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2045 . [1.A ........
..3138YS-LD-6 |FN AZ1223 - RMBS ......oooeeereiiiinni [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2045 . [1.A ........
.. 3138YT-4X-9 |FN AZ2637 - RUBS .......oovvvvvviiiiiiiiiiiiieeeeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2045 . [1.A ........
..3138YT-6B-5 |FN AZ2665 - RUBS .........coovvvviiieiiiiiiiininnnns [eennns . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2045 . [1.A ........
..3140E7-GH-7 |FN BA2899 - RMBS ...........oooeeiiinnnnnnnnns [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A ........
..3140E9-4J-2 |FN BAS324 - RMBS .....coooeiiiiiiiiiiiiiiiiieeeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A ........
..3140FP-FQ-7 |FN BE3774 - RMBS .......oovvvviiiiiiiiiiiiiineeeeens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2047 . (1.A ........
..3140FX-H3-9 | FN BF0249 - RWBS .... 06/01/2023 . |Paydown 0 0| 0| . 01/01/2058 . (1.
..3140HT-WJ-4 | FN BL2448 - CMBS/RVBS 06/01/2023 . |Paydown 0 0| 0| . 05/01/2031 . (1.
..3140HU-A3-0 | FN BL2725 - CMBS/RVBS 06/30/2023 . |Paydown 0 0| 0| . 08/01/2029 . (1.
..3140HV-8V-7 |FN BL4131 - CMBS/RMBS . |. 06/01/2023 . | Paydown 0 0| 0| . 09/01/2031 . (1.
..3140HX-G4-6 | FN BL5618 - CMBS/RMBS . |- 06/01/2023 . |Paydown 0 0| 0| . 01/01/2035 . (1.
..3140J5-G7-8 | FN BM1121 = RMBS ......eevvvvrvrriiiiiiiiiiiininnnns [ eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2046 . (1.
..3140J5-QM-4 | FN BM1359 — RMBS .......coooeeriniinnnnii [ ons . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2047 . [1.A ........
..3140J8-ZH-9 |FN BM4343 - RMBS ....ooooeeiiiiiiiieiiieeen [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2048 . [1.A ........
..3140J9-H8-7 |FN BM4754 - RMBS ........oooeviriinnnnnnn [ s . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2047 . [1.A ........
..3140J9-KN-0 | FN BM4B00 = RMBS ........eevvvvvvrrrrririrnnnnnnnnns [ eeeeenn . 06/01/2023 . | Paydoun ... . . .0 . 0 0 . 10/01/2048 . [1.A ........
..31400E-CJ-9 |FN CAB372 - RMBS ......oooeveiiiiiiiiinns [ . 06/01/2023 . | Paydoun ... ...27,893 ...31,088 |.... .0 . 0 0 . 07/01/2050 . [1.A ........
..3140QM-AC-8 |FN CB1802 - RWBS . 06/01/2023 . |Paydown .. 119,312 ..120,207 |. 0 0| 0| . 10/01/2051 . (1.
..3140X5-NG-4 | FN FM2190 - RWBS . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2049 . (1.
..3140X7-PU-7 | FN FM4034 - RWBS . 06/30/2023 . |Paydown .(3,558) | 0 0| 0| . 08/01/2035 . (1.
..3140X7-PW-3 | FN FM4036 - RVBS . 06/01/2023 . |Paydown (4,826) | 0 0| 0| . 12/01/2033 . (1.
..3140X9-QU-2 | FN FM5866 - RMBS . 06/01/2023 . |Paydown . . N .. (12,602) | 0 0| 0| . 06/01/2049 . (1.
..3140X9-WD-3 |FN FM6043 - RUBS .......ooovvviriiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... ... 111,631 ... 119,010 |.... 0 e (11,127) 0 111,631 |.. 0 . 06/01/2049 . (1.
..3140XD-CK-0 | FN FMO073 - RMBS .......oevvvvrriiiiiiiiiiiieieeeens oo . 06/01/2023 . | Paydoun ... ... 20,437 ...30,366 |.... 0 e (885) ... 0 ..29,437 |.. 0 . 1070172051 . [1.A ........
..3140XG-JR-1 |FN FST171 = RMBS ....oovvviviiiiiiieiiiiiiiiiiiiiens [ eeeenn . 06/01/2023 . | Paydoun ... ..186,924 ..168,699 |.... .0 . 0 .186,924 |.. 0 . 01/01/2052 . [1.A ........
..3140XJ-MB-6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION - ..... [....... . 06/01/2023 . | Paydoun ... ...57,111 ...58,209 |.... .0 . 0 57,111 | 0 . 10/01/2052 . [1.A ........
. 314I2N-3T-1 | FN 930610 - RUBS ...oooveeiiiiiiiiiiiiiiicccceeeeees [ . 06/01/2023 . | Paydoun ... ....2,979 ....3,240 |.... .0 . 0 .. 2,979 |.. 0 . 02/01/2039 . [1.A ........
..314120-BJ-8 |FN 934841 - RMBS .... . 06/01/2023 . | Paydoun ... ... 3,155 ... 3,215 |.... .0 . 0 ... 3,185 |.. 0 . 05/01/2024 . [1.A ........
..31417A-VD-8 |FN AB4211 - RUBS .... . |- 06/01/2023 . |Paydoun ... ...18,801 ...19,550 |.... .0 . 0 ..18,801 |.. 0 . 01/01/2027 . [1.A ........
..31417D-M9-1 |FN AB6683 - RMBS ... . |- 06/01/2023 . | Paydoun ... ....6,703 ....7,088 |.... .0 . 0 ...6,703 |.. 0 . 10/01/2042 . [1.A ........
..31418D-HD-7 |FN MA3827 - RUBS . 06/01/2023 . |Paydown 37,643 39,255 |. 0 0| 37,643 0| . 11/01/2034 . [1.A .
..31418D-RW-4 |FN MA4100 - RMBS ... . 06/01/2023 . | Paydoun ... 0. .0 . ..64,736 |. 0. . 08/01/2050 . [1.A ........
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..31418D-VD-1 |FEDERAL NATIONAL MORTGAGE ASSOCIATION - ..... [....... . 06/01/2023 . | Paydoun ... ... 33,708 ...33,708 ...35,568 |............36,338 |.... ....(2,629) |. 0 el (2,629) ... 0 ..33,708 |.. . 12/01/2050 . [1.A ........
..31418D-VY-5 |FN MA4230 - RMBS .........coooeveinnnnnnnninns [ . 06/01/2023 . | Paydoun ... ... 55,667 ...55,667 ...58,590 |............58,832 |[.... ... (3,165) | 0 [ (3,165) ... 0 ..55,667 |.. . 01/01/2036 . [1.A ........
..345105-KN-9 | FOOTHILL / EASTERN TRANSN CORRIDOR AGY C .... [....... . 06/30/2023 . | Unknoun ... ..200,000 .... 200,000 .... 200,000 |.......... 200,000 |.... .0 . e |eeeeeens.. 200,000 |.. . 01/15/2043 . (1.E FE .
..38122N-D5-8 | GOLDEN ST TOB SECURITIZATION CORP CALIF ..... [....... . 06/30/2023 . | Unknoun ... .... 200,000 .... 200,000 |.......... 200,000 |.... .0 . 0 .. 200,000 |.. . 06/01/2041 . [1.G FE .
..38122N-ZX-3 | GOLDEN ST TOB SECURITIZATION CORP CALIF ..... [....... . 06/30/2023 . | Unknoun ... .... 200,000 .... 156,186 |.......... 156,816 |.... .0 . 0 . 06/01/2038 . [1.D FE .
..39081H-CN-0 | GREAT LAKES WTR AUTH MICH SEW DISP SYSR .... |....... . 06/30/2023 . | Unknoun ... .... 200,000 .. 200,000 |.... . .0 . 0 . 07/01/2030 . (1.E FE .
..30081J-AK-4 | GREAT LAKES WTR AUTH MICH WTR SUPPLY SYS .... |....... . 06/30/2023 . | Unknoun ... .... 200,000 235,766 |.... ... (1,916) |. .0 . 0 . 07/01/2030 . [1.E FE .
.. 442349-FA-9 | HOUSTON TEX ARPT SYS REV ........eevvvmvvumnunnnnn [erneenn . 06/30/2023 . | Unknoun ... .. 200,000 L O | P | RN 1,409 |. .0 . 0 . 07/01/2032 . (1.E FE .
..452281-JD-1 | ILSSTD 2010-1 A3 = ABS .....evvvrrmmnnnnnnnnnnnnnn [eeeeenn . 04/25/2023 . | Paydoun ... ...(3,029) |. .0 . 0 . 07/25/2045 . [1.A FE .
..454898-VM-6 | INDIANA MUN PIR AGY PWR SUPPLY SYS REV 06/30/2023 . | Unknown (1,799) | 0 0| . 01/01/2034 . (1.E FE .
..45506D-SN-6 | INDIANA ST FIN AUTH REV . 06/30/2023 . |Unknown .(1,444) | 0 0| . 02/01/2030 . (1.B FE .
..457074-BN-1 | INGLEWOOD CALIF ........... 06/30/2023 . | Unknown . N ... (491) ). 0 0| . 09/01/2040 . (1.C FE ....
.. 49225H-KX-5 |KERN CNTY CALIF CTFS PARTN ......eevvvvvvnnnnnnnn [ereeenn . 06/30/2023 . | Unknoun ... .... 200,000 234,392 |.... . (1,791) ). .0 . 0 . 11/01/2026 . [1.E FE ....
..492279-C0-5 |KERN CNTY CALIF PENSION OBLIG .......cevvvvvrens [oeeennn . 06/30/2023 . | Unknoun ... .... 200,000 157,164 |.......... 188,401 |...coeeeennnnn 0 fonnnnnnns 3,482 | .0 . 0 . 08/15/2024 . (1.E FE ....
..517704-FJ-6 |LAS VEGAS NEV CONVENTION & VISITORS AUTH .... |....... . 06/30/2023 . | Unknoun ... .... 200,000 231,808 |.... ... (1,683) ] .0 . 0 . 07/01/2032 . (1.D FE ....
