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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt oo 3,078,220,900 |...evvceieieieieieieeies [ 3,078,220,900 |............ 3,077,708,914
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......cuiiiiiiiieieieeceiecee ettt sesssss s s s sess e nesseeseneeeneneessnenenene [raeeeneneesenesseseeeseneesennans |oeeseeeeeseeeenee e [0 0
2.2 COMMON SEOCKS ...ttt [ 777,821 | 212,321 [ 565,500 |....ccovvriiniane 640,500
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS 1.ttt e [oeeini s [eeee s [OOSR 0
3.2 Other than firSt IENS...........coiiieeeeeecicecceceee et ettt eeenenene [eeeeeseeesenes e s eneesesnees [oeeseeeeeeeeeeseeeeseeeeneeas [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $  ..cooeieiiiiiicince 0
ENCUMDIANGCES) ...vvviiticeiiiet ettt taes oesesensisiss s sisssins [ooisisisssssssss e snneaes [oosisessse st [0 RN 0
4.2 Properties held for the production of income (less
OO PTRRRRRRRROON 0 @NCUMDIANCES) .....oovvvieiiieicieieieieeieies oeeeeeeeeieieneeneeeieisesnnnns [oeeseieiss e sesneieies [eeeeesesseseseieesseesseseeeees [OOSR 0
4.3 Properties held for sale (Iess $§ ..o 0
ENCUMDIANCES) .....vceieieiivteteteeeeeee ettt teseasae s et se e sesess s s et s s seseans [ereeeeneseeeneneeenes T27 878 | [ T2T,478 | 0
5. Cash($ .oreernen 104,453,991 | Schedule E - Part 1), cash equivalents
[ J 72,020,810 , Schedule E - Part 2) and short-term
investments ($ ... 126,112,081 , Schedule DA) .......coueveveeeeececes [ 302,586,882 |......cooveeeeeeeeiieerieeine [ 302,586,882 |......cccocenv 122,178,996
6. Contract loans (including $  .oveevivnrvieecccene Premium NOES) ... [oeveeeeeiciiiirieieieicieeies oottt eeereeeeees [oereeeieieee e 0 freeeeeeeeeeee 0
7. Derivatives (SChEAUIE DB) ..........cciiiiieeeeeeeeceeeeie e teteseaese s s s e seesenee e esseseeenens [reeseseseeseseseeseseseneeennnns |oesesesesseseesneneeeaeseenenas [0 0
8. Other invested assets (SChedule BA) .........ccccoviiiueveuiininieieieeieeeesesiesesssnes e 150,784,589 |...ovoviciiee [ 150,784,589 |............... 146,924,805
9. RECEIVADIE fOr SECUNLIES .....e.veeeeeee oo ee e ee e eee e e 328,304 | e 328,304 | 40,590
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccovvvins | oomimininininiiiiiciiins [ [ 0 feeeeeeeeeeee 0
11.  Aggregate write-ins fOr iNVESLEd @SSELS ...........c.cccvivevevivieiieeieicieiereseees s oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ...ooveveveieriniriririsieeeen oo 3,533,425,974 |....o.ooine 212,321 [ 3,533,213,653 |............ 3,347,493,804
13. Title plants lessS $ ..coovveveviiiiiicce charged off (for Title insurers
ONIY) ottt sttt e et s ettt s e se et neaesene [ereerenet et ettt eeeaene | [eeeeeieie ettt eens oottt 0 freeeeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........cowooweoeeeeeeeeeeeeeeeeeeeeeeeeeee e | 24,207,209 |...ooooeeeeeeeeeeeeeeeeees | 24,207,209 |..oooveene 22,713,842
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 45,338,043 | e 45,338,043 | 41,399,633
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled premiums) ..........ccoiiiiiiiin e
15.3 Accrued retrospective premiums ($  .c.ooveevereniicnincieee
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reinSUrers ..............ccccccccvvvciencieicivncieees e [ [ [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccccervirirns i o oo [0 0
16.3 Other amounts receivable under reinsurance CoNtracts .............cocccvcees eveneineiiiciiicis [ Lo [OOSR 0
17.  Amounts receivable relating to uninsured plans ............coceiiriirienienieneens e [ o [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... [......ccccoco.e. 1,494,904 oo o 1,494,904 ..o 0
18.2 Net deferred tax @SSet ........ooueueieeiiieieeieeeeee s [oeeeeeeeseeeeneas 93,324,807 |.....coovnve.e. 65,708,841 |....cocveenne 27,615,966 |..occveeennne 27,098,363