..542690-8C-9 |LONG ISLAND PWR AUTH N Y ELEC SYS REV ........ [....... . 06/30/2023 . | Unknoun ... .... 200,000 240,878 |.... - (2,17)). .0 . 0 . 09/01/2029 . [1.F FE ....
..54627R-AS-9 | LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ..... [....... . 06/30/2023 . | Unknoun ... .... 300,000 .. 300,000 |.... .0 . 0 . 12/01/2034 . (1.A FE ....
..546395-R3-0 | LOUISIANA PUB FACS AUTH HOSP REV .........ccevws [oeeennn . 06/30/2023 . | Unknoun ... .... 200,000 221,134 |.... .0 . 0 . 07/01/2034 . (1.F FE ....
..546540-SL-0 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C .... |....... . 06/30/2023 . | Unknoun ... .... 200,000 .. 200,000 |.... K .0 . 0 . 07/01/2043 . (1.E FE ....
..56678P-AQ-0 |MARICOPA CNTY ARIZ INDL DEV AUTH HOSP RE .... |....... . 06/30/2023 . | Unknoun ... .... 200,000 220,606 |.... .. (1,021) ). .0 . 0 . 09/01/2037 . [1.F FE ....
..576000-XQ-1 | MASSACHUSETTS ST SCH BLDG AUTH DEDICATED ... 06/30/2023 . | Unknown . 200,000 0 0| . 10/15/2040 . [1.C FE ....
..576051-ZT-6 | MASSACHUSETTS ST WTR RES AUTH .. 06/30/2023 . | Unknown . 200,000 0 0| . 08/01/2041 . (1.B FE ....
..591745-8A-5 | METROPOL ITAN ATLANTA RAPID TRANSIT AUTHO 06/30/2023 . |Unknown . 200,000 0 . 0| . 07/01/2035 . [1.A FE ....
..592643-EH-9 | METROPOLITAN WASH D C ARPTS AUTH DULLES . |- 06/30/2023 . |Unknown . 200,000 0 .0 0| . 10/01/2041 . (1.E FE ....
..592647-FH-9 | METROPOL ITAN WASH D C ARPTS AUTH ARPT SY . |- 06/30/2023 . |Unknown ..218,179 . 200,000 . K 0 . (1,560) 0| .218,179 . 10/01/2034 . (1.D FE ....
..59335K-EW-3 | MIAMI-DADE CNTY FLA SEAPORT REV ........ceevvens [ereeenn . 06/30/2023 . | Unknoun ... .. 213,563 .... 200,000 214,086 |.... 0 el (803) ... 0 .213,563 |.. . 10/01/2039 . [1.G FE ....
..59447T-3A-9 | MICHIGAN FIN AUTH REV ....eevvvveennnnnninnnnnnnnns [ eeeenn . 06/30/2023 . | Unknoun ... .. 202,558 .... 200,000 218,056 |.... 0 e (1,132) 0 .202,558 |.. . 08/01/2033 . [1.C FE ....
..59447T-8K-0 | MICHIGAN FIN AUTH REV ... JU I . 06/30/2023 . | Unknoun ... .... 200,000 226,472 |.... 0 e (1,20) ... 0 .214,979 |.. . 11/01/2037 . (1.D FE ....
..605341-YY-8 | MISSISSIPPI DEV BK SPL OBLIG .....evvvvvvvvnnnnns [ereenn . 06/30/2023 . | Unknown .. 300,000 ..338,304 |.... 0 eeeeennl (1,869) ... 0 . 10/01/2036 . [1.C FE ....
..605350-WH-9 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..... |....... . 06/01/2023 . |Call @ 100.00 . 44214 0 e (192) 0 . 12/01/2050 . (1.A FE ....
..612550-AR-7 | MONTEREY PK CALIF PENSION OBLIG .........ccoeees [erennnn . 06/30/2023 . | Unknoun ... ... 200,000 197,720 |.......... 197,818 |[.... .0 . Y 0 . 06/01/2043 . [1.C FE ....
..63968M-TQ-2 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 06/30/2023 . |Unknoun ... . 200,000 ..213,856 |. ..209,200 |. 0 . (664) 0| . 09/01/2049 . (1.A FE ....
..64613A-CX-8 |NEW JERSEY ST HSG & MTG FIN AGY REV 04/03/2023 . [Call @ 100.00 . 90,000 99,978 97,977 |. 0 . (217) 0| . 04/01/2051 . [1.C FE ....
..64763H-EY-7 |NEW ORLEANS LA AVIATION BRD REV ....... 06/30/2023 . |Unknoun ... . 200,000 236,386 ..208,339 |. 0 . (2,030) 0| . 01/01/2025 . [1.F FE ....
..64971X-65-2 |NEW YORK N Y CITY TRANSITIONAL FIN AUTH 06/30/2023 . |Unknown . 200,000 ..199,428 |. L0 0 0| . 02/01/2036 . [1.A FE ....
..64972H-N8-1 |NEW YORK N Y CITY TRANSITIONAL FIN AUTH 06/30/2023 . | Unknown . 200,000 . 197,066 |. ..199,648 |. 0 0| . 07/15/2023 . [1.C FE ....
..650035-4V~7 |NEW YORK ST URBAN DEV CORP REV .......ccooeveees [ereennn . 06/30/2023 . | Unknoun ... .... 200,000 198,572 |...........199,523 |.... .0 . 0 . 03/15/2025 . (1.B FE ....
..650117-AA-2 | NEW YORK TRANSN DEV CORP LEASE REV ............ [.eeeeen . 06/30/2023 . | Unknoun ... .... 200,000 .. 200,000 |.......... 200,000 |.... .0 . 0 . 09/01/2035 . [1.E FE ....
..65887P-WR-2 | NORTH DAKOTA PUB FIN AUTH ......eevvviviiniiinnnns [ oo . 06/30/2023 . | Unknoun ... .... 200,000 200,698 |.... .0 . 0 . 12/01/2038 . [1.C FE ....
..66285W-E5-1 | NORTH TEX TWY AUTH REV ........evvvvvivvinnninnnns [eeeeenn . 06/30/2023 . | Unknoun ... .... 200,000 .0 . 0 . 01/01/2043 . [1.E FE ....
..66705E-AA-6 |NEF 2012-1 A - ABS .....oovvviiiiiiiiiiiiiiiiiieees [ . 06/26/2023 . |Paydoun .......oooeeeeiiiins foveiniininnnnns 3,739 [, 3,739 .0 . 0 . 12/26/2031 . [1.A FE ....
..67865E-AQ-5 | OKLAHOMA CITY WATER UTILITIES TRUST .......... [....... . 06/30/2023 . | Unknoun ... .... 200,000 .... 200,000 |.......... 200,000 |.... .0 .0 . 0 . 07/01/2037 . [1.A FE ....
..73358X-DP-4 |PORT AUTHN Y & N J . |- 06/30/2023 . |Unknoun ... .... 200,000 .. 200,000 |.......... 200,000 |.... ...0 ] .0 . 0 . 02/15/2051 . [1.D FE ....
..759911-2C-3 |REGIONAL TRANSN AUTH ILL . |- 06/30/2023 . |Unknoun ... .... 200,000 235,168 |.... ... (1,804) ] 0 [ (1,804) ... 0 . 06/01/2035 . [1.C FE ....
..76913C-BC-2 |RIVERSIDE CNTY CALIF PENSION OBLIG . 06/30/2023 . |Unknown . 200,000 . 200,000 |. K ...0 ] [V 0 0| . 02/15/2028 . [1.C FE ....
..786091-AG-3 | SACRAMENTO CNTY CALIF PENSION OBLIG .. . 06/30/2023 . | Unknoun ... .. 205,075 .. 200,000 223,654 |...........206,355 |.... ... (1,280) ). .0 f....... (1,280)]... .0 . .205,075 |. . 08/01/2025 . [1.E FE ....
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..79207Q-CU-9 | ST LUCIE CNTY FLA SCH DIST SALES TAX REV .... [....... . 06/30/2023 . | Unknoun ... .... 200,000 .. (2,175) | 0 e (2,179) | 0 0 e ...0 ..5,000 |. 10/01/2025 . [1.E FE ....
..798111-HK-9 | SAN JOAQUIN HILLS CALIF TRANSN CORRIDOR ...... [....... . 06/30/2023 . | Unknoun ... .0 . 0 0 e ...0 5,637 |. 01/15/2035 . [1.E FE ....
..83712D-S3-1 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .... |....... . 04/03/2023 . |Call @ 100.00 . .0 . 0 (5,885) [........ (5,885) . 01/01/2052 . [1.A FE ....
..83756C-FR-1 | SOUTH DAKOTA HSG DEV AUTH .......eevvvvvvvvnnnnnns [eeeenn . 04/10/2023 . |Call @ 100.00 . .0 . 0 v (5) el (25) . 11/01/2044 . (1.A FE ....
..91412G-ST-3 | UNIVERSITY CALIF REVS ...eevvvvviirnninninnnnnnnnns [ eeeeenn . 05/15/2023 . |Call @ 100.00 . . 1,250,000 .1,260,321 |.... .0 . 0 0 e ...0 . 05/15/2048 . [1.C FE ....
..924190-GP-0 | VERMONT HSG FIN AGY - RMBS ...........cooeeeeeens [oeennn . 05/02/2023 . |Call @ 100.00 . .eeeeee... 20,000 ... i 20,158 |l .0 . 0 e L (99) [.... (95) . 11/01/2044 . (1.B FE ....
..93978H-PT-6 | WASHINGTON ST HEALTH CARE FACS AUTH REV ..... [....... . 04/06/2023 . | BARCLAYS CAPITAL ..eeevve |ooeeeeeeieeinenenens |oeees 1,039,790 |........ 1,000,000 |........ 1,138,230 |........ 1,038,500 0 [V P 1,034,388 |....coeennnnnn 0 [......... 5,402 |.......... 5,402 . 07/01/2026 . [1.G FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 23,801,595 23,614,597 24,804,530 22,380,462 0 0 23,853,417 0 (64,354) (64,354) XXX XXX
..00038P-AA-8 | AASET 211 A = ABS ...eevvvvrreervrnrnnnnnnnnnnnnnnns [ eeeeenn . 06/16/2023 . |Paydoun ......coooeveiiiiins foviiiniiii e 8,758 |[occnnnnne 8,758 ....8,668 |.............8,688 |... .0 . 0 ...8,758 |.. . 11/16/2041 . [1.G FE ....
..00130H-CG-8 | AES CORP ... 06/30/2023 . | Unknown .. 195,664 . 200,000 ..104,882 |. ..195,409 |. 0 0| .195,664 . 01/15/2031 . [2.C FE ....