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieeeeesieireieees oereeeereeeeeeeeieeesesneeeees [t eeeeee [t 0 feeeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAre ..............cocveveveveueeeevenas foeveeeciecenn 2,187,455 | 1,432,307 | 755,148 | 504,163
21.  Furniture and equipment, including health care delivery assets
(B s ) ettt ettt nnen [eree et 845,286 |...ccooveeeene 845,286 |...cooeoeereeeee [0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o o 0 freeeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates ..............cccccooveeevrvereeres foeveecieicnnne 3,159,987 | e 3,159,987 |l 153,476
24, Healthcare ($ ....ccooovvvvviccciiiiiccnns ) and other amounts receivable ...... |o...cooirrriiiiciiies [ [ [OOSR 0
25. Aggregate write-ins for other than invested assets ..............ccccoeeevevevevevevecss foreeeccenn 16,810,675 |.....ccoenc. 15,345,830 |.covcireeene 1,464,845 |...ocooevv 400,000
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......cucveveveeereceeeeeeeeececeeeeseeeeeeaesens oo 3,720,794,340 |......c..c..... 83,544,585 |............ 3,637,249,755 |........... 3,439,763,281
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt se s s s s st s sse st s s s sesesesssssssssesesas [eoesessssscacaessessemsaciesnnans | [oesemsicaeseessenasacieasesnenanas [oescicusesssnnscacaseseesnacaas [0 0
28. Total (Lines 26 and 27) 3,720,794,340 83,544,585 3,637,249,755 3,439,763,281
DETAILS OF WRITE-INS
i 0 U RSO RO O OO TSRO SPPRTR ST TSR URT RS URTRR RPN
0 O R PP POTR PPN
B L0 TR RO RO O OO TS U SRS PPRTR ST T R TU S URTR TR OURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses .......ocoocioiiciiecieieceece s | 15,345,830 |.ooovvenee. 15,345,830 |..ovoeeeeeeeeeeee [ 0
2502.  AcCOUNTS TeCEIVADIE ..o et 1,464,845 | [ 1,464,845 | 400,000
2101 T T RO ST P TNl SU RO TOTS TR URTTTR FSPTOR TR OTR ST PRPOPRRN
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccooov.fooveecccinnics [OOSR [OOSR 0 freeeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 16,810,675 15,345,830 1,464,845 400,000




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......ouiuiviiieieeeeieieiieeietete ittt s se sttt s s st s s ssses et et ssssnsssesesssssssnsesesas |eoceessessanees 145,714,817 | 141,308,834
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoooeeveeneenennces i, [V N 0
3. Loss adjustment expenses (Part 2A, Ling 35, COIUMN Q) ........ocoeueuiiiiiiieieieiieeeeese et s s |eee e 1,458,606 |......cccceuennvne 1,326,062
4. Commissions payable, contingent commissions and other Similar Charges ............coooiiiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........c.ciuiueuiriiiriiiririeeieier et se s s sesese s e sssns oo 34,756,033 |....cccvnnvn 36,830,981
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cevevruiieiiiieiieieteeeeeeee ettt 3,548,659 |.....oovvrinn 2,376,245
7.1 Current federal and foreign income taxes (including $ ... on realized capital gains (10SS€S)) .........cce. [rerereiineiinniiiiiiiiiis i, 524,284
A (= e =) =T =Yoo= D =T o1 OSSP OUTUP KU RPN
8. Borrowed money$ .. and iNtEreSt tNErEON $  ..ooieiiieeriiiiiis e ete et ee ettt e
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$ s 41,403,594  and including warranty reserves of $  ....cocveverininiieiciennns and accrued accident and
health experience rating refunds including $ ........ccocooviiiiiiiee 0 for medical loss ratio rebate per the Public Health
SEIVICE ACE) .ottt ettt sttt s st st et s s b At et s et s et st s et s s a st s s st e s s s s |ee s nna 94,809,520 |.....ccceev. 115,448,654
B X (V7= T Lot o] =Y o T 1F o PP UUTUPRTRUTY KRR RPPUST R
11. Dividends declared and unpaid:
B I S (oo g o] o 1= e P KON
LI o] o3 g o] o [=T £SO OO O O U ST P O SO
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.cuiiviiiiiiuereieeieieeeeeeseteseseseeees st sesess s s s s ses et se e reneees 82,869,918 |...ccovene. 67,565,520