..00217G-AB-9 | APTIV PLC . . 06/30/2023 . | Unknown .. 199,29 . 200,000 ..199,200 |. ..199,262 |. 0 0| .199,2% . 03/01/2082 . [2.B FE ....
..00255E-AA-9 | AASET 221 A . 06/16/2023 . | Paydown 13,219 13,219 12,659 |l 0 0| 13,219 . 05/16/2047 . (1.G FE ....
..00258B-AB-0 | AASET 212 B - ABS .. . 06/15/2023 . | Paydoun ... . 13,113 ... 13,113 .0 . 0 13,113 | . 01/15/2047 . (2.B FE ....
..002824-BE-9 | ABBOTT LABORATORIES ....ooooveeeeiiiiiiiiiiiiiieens oo . 06/30/2023 . | Unknoun ... ....99,034 .... 100,000 .0 . 0 ..99,934 |.. . 11/30/2023 . (1.D FE ....
..00287Y-DB-2 |ABBVIE INC ............ 06/30/2023 . |Unknown .. 255,064 . 200,000 0 0| .255,064 . 03/15/2045 . [2.A FE ....
..03465H-AC-8 | AOMT 215 A3 - CMO/RMBS .. 06/01/2023 . |Paydown 31,703 31,703 0 0| 31,703 . 07/26/2066 .
..03465J-AC-4 | AOMT 216 A3 - CMO/RMBS 06/01/2023 . |Paydown 14,604 14,604 K 0 0| 14,604 . 09/25/2066 .
..037833-DY-3 | APPLE INC .. . |- 06/30/2023 . |Unknown .. 164,334 . 200,000 ..162,338 |. 0 0| .164,334 . 08/20/2030 .
..04685A-2V-2 | ATHENE GLOBAL FUNDING ... «eeee.. |- 06/30/2023 . | Unknown .. 201,614 . 200,000 ..202,100 |. 0 0| .201,614 . 03/24/2028 .
..052528-AL-0 | AUSTRALIA AND NEW ZEALAND BANKING GROLP ..... [ . 06/30/2023 . | Unknoun ... .... 200,000 205,510 |.... .0 . 0 . . 07/22/2030 .
..05351W-AC-7 | AVANGRID INC ...evvvvvvvirininiiiiiiiiiiiniiininnnens [ eeeeenn . 06/30/2023 . | Adjustment .. . .... 100,000 ...99,871 |.... .0 . 0 . . 04/15/2025 .
..05377R-DA-9 | AESOP 2018-1 C - ABS .. 06/20/2023 . |Paydoun ... .. 255,000 ..255,000 ..256,624 |. K 0 0| .265,000 . 09/20/2024 .
..05377R-EX-8 | AESOP 181D D - ABS .... 06/20/2023 . |Paydown .. 232,500 ..232,500 ..232,500 |. ..232,474 |. 0 0| .232,500 . 09/20/2024 .
..05490A-AA-1 |BBUBS 2012-TFT A - CMBS 06/01/2023 . |Paydoun ... ..2,292 2,292 ....2,284 | .2,292 | 0 0| 2,292 . 06/07/2030 .
..05531F-BB-8 | TRUIST FINANCIAL CORP weeeen. |- 05/17/2023 . [U.S. Bank ... . 1,122,619 ..1,175,000 ..1,122,489 |........ 1,158,494 |.... .0 . o0 eeeennn 1,161,845 .. . 10/26/2024 .
..055780-AA-1 | BPCE SA [ . 06/30/2023 . | Unknoun ... . . 200,000 . . .0 . 0 . . 10/22/2023 . (2.
..05606D-AE-8 |BX 2022-PSB C - CMBS . |- 06/15/2023 . |Paydoun ... .0 . 0 . 08/15/2039 . (1.
..056001/-AA-1 | BX 2022-IND A - CMBS .. . |- 06/30/2023 . |Paydoun ... . . .0 . 0 . . 04/15/2037 . [1.A ........
..05683T-AS-8 |BCC 2019-3 B2R - CDO . 06/30/2023 . | Unknown .. 250,000 250,000 ..250,000 |. 0 0| .250,000 . 10/23/2034 . [1.C FE .
..06051G-FX-2 |BANK OF AMERICA CORP . |- 06/30/2023 . |Unknown .. 252,036 . ..255,533 |. ..252,376 |. 0 0| .252,036 . 04/19/2026 . (1.G FE .
..06368B-06-8 |BANK OF MONTREAL .... . 06/30/2023 . | Unknown ..100,000 . 100,000 . 100,000 |. . 100,000 |. 0 0| 100,000 . 10/05/2028 . 2.A FE .
..06406R-BM-8 | BANK OF NEW YORK MELLON CORP 06/30/2023 . [ Unknown ..211,633 . 200,000 L212,074 e 0 0| .211,633 . 10/25/2033 . [1.F FE .
..06541R-BB-8 | BANK 2019-BNK23 A3 - CMBS .....ccoeeeeeeeiiieeees [ eeeenn . 06/30/2023 . | Unknoun ... 825,000 849,728 |.... .0 . 0 . 12/17/2052 . [1.A ........
..06650A-AC-1 |BANK 2017-BNK8 ASB - CMBS . 06/01/2023 . | Paydoun ... . I .0 . 0 . . 11/18/2050 . [1.A ........
..06675D-CE-0 | BANQUE FEDERATIVE DU CREDIT MUTUEL SA . 06/30/2023 . | Unknown ..200,000 . 200,000 . 200,000 |. . 200,000 |. 0 0| 200,000 . 07/13/2027 . (1.D FE .
..06738E-AU-9 | BARCLAYS PLC . 06/30/2023 . | Unknoun ... . .... 200,000 219,788 |........... .0 . 0 . . 01/10/2028 . 2.A FE .
..084659-AV-3 | BERKSHIRE HATHAWAY ENERGY CO ......eevvvvvvvunens [ereeenn . 06/30/2023 . | Unknoun ... .. 150,000 149,976 |.... .0 . 0 . 07/15/2030 . [1.G FE .
..09626Y-AS-9 | BLUEM 2013-2 BR = CDO .....evvvvvvrverrrrrrninnnnns [eeeenn . 06/30/2023 . | Unknoun ... 250,000 249,923 |.... .0 . 0 . 10/22/2030 . 1.C FE .
..10569J-AA-8 |BRAVO 22NQM3 A1 — CMO/RMBS ..........eevvvvvvennn [ereeenn . 06/25/2023 . | Paydoun ... ....6,9%2 ....6,982 |.... .0 . 0 . 07/25/2062 . [1.A FE .
..10569J-AB-6 | BRAVO 22NOM3 A2 - CMO/RMBS .........ccevvvvvvvnns [eeeenn . 06/01/2023 . | Paydoun ... .... 3,670 ... 3,685 |.... .0 . 0 . 07/25/2062 . [1.C FE .
..106230-AB-1 |BRELPO 2022 A2 — ABS .......cevvvvrveeeerinnninnnns [ereeenn . 06/30/2023 . | Unknoun ... .... 300,000 .0 . 0 . 09/01/2042 . (1.A FE .
..10921U-2E-7 | BRIGHTHOUSE FINANCIAL GLOBAL FUNDING . 06/30/2023 . | Unknown . 200,000 0 0| . . 06/28/2028 . [1.G FE .
..110122-Al-8 | BRISTOL-MYERS SQUIBB CO . 06/30/2023 . | Unknown .. 100, 136 . 100,000 ..100,334 |. 0 0| 100, 136 . 11/01/2023 . [1.F FE .
..11120V-AJ-2 |BRIXMOR OPERATING PARTNERSHIP LP . 06/30/2023 . | Unknown .. 162,843 . 150,000 . K . 163,701 |. 0 0| .162,843 . 07/01/2030 . |2.C FE
.. 11271L-AD-4 | BROOKFIELD FINANCE INC [ . 06/30/2023 . | Unknoun ... . .... 100,000 116,045 |...........113,822 |.... .0 . 0 . . 03/29/2029 . [1.G FE
..12505B-AD-2 | CBRE SERVICES INC ........evvvmmmmmmmmnnnnininininns [eeneenn . 06/30/2023 . | Unknoun ... .... 100,000 .... 101,366 |.......... 100,631 |.... .0 . 0 . 03/01/2026 . |2.A FE
.. 12530M-AA-3 | SORT 2020-1 AT = ABS ......cccceeeeiiiiiiiiiiiiaae [eeeenn . 04/17/2023 . |Paydown ......oooeeeeeeeeens Jooeenennninnnnnnnns o 3,265 i, 3,265 |............ 3,265 |............3,260 |.... .0 .. .0 .. . 07/15/2060 . [1.D FE .
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.. 12530M-AC-9 | SORT 2020-1 BT = ABS .....evvuniiis oo . 04/15/2023 . | Paydoun ... .1 .0 . 0 0 e . 07/15/2060 . (1.G FE ....
.. 12530M-AE-5 | SORT 2021-1 A1 - ABS .. «eeeeen | 04/15/2023 . | Paydoun ... .0 ] .0 . 0 .0 . . 03/15/2061 . (1.D FE ....
..12548R-AB-0 | CIFC 142RR A1 - CDO [ . 04/24/2023 . | Paydoun ... .. (1,941) ). .0 . 0 0 . 04/24/2030 . (1.A FE ....
..126192-AF-0 | COMM 2012-LC4 B - CMBS .. 06/01/2023 . |Paydown 0 0| 0| . 12/12/2044 . (1.A FM ...
.. 12624N-AC-4 | COMM 2012-LTRT A2 - CMBS .. 06/01/2023 . |Paydown K 0 0| 0| . 10/07/2030 . [1.A FM ....
..12624P-AJ-4 | COMM 2012-CCRE3 AM - CMBS . 06/01/2023 . |Paydown 144 | 0 0| 0| . 10/17/2045 . [1.A FM ...
.. 12625K-AE-5 | COMM 2013-CCRE8 A5 - CMBS . 05/12/2023 . | Paydown ..665,684 |. 0 0| 0| . 06/12/2046 . (1.
..12626B-AF-1 | COMM 2013-CCRE10 XA - CMBS 06/12/2023 . |Paydown ..204,020 |. 0 0| 0| . 08/10/2046 . (1.
..126408-H0-9 | CSX CORP veeeee. |- 06/30/2023 . | Unknoun ... .... 150,000 144,633 |.... .0 . 0 0 . 02/15/2030 .
..12661P-AB-5 | CSL FINANCE PLC [ . 06/30/2023 . | Unknoun ... .. 200,000 , .0 . 0 0 . 04/27/2029 .
..126650-BC-3 | CVSPAS 5 CTF - CMBS 06/10/2023 . |Paydown .5,385 . 5,957 0 0| 0| . 01/10/2028 .
..126650-BP-4 | CVSPAS 06 CRT - ABS ... 06/10/2023 . | Paydown .5,761 6,495 |. 0 0| 0| . 12/10/2028 .
.. 13645R-AY-0 | CANADIAN PACIFIC RAILWA . 06/30/2023 . | Unknown .. 214,787 . 200,000 ..225,282 |. . 0 0| . 0| . 06/01/2028 .
..141781-BM-5 | CARGILL INC ............. . |- 06/30/2023 . |Unknown .. 100,324 . 100,000 . 100,466 |. ..100,347 |. 0 0| .100, 324 0| . 04/23/2030 .
.. 143122-AC-3 | CGMS 2021-11 B - CDO . 06/30/2023 . | Unknown .. 250,000 ..250,000 ..250,000 |. ..250,000 |. 0 0| .250,000 0| . 01/25/2034 .
.. 148550-AA-6 | CLAST 2019-1 A - ABS . 06/15/2023 . |Paydown 11,355 11,355 29,935 |oiiiiiiiiiiiies 0 0| 11,355 0| . 04/15/2039 .
..14856J-AA-2 | CLAST 171R A - ABS .... . |- 06/15/2023 . |Paydoun ... ...60,558 ...60,558 |.... .0 . 0 0 . 12/31/2041 .
..14987V-AA-7 | CBAM 2019-9 A - CDO . 04/17/2023 . | Paydoun ... . 202,653 202,653 |........... . .0 . 0 . 0 . 02/12/2030 .
..16412X-AG-0 | CHENIERE CORPUS CHRISTI HOLDINGS LLC .. 06/30/2023 . |Unknown .. 109, 145 . 100,000 112,927 | ..110,382 |. (1,238) | 0 . (1,238) 0| .109, 145 0| . 06/30/2027 .
..172967-PA-3 | CITIGROUP INC .. 06/30/2023 . | Unknown .. 525,714 500,000 .526,650 0 (936) |. 0 . (936) 0| .525,714 0| . 11/17/2033 . [1.G FE .
..17320D-AQ-1 | CGCMT 2013-GCJ11 B - CMBS . 04/14/2023 . | Paydown .. 645,960 ..645,960 ..648,814 |. ..646,325 |. 0 . (365) 0| .645,960 0| . 04/12/2046 . [1.A ........
..18977W-2A-7 | CNO GLOBAL FUNDING .. . |- 06/30/2023 . |Unknown .. 198,420 . 200,000 . 197,710 | ..198,190 |. 0 0| .198,420 0| . 10/07/2026 . (1.G FE .
.. 19685W-AC-5 | COLT 2021-2 A3 - CMO/RMBS . . |- 06/01/2023 . |Paydown 13,235 13,235 13,235 |. 13,234 |. 0 0| 0| . 08/25/2066 . |1.C FE
..19688F-AC-9 | COLT 213 A3 - CMO/RMBS .....ooovveeeeeieeeeeeeeees [ . 06/01/2023 . | Paydoun ... ... 65,056 ...65,056 ...65,056 |............65,049 |.... .0 . 0 e . N .0 . . 09/27/2066 . [1.C FE .
..20030N-DA-6 | COMCAST CORP .....cceeeiieeiiiiiiiiiieiiiieiiieieeees [ . 06/30/2023 . |Unknoun ......coooeiiiiiiins foeiiiiiiinns e 210,335 |.......... 200,000 |........... 215,274 |........... 211,005 0 [V R 210,335 [ouevvvevnnnnnes (VR 0 . 02/01/2030 . [1.G FE
MILLENNIUM ADVISORS LLC
..200340-AS-6 | COMERICA INC ... 05/17/2023 . | .. .. 362,003 ..374,9% |.. 0 0| .374,999 . (12,99) |. . 07/31/2023 . |2.A FE
..20268J-AA-1 | COMMONSPIRIT HEALTH ... 06/30/2023 . | Unknown . 200,000 |. 0 0| 0 . 10/01/2024 . (1.G FE
..20755A-AB-8 | CAS 2023-R02 M1 - CMO/RMBS . 06/26/2023 . | Paydoun ... .0 . 0 0 . 01/25/2043 . |2.A FE
..207932-AA-2 | CAS 2023-R01 1M1 - CMO/RMBS ..........evvvuumnnnn [ernennn . 06/26/2023 . | Paydoun ... .0 . 0 0 . 12/26/2042 . |2.A FE
..208251-AE-8 | CONOCOPHILLIPS CO ..o e . 06/30/2023 . | Unknoun ... .. 200,000 . . 0 el (4,057) ... 0 0 . 04/15/2029 . 1.F FE
..209111-FC-2 | CONSOL IDATED EDISON COMPANY OF NEW YORK ...... [....... . 06/30/2023 . | Unknoun ... 250,000 202,240 |.... .0 . L (739) )... 0 0 . 03/01/2043 . |2.A FE
..21871X-AH-2 | COREBRIDGE FINANCIAL INC .............. 06/30/2023 . |Unknoun ... . 200,000 ..178,974 |. 0 .. 150 0| 0| 0 |. 04/05/2032 . |2.A FE
..22535l/-AE-7 | CREDIT AGRICOLE SA (LONDON BRANCH) . . 04/24/2023 . |Maturity @ 100.00 . ..1,000,000 ..996,256 |. 0 0| 0| . 04/24/2023 . (1.G FE
..233046-AS-0 |DNKN 211 A23 - RMBS ...........eeeee. 05/20/2023 . |Paydoun ... 0 0| 0| . 11/20/2051 . |2.B FE
..25160P-AH-0 | DEUTSCHE BANK AG (NEW YORK BRANCH) . . 06/30/2023 . | Unknoun ... .0 . 0 0 . 01/07/2028 . |2.A FE
..25278X-AN-9 | DIAMONDBACK ENERGY INC .. . 06/30/2023 . | Unknoun ... . . .0 . 0 . 0 . 12/01/2029 . |2.B FE
..254687-FN-1 | WALT DISNEY CO . 06/30/2023 . [ Unknown .. 149,970 . 150,000 . 0 0| .149,970 0| . 03/24/2025 . 1.G FE
..25601B-2B-0 |DNB BANK ASA ... . 06/30/2023 . | Unknown ..200,000 . 200,000 . 200,000 |. 0 0| 200,000 0| . 03/30/2028 . [1.G FE
..25755T-AL-4 | DPABS 2019-1 A2 - RMBS 04/25/2023 . |Paydown 1,801 | 0 0| .1,738 0| . 10/25/2049 . |2.A FE
..25755T-AN-0 | DPABS 2021-1 Al - RMBS .. 04/25/2023 . |Paydown 0 0| .1,538 0| . 04/25/2051 . |2.A FE
..260543-DG-5 | DOW CHEMICAL CO .. 06/30/2023 . | Unknown 0 0| .269,117 0| . 03/15/2033 . |2.A FE
.. 26920H-AB-1 |WAX 221 AT = ABS ....ovviiiiiiiiiinineniiiiiiiiiinns [ eeeeenn . 06/15/2023 . | Paydoun ... .0 . 0 0 . 03/15/2052 . |2.B FE
..27409L-AA-1 |EAST OHIO GAS CO ooovveeeeeeieeeieeeeeeeeeeeeeeee e . 06/30/2023 . | Unknoun ... .0 . 0 0 . 06/15/2025 . [1.F FE
..28137R-AA-5 |EDUSA 5 A = ABS ....oovvviiiiiiiiiiiiiiiiiiiiiieeens [ . 06/26/2023 . | Paydoun ... .0 . 0 0 . 02/25/2039 . [1.A FE
..28416L-AC-6 |EHGVT 2021-A C - RMBS .....ccooviiiiiiiiiiiiiiiies e . 06/25/2023 . | Paydoun ... .0 . 0 0 . 08/27/2035 . |2.B FE
..29374D-AC-2 |EFF 2019-2 A3 - ABS ......oooevviiiiiiiniiinnnnnens [ . 05/20/2023 . | Paydoun ... .0 .. .0 .. .0 .. . 02/20/2025 . [1.A FE
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..30227F-AE-0 |ESA 21ESH B — CMBS ....cooeeieiiiiiiiiiiieiieeeeees [ . 06/15/2023 . | Paydoun ... ... 12,081 ...12,081 .. 166 | .0 . 0 ..12,081 |.. . 07/15/2038 . [1.D FE ....
..30227F-AJ-9 |ESA 21ESH D = OMBS ... e . 06/15/2023 . | Paydoun ... ....9,628 .0 . 0 ...9,528 |.. . 07/15/2038 . [1.A ........
..30291M-AN-6 | FREMF 2013-K31 B = CMBS .......eevvmvemmmnnnnnnnnn [eeeeenn . 04/25/2023 . | Paydoun ... .. 750,000 .0 . 0 750,000 |.. . 07/25/2046 . [1.A ........
..30300Y-AS-8 | FREMF 2017-K67 B - OMBS .........ccoeeeeeeeeeneens [oeennn . 06/30/2023 . | Unknoun ... 350,000 .0 . 0 . 09/27/2049 . (1.A ........
..30305K-AG-9 | FREMF 2017-K69 B - CMBS ......ccoeeiis [ eeeenn . 06/30/2023 . | Unknown 350,000 .0 . 0 . 10/25/2049 . [1.A ........
..30322D-AS-8 | FRTKL 2021-SFR1 E1 = CMBS ......covvvvvriveieinns [ eeennn . 05/17/2023 . | FIRST UNION CAPITAL .... .1,000,000 .0 . 0 . 09/17/2038 . |2.A FE
..30322D-AU-3 | FRTKL 2021-SFRT E2 = CMBS ......cooeeeeeeeeeennns [ orennn . 05/17/2023 . | FIRST UNION CAPITAL .... ..1,000,000 999,974 |.... .0 . 0 . 09/17/2038 . |2.C FE
.. 31428X-AU-0 | FEDEX CORP .......evvvvmmmmmmnnnnnniniiniinniiniinnins [ oeeees . 06/30/2023 . |Unknown ...........oceeenns .... 200,000 233,716 |.... .0 . 0 . 04/15/2043 . |2.B FE
..33834D-AA-2 |FIVE CORNERS FUNDING TRUST Il .coeeveeeiieeiees foeeenn . 06/30/2023 . | Unknown .... 200,000 .... 206,816 |.... . .0 . 0 . 05/15/2030 . [1.G FE .
..341081-FJ-1 |FLORIDA POWER & LIGHT CO .. 06/01/2023 . |Maturity @ 100.00 . ..475,000 ..460,850 |. L7129 | 0 .. 729 0| . 06/01/2023 . [1.E FE .
..35137L-AL-9 |FOX CORP ... 06/30/2023 . |Unknown ..250,000 ..269,505 |. (1,025) |. 0 . (1,025) 0| . 04/08/2030 . |2.B FE
..36563B-AJ-9 | FREMF 2014-K37 B - CMBS 06/30/2023 . | Unknown ..350,000 ..371,479 |. 0 0| . 01/25/2047 . (1.A ........
..361448-AY-9 | GATX CORP ....oooveiiiiiiiiiiiiiieicieeeeeeeecceeeeen [ . 06/30/2023 . | Unknoun ... .. 150,000 .0 . 0 . 09/15/2026 . |2.B FE
..361970-AG-4 | GSMS 2013-G1 B = CMBS ... e . 06/01/2023 . | Paydoun ... .0 . 0 . 04/11/2031 . [1.A ........
..36257P-AG-3 | GMCAR 2019-3 C ~ ABS .......eevmmmmmmmmmnnnnnnnnnns [eeeeenn . 04/16/2023 . | Paydoun ... .0 . 0 . 01/16/2025 . [1.A FE .
..362620-BL-9 | GSMBS 21PJ8 B2 = CMO/RMBS .......cccovviviiiiiins [oreenn . 06/01/2023 . | Paydown .0 . 0 . 01/25/2082 . [1.A ........
..373298-CF-3 | GEORGIA-PACIFIC LLC oo [ . 05/24/2023 . |Call @ 101.44 . .0 . 0 . 01/15/2024 . [1.G FE .
..37940X-AB-8 | GLOBAL PAYMENTS INC ....ooovvereiiiiiiiiiiiiiieenes [ . 06/30/2023 . | Unknoun ... . .0 . 0 . 08/15/2029 . |2.C FE
..38021E-AA-2 | GOAL 2010-1 NTS = ABS ...cceeiiiiiiiiiiiiiiiieeees [ . 05/25/2023 . | Paydoun ... ...67,514 . .0 . 0 . 08/25/2048 . [1.A FE .
..38141G-CU-6 | GOLDMAN SACHS GROUP INC ......evvvvvvrriiiiininnns [eeeenn . 06/30/2023 . | Unknoun ... 350,000 373,121 |.... .0 . 0 . 02/15/2033 . |2.A FE
..404280-BK-4 |HSBC HOLDINGS PLC ... . 06/30/2023 . | Unknown . 200,000 ..217,340 |. 0 0| . 03/13/2028 . [1.G FE .
L A0434L-AC-9 [HPINC oo [ . 06/30/2023 . | Unknoun ... .... 200,000 .0 . 0 . 06/17/2030 . |2.B FE
.. 40442A-AC-3 |HIT 22HI32 B = CMBS ......eevvvvvvvvvnnnnnnnnnnnnns [ eeeeenn . 06/15/2023 . | Paydoun ... ....5,20 .0 . 0 . 07/15/2039 . [1.D FE .
..411707-AK-8 | HNGRY 2021-1 A2 = RMBS .......cevvvrrrriiiiiininns [ eeeenn . 06/20/2023 . | Paydoun ... .0 . 0 . 06/20/2051 . |2.B FE
..420827-AY-4 |HEF 2014-1 NTS = ABS ... [ eeeenn . 05/25/2023 . | Paydoun ... .0 . 0 . 05/25/2034 . [1.A FE .
..43283B-AC-7 |HGVT 2210 C = RMBS ... [eeeens . 06/20/2023 . | Paydoun ... .0 . 0 . 06/20/2034 . |2.B FE
.. 437300-Ad-5 |HPA 211 E = CMBS ...oooevriiiiiiiiiiiiiiiiieceeeeees [ . 06/01/2023 . | Paydoun ... .0 . 0 . 09/19/2041 . |2.C FE
..442851-BG-5 | THE HOWARD UNIVERSITY 06/30/2023 . |Unknoun ... K . 200,000 K 0 0| . 1070172051 . |2.C FE
..446150-AM-6 | HUNTINGTON BANCSHARES INC . 06/30/2023 . | SUMRIDGE PARTNERS LLC .. |. 1,328,421 1,425,000 ,474,49% | 0 0| . 1,466,443 . 05/15/2025 . |2.A FE
..44891A-Ali-7 | HYUNDAI CAPITAL AMERICA ... 06/08/2023 . |Maturity @ 100.00 . ,225,000 ,225,000 ,224,937 | 0 0| ,225,000 . 06/08/2023 . |2.A FE
..44970E-AA-1 | IMSVA 2021-1 CTF - CMBS/CMO .....cooeeeeeeeeeeees [ eeenns . 06/20/2023 . | Paydown .0 . 0 . 08/20/2043 . [1.A FE .
..45783N-AA-5 | INSTR 2021-1 A - ABS .... . 06/15/2023 . | Paydoun ... , .0 . 0 . 02/16/2054 . [1.F FE .
..45823T-AL-0 | INTACT FINANCIAL CORP ... . 06/30/2023 . | Unknoun ... .... 200,000 .0 . 0 . 09/22/2032 . (1.G FE .
..459200-KA-8 | INTERNATIONAL BUSINESS MACHINES CORP . . |- 06/30/2023 . |Unknoun ... .. 200,000 . 210,881 |.... .0 . 0 . 05/15/2029 . [1.G FE .
..465685-AK-1 | ITC HOLDINGS CORP ...... 06/30/2023 . |Unknown ..161,577 | 0 0| . 06/30/2026 . |2.B FE
..466365-AE-3 | JACK 221 A22 - RMBS 05/25/2023 . |Paydown .3,500 |. 0 0| . 02/26/2052 . |2.B FE
..46647P-DH-6 | JPMORGAN CHASE & CO ... 06/30/2023 . |Unknown 0 0| . 07/25/2033 . [1.E FE .
..46653L-CG-9 | JPMMT 20LTV2 B3 - CMO/RMBS ......cooeeeeeeeeeeens [ oennnn . 06/01/2023 . | Paydoun ... .0 . 0 . 11/25/2050 . [1.A ........
..46654A-BZ-1 | JPMMT 2110 B2 - CMO/RWBS ......ccovveeeeeeeeeeeens [ oo . 06/01/2023 . | Paydoun ... . , , .0 . 0 . . 12/26/2051 . [1.A ........
..55037A-AB-4 | AKER BP ASA .......... . 06/30/2023 . | Unknown .. 169,104 . 200,000 . 167,672 |. 0 0| .169, 104 . 07/15/2031 . |2.B FE
..55202R-AA-9 | MAPSL 211 A - ABS .. 06/15/2023 . |Paydoun ... 21,248 21,248 21,407 | 0 0| 21,248 . 06/15/2046 . [1.F FE .
..55316P-AJ-6 | MKT 2020-525M D - CMBS 06/22/2023 . [ SALOMON BROTHERS INC . 61,306 . 170,000 . 170,200 |. 0 0| 170,139 . 02/12/2040 . (1.B ........
..55336V-BU-3 |MPLX LP ... 06/30/2023 . |Unknoun ... .. 192,412 . 200,000 ..192,09 |. 0 0| 102,412 . 09/01/2032 . |2.B FE
..553514-AC-4 | MSBAM 2012-CKSV A2 - CMBS . 06/01/2023 . |Paydown 0 0| .8,317 . 10/18/2030 . [1.A FM .
..55400V-AC-5 |MVIOT 222 C ~ RMBS ......eeveeiinniiniiiiiiiiiiis [eeeenn . 06/20/2023 . | Paydoun ... .0 . 0 7,017 .. . 10/21/2041 . |2.B FE
..55446)1-AA-5 |MAACH 1 A - ABS [ . 06/15/2023 . | Paydoun ... .0 . 0 . 10/15/2039 . [1.G FE .
..55608J-AR-9 | MACQUARIE GROUP LTD ... C..... . 06/30/2023 . | Unknoun ... .0 .. .0 .. . 01/12/2027 . [1.F FE .
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..55820N-A0-4 |MDPK 24R BR = CDO .....eevvvvveveennriiiniiiniiinnns [eeeeenn . 06/30/2023 . | Unknoun ... 250,000 249,950 |.... 0 e 1,437 0 0 e ...0 .. 7,974 |. 10/22/2029 . [1.C FE ....
..56501R-AK-2 | MANULIFE FINANCIAL CORP . [ . 06/30/2023 . | Unknoun ... .... 200,000 204,616 |.... 0 e (423) | 0 . . 0 .. 2,484 |. 05/19/2027 . [1.G FE ....
..571748-BG-6 | MARSH & MCLENNAN COMPANIES INC ........unnn [ereenn . 06/30/2023 . | Unknoun ... .... 100,000 114,341 |.... .0 . 0 L 111,377 ). 0 ..2,188 |. 03/15/2029 . [2.A FE ....
..571903-BG-7 |MARRIOTT INTERNATIONAL INC 06/30/2023 . | Unknown . 200,000 166,624 K 0 0| 168,175 0| 2,850 |. 04/15/2031 . [2.B FE ....
..573874-AJ-3 | MARVELL TECHNOLOGY INC 06/30/2023 . |Unknown .. 204,191 . 200,000 204,942 ..204,437 |. 0 0| .204,191 0| 2,950 |. 04/15/2031 .|2.C FE ....
..58013M-FP-4 | MCDONALD'S CORP ........... 06/30/2023 . | Unknown .. 199,430 . 200,000 199,030 ..199,365 |. 0 0| .199,430 0| 3,500 |. 07/01/2027 . [2.A FE ....
..581760-AS-4 | MCLAREN HEALTH CARE CORP 06/30/2023 . [ Unknown .. 190,597 . 200,000 190,234 ..190,387 |. 0 0| .190,597 0| . 05/15/2038 . [1.E FE ....
..58403Y-AN-6 | MED 2021-MDLN C - CMBS .. 05/15/2023 . |Paydown ..1,814 .1,814 1,814 |. .1.814 | 0 0| .1,814 0| . 11/15/2038 . [1.A ........
..58403Y-AR-7 | MED 2021-MDLN D - CMBS . 05/15/2023 . | Paydoun ... ... 444 - ) A 3 I .0 . 0 77 0 . 11/15/2038 . [1.G FE ....
..60510M-AB-4 | MLANE 21A B - ABS . 06/29/2023 . | Paydoun ... ..915,000 915,000 915,365 |[...........915,213 [.... .0 . 0 .915,000 |.. 0 . 09/15/2026 .
..606822-CL-6 |MITSUBISHI UFJ FINANCIAL GROUP INC . . 06/30/2023 . | Unknown ..200,000 . 200,000 . 200,000 |. . 200,000 |. ...0 ] 0 0| 200,000 0| . 07/20/2028 .
..60689W-AJ-0 | VENTR |1 A1 - CDO ... 04/21/2023 . | Paydown .. 112,639 112,639 111,523 ..115,683 |. .(3,043) | 0 ..(3,043) 0| 112,639 0| . 07/23/2030 .
..610202-BP-7 | MONONGAHELA POWER CO 06/30/2023 . |Unknown .. 183,315 150,000 185,784 ..183,864 |. ... (548) | 0 . (548) 0| .183,315 0| . 12/15/2043 .
..616910-AD-0 |MSC 2018-L1 A3 - CMBS . |- 06/30/2023 . |Unknown .. 842,665 755,000 886,388 ..861,268 |. (8,603) |. 0 0| .842,665 0| . 10/17/2061 .
..61747Y-EY-7 | MORGAN STANLEY ......... . |- 06/30/2023 . |Unknown .. 350,000 ..350,000 ..350,000 |. ..350,000 |. ...0 ] [V 0| .350,000 0| . 10/18/2033 .
..61762T-AD-8 | MSBAM 2013-C11 A3 = CMBS ......eevvvvvvveenvennnns [ eeeennn . 06/01/2023 . | Paydoun ... 317,488 325,028 |.... ...(2,353) | .0 . 0 0 . 08/17/2046 .
..61767E-AC-8 | MSBAM 2017-C34 ASB - CMBS .......cooeeeeeeeeenens [orennn . 06/01/2023 . | Paydoun ... ...66,375 ...66,891 |.... .0 . 0 0 . 11/15/2052 .
..62017J-AC-4 |NLT 21INV2 A3 - CMO/RMBS ........cooeeereeeeeeenns [ oeenns . 06/01/2023 . | Paydoun ... ... 18,151 ...18,151 |.... . .0 . 0 0 . 08/25/2056 .
..620377-CL-4 |NRG ENERGY INC . . 06/30/2023 . | Unknoun ... . .... 200,000 ... 218,860 |........... . (1,197) ). 0 e (1,197) 0 . 0 . 06/15/2029 .
..620470-BC-1 |NXP BV ........... . 06/30/2023 . | Unknown .. 231,400 . 200,000 ..240,008 |. ..234,209 |. (2,800) | 0 . (2,800) 0| .231,400 0| . 12/01/2028 .
..631709-AA-0 |NCC 2017-11 AL - CDO . 04/17/2023 . | Paydown .. 592,453 ..592,453 ..592,453 |. ..592,453 |. ...0 ] 0 . 0| .592,453 0| . 01/15/2030 .
..63943B-AA-1 | NAVTR 2021-1 A - ABS . . 06/15/2023 . | Paydown 16,429 16,429 16,428 |. A 0 0| 0| . 11/15/2046 .
..630438-AB-9 | NAVTR 2021-1 B - ABS . . 06/15/2023 . | Paydoun ... 17,857 17,857 0 0| 0| . 11/15/2046 .
..641062-AD-6 | NESTLE HOLDINGS INC .....cevvvvvriiiiiiiiiiiiinnnns [eeeenn . 06/30/2023 . | Adjustment .. .... 200,000 . .0 . 0 0 . 09/24/2023 .
..649520-EG-4 |NEW YORK LIFE GLOBAL FUNDING ........cccoeeeeess [oreennn . 06/30/2023 . | Unknoun ... ... 200,000 ... 161,610 |.... .0 . 0 0 . 08/01/2031 .
..651639-Ali-6 | NEWMONT CORPORATION ... 06/30/2023 . | Unknown . 200,000 ..260,567 |. 0 0| 0| . 04/01/2035 .
..65559C-AE-1 | NORDEA BANK ABP . 06/30/2023 . | Unknoun ... .... 400,000 399,520 |.... .0 . 0 0 . 09/30/2026 .
..665859-AX-2 | NORTHERN TRUST CORP ........evvvvvvvmvmnnnnnnnnnnnns [eeneenn . 06/30/2023 . | Unknoun ... .. 200,000 .0 . 0 0 . 11/02/2032 .
..67118A-AN-5 | OPG 21PORT E ~ CMBS ........eevvvvvvmmvmnnnnnnnnnns [eeeeenn . 04/15/2023 . | Paydoun ... . .0 . 0 0 . 10/15/2036 .
..68389X-BF-1 | ORACLE CORP .....ceeveeeiieieieeeieeeeeeeeeeeee [ . 06/30/2023 . | Unknoun ... .... 200,000 240,284 |.... .0 . 0 0 . 05/15/2045 .
..693342-AB-3 |PCG 2022-A A2 - ABS . |- 06/30/2023 . |Unknoun ... .... 200,000 199,904 |.... .0 . 0 0 . 06/01/2038 .
..693342-AG-2 |PCG 2022-B A2 - ABS . 06/30/2023 . | Unknoun ... .... 300,000 299,981 |.... .0 . 0 0 . 06/01/2039 .
..693475-BJ-3 |PNC FINANCIAL SERVICES GROUP INC . 06/30/2023 . |Unknown . 100,000 K 0 0| 0| . 10/28/2033 .
..69352P-AN-5 |PPL CAPITAL FUNDING INC . 06/30/2023 . | Unknown . 100,000 ..104,976 |. 0 0| 0| . 09/15/2047 .
..6944PL-20-0 |PACIFIC LIFE GLOBAL FUNDING II 06/30/2023 . |Unknown . 200,000 L A77,179 | 0 0| 179,227 0| . 01/20/2028 .
..70466W-AA-7 | PEACHTREE CORNERS FUNDING TRUST ................ [.oeees . 06/30/2023 . | Unknoun ... .... 200,000 ..201,124 |.... .0 . 0 200,870 |.. 0 . 02/15/2025 .
..709599-BB-9 | PENSKE TRUCK LEASING CO LP .....evvvvvvvvnnnnnnnn [ereeenn . 06/30/2023 . | Unknoun ... .... 100,000 .0 . 0 ..99,978 |.. 0 . 02/01/2024 .
..718172-CP-2 | PHILIP MORRIS INTERNATIONAL INC .......ovvvuuunn [oreenn . 06/30/2023 . | Unknoun ... .... 100,000 .0 . 0 ..99,564 |.. 0 . 05/01/2030 .
..718546-AR-5 |PHILLIPS 66 ........cccooiiiiiniii [ eeeenn . 06/30/2023 . | Unknoun ... .. 200,000 .0 . 0 .213,702 |.. 0 . 03/15/2028 .
..72703P-AC-7 |PLNT 191 A2 = ABS ...eeeeeieeeeeeeeeeeeeeeeeeeee s . 06/05/2023 . | Paydoun ... .0 . 0 .. 725 ). 0 . 12/05/2049 .
.. 743263-AE-5 | PROGRESS ENERGY INC . 06/30/2023 . | Unknoun ... .... 150,000 L 211,176 .. .. (2,981) ). .0 . 0 .201,993 |.. 0 . 03/01/2031 .
..T4980E-AS-7 |RRAM 7R A2B - (DO . 06/30/2023 . | Unknown ..250,000 ..250,000 |. .0 ] 0 0| .250,000 0| . 01/15/2037 .
..78009P-EH-0 | NATWEST GROUP PLC ... . 06/30/2023 . | Unknoun ... .. 200,000 233,716 |.... ....(2,225) |. 0 e (2,229) ... 0 . 0 . 01/27/2030 . (1
..78403D-AH-3 | SBATOW 2014-2 2C - RMBS .........ooeeeeeeeneeennns [ oeennn . 06/30/2023 . | Unknoun ... 350,000 351,804 |[.... ... (970) | 0 e (970) .. 0 0 . 10/15/2049 . (1
..78409V-BG-8 | S&P GLOBAL INC ......... 06/30/2023 . [ Unknown . 200,000 ..204,024 |. (162) |. 0 0| 0| . 05/01/2029 . (1.
..78432Y-AA-7 | SGR 212 A1 - CMO/RVBS 06/25/2023 . |Paydown 31,984 26,147 |. ..5,763 |. 0 0| 0| . 12/27/2061 . (1.
..784330-AA-3 | SGR 221 A1 - CMO/RMBS ... . 06/01/2023 . | Paydoun ... .... 8,350 ... 7,644 ... .. 680 |. .0 .. .0 .. .0 .. . 03/27/2062 . [1.A FE ....
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.. 784330-AC-9 |SGR 221 A3 ~ CMO/RMBS .......cooveeeeieeeeeeeeeeens [ . 06/25/2023 . | Paydoun ... ... 8,684 .0 . 0 .8,684 |.. ...134 |. 03/27/2062 . [1.F FE ....
..78449A-AA-0 | SLAM 2021-1 A - ABS ... [ . 06/15/2023 . | Paydoun ... ....6,474 .0 . 0 .6.,474 |.. . 06/15/2046 . [1.F FE ....
.. 78449M-AA-4 | SMB 2021-D A1A - ABS ....oooeiiiiiiiiii [ . 06/15/2023 . | Paydoun ... .0 . 0 .21,775 .. . 03/17/2053 . [1.A FE ....
..785592-AX-4 | SABINE PASS LIQUEFACTION LLC 06/30/2023 . | Unknown 0 0| . 05/15/2030 . (2.B FE ....
..80290C-AE-4 | SBCLN 2021-1 B - ABS .. 06/15/2023 . |Paydown 0 0| . 12/15/2031 . 2.B FE ....
..80290C-AS-3 |SBCLN 22A B - ABS ..... 06/15/2023 . |Paydown 0 0| . 05/17/2032 . 2.B FE ....
..806851-AG-6 | SCHLUMBERGER HOLDINGS CORP 06/30/2023 . [ Unknown 0 0| . 12/21/2025 . [2.A FE ....
..817481-AA-4 | SEMT 2021-4 A1 - CMO/RMBS . 06/01/2023 . |Paydown 0 0| . 06/26/2051 . [1.A FE ....
. 81761T-AG-0 | SERV 2021-1 A22 = RMBS ........covvvvvvviiiiinnnns [ ereenn . 05/01/2023 . | Paydoun ... .0 . 0 . 07/31/2051 . [2.C FE ....
..826934-AC-5 | SRFC 2022-3 C - RWBS .. . 06/20/2023 . | Paydoun ... . . .0 . 0 . . 07/20/2039 . (2.B FE ....
..830867-AB-3 | SKYMILES IP LTD ..... 06/30/2023 . [ Unknown .. 162,194 . 150,000 ..165, K ..163,237 |. 0 0| .162,194 . 10/20/2028 . (2.B FE ....
..83368R-BH-4 | SOCIETE GENERALE SA . 06/30/2023 . | Unknown ..200,000 . 200,000 . 200,000 |. . 200,000 |. 0 0| 200,000 . 01/19/2028 . 2.B FE ....
..83438L-AB-7 |SOLRR 211 B - ABS ... . 06/15/2023 . | Paydown 15,124 15,124 |. 0 0| 15,124 . 10/15/2046 . (2.B FE ....
..83546D-A0-1 | SONIC 2021-1 A22 - RMBS . . 06/20/2023 . | Paydoun ... ... 3,750 .0 . 0 ...3,750 |.. . 08/21/2051 . (2.B FE ....
..855244-BC-2 | STARBUCKS CORP ........evvvmmmmmmmmnnnnnnnnnnnnnnnnns [ eeeeens . 06/30/2023 . | Unknoun ... .. 200,000 .0 . 0 177,630 |.. . 02/14/2082 . [2.A FE ....
..85571R-AC-4 | STAR 2022-3 A3 - CMO/RMBS .........eevvvvvvvnnnnns [ereeenn . 06/01/2023 . | Paydoun ... .0 . 0 ..16,155 |.. . 03/25/2067 . [1.F FE ....
..857477-AL-7 | STATE STREET CORP .....cccoeiiinnnns [ eeeenn . 05/15/2023 . |Maturity @ 100.00 . .0 . 0 .825,000 |.. . 05/15/2023 . [1.G FE ....
..857477-BV-4 | STATE STREET CORP 06/30/2023 . |Unknoun ... K 0 0| .201,295 . 08/04/2033 . [1.F FE ....
..871620-AH-3 | TD SYNNEX CORP .... 06/30/2023 . |Unknown ..195,739 |. 0 0| .196,090 . 08/09/2028 . [2.C FE ....
..87342R-AG-9 |BELL 2021-1 A21 - RMBS 05/25/2023 . |Paydown .2,235 | 0 0| . 2,250 . 08/25/2051 . (2.B FE ....
..87342R-AJ-3 |BELL 2021-1 A23 - RMBS .. . 05/25/2023 . | Paydoun ... .0 . 0 .2,500 |.. . 08/25/2051 . (2.B FE ....
..88315L-AL-2 | TMCL 211 A - ABS .... . 06/20/2023 . | Paydoun ... .0 . 0 . 02/20/2046 . [1.F FE ....
..88315L-AQ-1 | TMCL 212 A - ABS . . 06/20/2023 . | Paydown 0 0| . 04/20/2046 . (1.F FE ....
..88315L-AS-7 | TMCL 2021-3 A - ABS . 06/20/2023 . | Paydown 0 0| . 08/20/2046 . [1.F FE ....
..88315L-AT-5 | TMCL 2021-3 B - ABS ... . 06/20/2023 . | Paydoun ... .0 . 0 . 08/20/2046 . 2.B FE ....
..891027-AS-3 | GLOBE LIFE INC ....uvvniiiiiiiiiiiiiiiiiies oo . 06/30/2023 . | Adjustment .. .0 . 0 . 09/15/2028 . [2.A FE ....
..89180Y-AA-8 | TPMT 2022-4 A1 - CMO/RMBS ......ccoeeveeiieieness [oeeenn . 06/25/2023 . | Paydown .0 . 0 . 09/25/2062 . [1.A FE ....
..89656G-AA-2 | TRL 211 A = ABS .....evvvrrrrinininnnniiiiiiiiiiiinn [ eeeeen . 06/19/2023 . | Paydoun ... .0 . 0 . 07/19/2051 . [1.F FE ....
..89656R-AA-8 |TRL 221 A = ABS ......eevevevrrirnininniniiniinnnnns [ eeeeenn . 06/19/2023 . | Paydoun ... .0 . 0 . 05/19/2052 . 1.F FE .
..B9BBOH-AE-2 | TCF 211 A = ABS ....evvvvrrrriiiniinniniiiiiiiiiiinn [ eeeeenn . 06/20/2023 . | Paydown .0 . 0 . 03/20/2046 . [1.F FE .
..89788M-AK-8 | TRUIST FINANCIAL CORP ... . |- 05/18/2023 . [MORGAN STANLEY CO . . ....(2,297) | .0 . 0 . 10/28/2033 . [1.G FE .
.. 90265E-AN-2 . 06/30/2023 . | Unknoun ... .... 100,000 ... 285 | .0 . 0 . 07/01/2027 . [2.A FE .
..00276Y-AB-9 | UBSCM 2019-C16 A2 - CMBS 06/01/2023 . |Paydown ...38,483 0 0| . 04/17/2052 . [1.A ........
..90351D-AB-3 | UBS GROUP AG . 06/30/2023 . | Unknoun ... .... 200,000 . .0 . 0 . 09/24/2025 . 1.G FE
.. 91150H-HV=5 | US BANCORP .....ooovviviiiiiiiiiiiiiiiiiiiiiieceeeeees [ . 06/30/2023 . | Unknoun ... .... 200,000 199,946 |.... .0 . 0 . 02/05/2024 . [1.G FE .
..91324P-ER-9 | UNITEDHEALTH GROUP INC ....ovvvvnnniniiiiiins e . 06/30/2023 . | Unknoun ... .... 150,000 149,450 |.... .0 . 0 . 02/15/2033 . [1.F FE .
..92538H-AC-4 | VERUS 2021-4 A3 - CMO/RMBS ... . 06/01/2023 . | Paydoun ... ....9,478 ....9,478 |.... , .0 . 0 . 07/26/2066 . [1.G FE .
..92538K-AC-7 | VERUS 2021-5 A3 - CMO/RMBS 06/01/2023 . |Paydown 12,582 12,582 |. 12,606 . (24) 0 0| . 09/25/2066 . 1.F FE .
..92538N-AC-1 | VERUS 224 A3 - CMO/RMBS . 06/25/2023 . |Paydown 27,780 27,453 |. 27,458 |. L322 | 0 0| . 04/25/2067 . [1.F FE
..92539B-AB-8 | VERUS 231 A2 - CMO/RMBS . 06/01/2023 . |Paydown 83,258 83,257 |.ooeeiiiiiiins 0| o 0 .1 0| . 12/26/2067 . |1.C FE
.. 92553P-Alf-2 | PARAMOUNT GLOBAL .... 06/30/2023 . |Unknown .. 225,338 . 175,000 ..229,439 |. ..226,1% |. (858) |. 0 . (858) 0| .225,338 . 04/01/2044 . |2.B FE
..92857W-BD-1 | VODAFONE GROUP PLC .. . 06/30/2023 . | Unknoun ... .. 238,628 .. 200,000 242,004 |...........239,336 [.... .. (707) ). .0 . . (707) ). .0 .238,628 |.. . 02/19/2043 . |2.B FE
BETZOLD BERG & NUSSBAUM
..92890F-AY-2 | WFRBS 2014-C20 B - CMBS .......covvvrrrerereeenens [eeeenn L 06/27/2023 .| INC. oooeeiiiiiiiiiiiiiiiin e e 715,625 |........ ,000,000 |........ 1,038,906 |........ 1,019,638 |............... 0 fnns (7,586) [covvvvnnnnnnnns 0 0 fnns 1,012,052 . 05/17/2047 . (1.C ........
..92890N-AX-7 |WFRBS 2012-C10 B = CMBS .......evvvvrveervviiinnns [ereeenn . 06/01/2023 . | Paydoun ... ... 32,417 ...32,417 L8270 32,417 | .0 .0 . 0 L3247 .. . 12/15/2045 . [1.A FM .
..92916M-AF-8 | VOYA 171R A1R - CDO ... . 04/17/2023 . | Paydown 0 0| . 04/17/2030 . [1.A FE .
..92037U-AF-5 | WFRBS 2013-C13 AS - OMBS .........eeeeeeeeeeeeeess oo . 05/17/2023 . | Paydoun ... .0 .. .0 .. . 05/17/2045 . [1.A ........
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BETZOLD BERG & NUSSBAU
..92938C-AH-0 |WFRBS 2013-C15 B = CMBS .....oevvvvvrirreeieeeeees oo . 06/27/2023 . | INC ..1,000,000 1,001,483 |.... ....(2,473) | .0 . 0 . 08/17/2046 .
..95000U-3B~7 |WELLS FARGO & CO ..ooevvvvvvviiiiiiiiiiiiiiiieieeees [ . 06/30/2023 . | Unknoun ... .0 . 0 . 07/25/2033 .
..95003A-BH-6 | WFMBS 211 B2 ~ CMO/RMBS ........cevvvvvvvvvvnnnnns [ereenn . 06/25/2023 . | Paydoun ... .0 . 0 . 12/26/2050 .
..95058X-AL-2 |WEN 211 A2l - RMBS ...coooerireeririiis [ . 06/15/2023 . | Paydoun ... .0 . 0 . 06/15/2051 .
..97064G-AA-1 | WESTF 2021-A A - ABS . 06/15/2023 . | Paydoun ... PO FOURE B 0 . 05/15/2046 .
..P00173-AA-5 | ATLANTICA TRANSMISION SUR SA . 04/30/2023 . | Paydoun ... 0 . (591) 0| , I . 04/30/2043 .
..P82290-AR-1 | FALABELLA SA . . 05/16/2023 . | Goldman Sachs . 0 e, (1,158) ... .0 . .984, ... (127,203) .20,006 |. 10/30/2027 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 0 (92,583) 0 47,410,857 0| (1,273,753)| (1,273,753) 957,217 XXX
..25638*-AA-6 |Diverzify Intermediate LLC - Second Amen .... |....... . 03/31/2023 . |Call @ 100.00 0 0 . 05/11/2027 .
..021550-AC-6 |Alternate Solutions Health Network, LLC- .... [....... . 03/28/2023 . |Call @ 100.00 . .0 . 0 . 12/31/2023 .
..03460#-AA-1 | ANESTHESIA CONSULTING & MANAGEMENT, LP ....... [....... . 06/21/2023 . |Call @ 100.00 . .0 . 0 . 12/31/2025 .
..03460#-AC-7 | ANESTHESIA CONSULTING & MANAGEMENT, LP ....... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 12/31/2025 .
..03460#-AD-5 | ANESTHESIA CONSULTING & MANAGEMENT, LP ....... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 12/31/2025 .
..04368@-AD-8 | Asgard Buyer, LLC - First Amendment Term .... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 03/01/2027 .
..04368@-AE-6 | ASGARD BUYER, LLC 06/30/2023 . [Call @ 100.00 . 0 0| . 03/01/2027 .
..05585P-AC-0 |BPC Holding |11 Corp. - Term Loan (2017) 05/17/2023 . [Call @ 100.00 . 0 0| . 07/28/2026 .
..05622%-AB-3 |BCM One, Inc. - Delayed Draw Term Loan 03/31/2023 . [Call @ 100.00 . 0 0| . 11/17/2027 .
..05622%-AC-1 |BCM One, Inc. - Initial Term Loan .. 06/30/2023 . [Call @ 100.00 . 0 0| . 11/17/2027 .
..08658D-AF-6 |BESTOP, INC. ........evvvvvvvvvnvnnnnnnnns 03/31/2023 . [Call @ 100.00 . 0 0| . 01/31/2025 .
..09238P-AB-5 |Blackhauk Industrial Holdings, Inc. - In ... [....... . 03/31/2023 . |Call @ 100.00 . .0 . 0 . 09/17/2024 .
..09238P-AD-1 |Blackhawk Industrial Holdings, Inc. - Re ... [....... . 06/15/2023 . |Call @ 100.00 . .0 . 0 . 09/17/2024 .
..10153K-AC-3 |Boulder Scientific Company, LLC -Initial .... [....... . 04/03/2023 . |Call @ 100.00 . .0 . 0 . 12/28/2025 .
..12751@-AA-2 | CPC Millennium Acquisition LLC - Revolvi .... [....... . 06/09/2023 . |Call @ 100.00 . .0 . 0 . 11/30/2026 .
..12751@-AB-0 | CPC Millennium Acquisition LLC - Intial ..... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 11/30/2027 .
.. 15706U-AC-2 |Certified Power, Inc - Term Loan .........cceee [reenn . 05/01/2023 . |Call @ 100.00 . .0 . 0 . 06/20/2023 .
..23302E-AB-2 | DAS Purchaser 2 Corp. - Term Loan .. . |- 03/31/2023 . [Call @ 100.00 . .0 . 0 . 11/13/2024 .
..23302E-AD-8 | DAS Purchaser 2 Corp. - Delayed Draw Ter .... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 11/13/2024 .
..25538%-AB-4 |Diverzify Intermediate LLC - Second Amen .... 03/31/2023 . [Call @ 100.00 . 0 0| . 05/11/2027 .
..25538*-AC-2 |Diverzify Intermediate LLC - Revolving L .. 03/02/2023 . [Call @ 100.00 . 0 0| . 05/11/2027 .
..34960#-AA-1 |Fortis Payment Systems, LLC - Amendment ... 05/16/2023 . [Call @ 100.00 . 0 0| . 02/13/2026 .
..34960#-AB-9 |Fortis Payment Systems, LLC - Amendment ..... |....... . 05/16/2023 . |Call @ 100.00 . .0 . 0 . 02/13/2026 .
..38120#-AA-9 |Golden State Dermatology Managment, LLC ...... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 04/13/2024 .
..38120#-AB-7 |Golden State Dermatology Managment, LLC ...... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 04/13/2024 . (2.
..38120#-AC-5 |C.P. Converters, Inc. - Tenth Amendment ...... [....... . 04/03/2023 . |Call @ 100.00 . .0 . 0 . 06/18/2023 . [2.C PL
..421933-B#-8 | HEALTH MANAGEMENT ASSOCIATES, INC. .........oo. [oeennnn . 03/31/2023 . |Call @ 100.00 . .0 . 0 . 09/24/2026 . [2.C PL
..45619@-AB-2 | IDENTCO INTERNATIONAL COMPANY, LLC ......cevvwn [oreennn . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 06/30/2027 . |3.A PL
..51945#-AB-3 |Lavie Group, Inc. - Initial Term Loan [ . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 10/12/2027 . |3.A PL
..67098*-AA-0 |OIA Acquisition, LLC - Effective Date Te .... [....... . 06/30/2023 . |Call @ 100.00 . .0 . 0 . 10/19/2027 . |2.C PL
..67098*-AB-8 |OIA Acquisition, LLC - Delayed Draw Term .. 06/30/2023 . [Call @ 100.00 . 0 0| . 10/19/2027 . |2.C PL
..68636%-AD-1 |Orion Group HoldCo, LLC - First Amendmen .... 03/31/2023 . [Call @ 100.00 . 0 0| . 03/19/2027 . |3.A PL
..68636*-AE-9 | Orion Group HoldCo, LLC - First Amendmen 06/30/2023 . [Call @ 100.00 . 0 0| . 03/19/2027 . |3.A PL
..694318-AB-8 |PF, LLC - Term A Loan ........eeeveevevveevnnnnnnns [eeneenn . 03/31/2023 . |Call @ 100.00 . .0 . 0 . 12/15/2026 . |3.A PL
..74056T-AB-0 |Premier Research Acquisition Corp. - Ini ... [....... . 03/31/2023 . |Call @ 100.00 . .0 . 0 . 07/25/2024 . [4.C ........
..74274B-AE-9 |Process Equipment, Inc. - Delayed Draw T .... [....... . 05/02/2023 . |Call @ 100.00 . .0 . .0 . . 03/06/2025 . |3.B PL
..74274B-AF-6 |Process Equipment, Inc. - Term Loan A ........ [....... . 05/02/2023 . | Call @ 100.00 0 0 . 03/06/2025 . |3.B PL
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STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..74274B-AG-4 |Process Equipment, Inc. - Revolving Loan .... [....... . 06/06/2023 . |Call @ 100.00 . ... 7,826 .0 ...7,826 |.. . 03/06/2025 . |3.B PL
..750028-AB-4 |RMS BUYER, INC. ...ooovvrrriiiiiiiiiiis [ . 04/04/2023 . |Call @ 100.00 . ...73,088 .0 ..73,088 |.. . 06/10/2024 . [2.C ........
..87546@-AA-4 | Tangent Technologies Acquisition, LLC - ..... [....... . 03/31/2023 . |Call @ 100.00 . I . 11/30/2027 . [4.B ........
..87546@-AB-2 | Tangent Technologies Acquisition, LLC - ..... [....... . 06/23/2023 . |Call @ 100.00 . .0 ] . 11/30/2026 . [4.B ........
..90353C-AE-7 |UBEO, LLC - Tranche B Term Loan ................ [.oeeees . 05/09/2023 . |Call @ 100.00 . 4 . 04/03/2024 . (4.B PL .
..90381@-AB-4 |US Fertility Enterprises, LLC - Initial ..... [....... . 03/31/2023 . |Call @ 100.00 . .0 ] . 12/21/2027 . (1.G PL .
..90381@-AC-2 |US Fertility Enterprises, LLC - Closing ..... [....... . 03/31/2023 . |Call @ 100.00 . ...0 ] . 12/21/2027 . (1.G PL .
..91727J-AC-3 [Urology Management Holdings, Inc. - Dela .... |....... . 03/31/2023 . |Call @ 100.00 . .0 . 06/15/2026 . |2.C PL
..91727J-AD-1 |Urology Management Holdings, Inc. - Term .... [....... . 03/31/2023 . |Call @ 100.00 . I & . 06/15/2026 . [2.C PL
..91860#-AC-8 | VPET USA, LLC - Revolving Loan 04/24/2023 . |Various ...... .0 . 12/31/2026 . |3.A PL
..91860#-AD-6 | VPET USA, LLC - Third Amendment Term Loa 06/30/2023 . [Call @ 100.00 . .0 . 12/31/2027 . |3.A PL
..97143%-AA-2 |Wilmar, LLC - Revolving Loan 02/03/2023 . [Call @ 100.00 . .0 .0 . 12/30/2027 . |2.B PL
..97143*-AB-0 |Wilmar, LLC - Initial Term Loan [ IR . 06/20/2023 . |Call @ 100.00 . .0 .0 . 217,199 |.. K .0 . . 12/30/2027 . |2.B PL
..98157*-AA-3 |WorIdwide Clinical Trials Holdings, Inc. ... [....... . 06/30/2023 . | Call @ 100.00 [ 0 Joeeeeeeeeens 34 | 0 Joeeeeeeeennn 4,076 |o.vvvvrennnnnns [ 0 Joeeeeeeeeeenn [ 0 |. 12/05/2024 . |3.APL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,605,845 1,605,841 1,601,167 1,140, 125 3% 0 4,349 0 1,605,756 0 89 89 96,502 XXX XXX
. 000000-00-0 |Barrington Bank & Trust Company, N.A. ........ | ....... | 05/17/2023 . |Maturily ©100.00 ..ooves Jeveeeeiiiieiiiiiiies fovens 1,032,134 |........ 1,032,134 |........ 1,032,134 |........ 1,032,134 [..cvnnnneeee 0 Joeeeeeeeieenn [ 0 Joeeeeeeieeenn [ 0 fooeeennn 1,032,134 [...ovvvvnnnenes [ 0 Joeeeeeeeeens [ 2,262 |. 05/17/2023 . |1.G FE ....
2019999999. Subtotal - Bonds - Unaffiliated Certificates of Deposit 1,082,134 1,082,134 1,082,134 1,082,134 0 0 0 0 0 1,082,134 0 0 0 2,262 XXX XXX
2509999997. Total - Bonds - Part 4 86,466,243 86,613,776 89,712,822 80,503,825 3,953 (485,372) 0 (481,419) 0 87,814,833 0 (1,361,123) | (1,361,123) 1,784,217 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 86,466,243 86,613,776 89,712,822 80,503,825 3,953 (485,372) 0 (481,419) 0 87,814,833 0 (1,361,123) | (1,361,123) 1,784,217 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
| ‘ | | Federal Hone Loan Bank
..313388-10-6 |Federal Home Loan Bank of Pittsburgh ..........[....... . 04/05/2023 . | of Pittsburgh ........ooo. |oeeeeeeenns 75.000 |.......... 75,000 foeeeeeieiiiiiniinnn forinnnnnns 75,000 |............ 75,000 .oeeeiiiiiiiiins feveeeeiiiiinine fovviiiiiiiiiiins o [ R RO 75,000 |oeeeeeiiiinnnns o foeiiiiiiinnne, [ R FPTTTTURPPRIY [RTTOTTRTTON
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 75,000 XXX 75,000 75,000 0 0 0 0 0 75,000 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 75,000 XXX 75,000 75,000 0 0 0 0 0 75,000 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 75,000 XXX 75,000 75,000 0 0 0 0 0 75,000 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 75,000 XXX 75,000 75,000 0 0 0 0 0 75,000 0 0 0 0 XXX XXX
6009999999 - Totals 86,541,243 XXX 89,787,822 80,578,825 3,953 (485,372) 0 (481,419) 0 87,889,833 0 (1,361,123) | (1,361,123) 1,784,217 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BBAT e North Carolina .....cccccoeeeees | 0.0eef0.000 v O e 0 o 707,576 |..coreeenne 624,924 | 752,921
Citizens Bank ........ccccooveninee Rhode Island ......cccocovovrnes | 0.0eef0.000 [ovoveeieenrrnn 0 o 0 e 21,008,926 |.......... 25,009,3% |.......... 33,953,917 |..
U.S. Bank ..o [0 L I 10,005 |80 [ 0 [ 2,500,754 |............ 2,500,765 |........... 2,500,775 |..
Huntington National Bank ...... Ohio .. ...4.490 |.. 12,691,215 |. 2,725,293 |.. ..2,738,508 |..
KeyBank .......ococueueereniirricinene Ohio ...... ...2.120 |.. .. ..5,536,920 |.. ..5,546,758 |.. ..5,556,340 |..
Bank of New York Melon .......... New York ..oocooervncicccnnns e 0..0:[-.0.000 | 0 oo 0 [ 1,435,950 |............ 1,435,950 |............ 1,435,950 |..
0199998. Deposits in ... 11 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 3,186,612 3,247,390 3,863,327
0199999. Totals - Open Depositories XXX | XXX 118,979 0 47,067,953 41,090,474 50,801,738
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 118,979 0 47,067,953 41,090,474 50,801,738
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

118,979

47,067,953

41,090,474

50,801,738

E13




STATEMENT AS OF JUNE 30, 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

I4E

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

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

2509999999.

Total Bonds

09248U-45-2 ........ BLKRK LQ:TREAS ADWN
. | BLKRK LQ:TREAS INSTL

09248U-55-1 .......
233809-30-0 .......
4812A2-83-5 .......

FIDELITY IMM:TRS O |
JPMORGAN: 100% MM _INST

PO R 06/02/2023 ..........
U U 06/02/2023 ..........
PO R 10/16/2020 ..........

e feeee. 06/02/2023 ..........

...... 2,390,249 |..
...... 2,115,872 |..

...... 2,842,656 |..

8209999999.

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

7,454,140

155,006

000000-00-0 .......
481200-67-0 .......
665278-70-1 .......

Barrington Bank MWF
JPMORGAN: US GVT MM CAP

e fereeens 06/30/2023 ..........

09/09/2022 .

e feeee. 06/30/2023 ..........

...... 1,041,456 |..
...8,750,000 |..
59,924,504 |..

....... 4,021
. 192,476

8309999999.

69,716,050

8609999999 - Total Cash Equivalents

77,170,190

393,141

416,418
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