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeriiirininininenenesesesese e [0 0
14.  Amounts withheld or retained by company for account of OthETS ............coiiiiiiiiiii e seese s [
15, Remittances and teMS NOt @IIOCALE ...........c.cuiuriiieiieiiiriitieiet ettt ettt bbbt bttt ne s [rae s e en s s es 160,615 |...ooveceeecerenee (43,968)
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, Column 78) ........cccceueveveeeces feoveeinnicceinnccene [V RN 0
17. Net adjustments in assets and liabilities due to foreign eXchange rates ............cccoviiiiiiiiiiiii e [
RS B 1 o T 3 =T o [T T T A FES
19. Payable to parent, subsidiaries and affilIAtES ..............ccccoveieieieueieeieiiiiee ettt et 4,025,857 |.cocriiriinenn 4,046,406
20, DEIIVALIVES ....vviieieiietetire ettt ettt b et eh b b £ ot b E b e £t E R £ £ R R R £ E RS E e E £ E LR R R R Rt h bbbttt en sttt (O T 0
21, PAYADIE fOr SECUNLIES ........cvcvivieieiiiitctetetcecee ettt ettt e et et ettt s e e e e s e st esebesesess s es et et esesesesess s ssssesesesesesssnssssssssesesesesssnasssssess|eesserereaeate e nees 88,691 [ 1,606,141
22.  Payable for SECUMIES I8NAING ........oiiiiitiiiiii bbbt b bbbt bbbt bbbt b bbbttt st sbe st b nbeeresreste s e steste s e stesesesrees [oreeseete s
23. Liability for amounts held under UNINSUIEA PIANS .......cc.oiiiiiiiieiee ettt et e et e st esaeesaeebeese e s e eneeeneeeneesnea oeeareesreesbeesbe s st e e sbeenteetes [reeereesteerestesee e nnes
24. Capitalnotes $§ .o and INtErest therEON $ ... it e [
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvorurueueieeeeeiecee e ee ettt e ettt s e eaeae et seess ettt esensnssaeaesesenssseaetesesensnsntesesesennnenseen] 2,265,712,737 2,048,739,712
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........ccccoviiriiieieiiiiiiierisseeeeese s |reseeeenenes 2,633,145,453 |.......... 2,419,728,871
27, Protected Cell HADIItIES ............o e e e e e
28.  Total liabilities (LINES 26 AN 27) .....cvveeuiveriiiiieeereteieeseeseae ettt b et st sssss bt st se st b b st sn st ebe bt sssnses et s ssssns st s s s nseee ..2,633,145,453 |... 2,419,728,871
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......cc.iiiiiiiiiiiei ettt b e bt e ettt eate st e sseesaeesbeesbeesadorsaneeaneesreesbesabeeebeereens 0. .0
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 2,500,000 |.cceviririnne 2,500,000
o P o = =Ty (Yo o= o] = 1R o o] USSP S PR N
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e [0 0
33, SUIPIUS NOLES ...ttt ettt et a ettt e s e s e s e s s sttt es e s e s e seae s s e s s e s et es e s e s s s s st et et esesessas s st seseseseasas s s st esesesesne et ne sttt (L RSN
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.euiieieiieeeieeee et e te e et s s s s eeseseseseaesssesasesesesesssnassnsssesssnananas|oereseseeneeenes 702,810,000 |................ 702,810,000
35, UNASSIGNEA FUNAS (SUMPIUS) .....v.vvieeeeceeteieeeeeeceete e eeescae s et essscaetesesesssssaesesesenssssaesesasessnsssesesesensssssesesesansssssesasssansnsstesessssnsnssansadorsrestssienena 298,794,302 | 314,724,410
36. Less treasury stock, at cost:
36.1 shares common (value included inLine 30 $ ..o ) ceeeeeeeeee e [
36.2 shares preferred (value included inLine 31$ .o, ) e [
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cocovvvevereeeeeneeeeeeeeeeseeesessessesseesessssensnians 1,004, 104,302 1,020,034,410
38. TOTALS (Page 2, Line 28, Col. 3) 3,637,249,755 3,439,763,281
DETAILS OF WRITE-INS
2501, CONTINGENCY TESEIVE ...ueiieieiiitiiisceetetet sttt ee bbb bbbt b bbbttt bbbttt bbbt e bbb nenesntenenee e ncenienena 2,265,712,737 |............ 2,048,739,712
2502, ettt h et b e bt et e h e R £ £ E e £ SR e £ R eR £ e Rk £ b e R £ S A b A4 e E e s R e £ SR e e R e R £ R eh £ AR b £ e R b £ ee k£ ee ek e e R e e e R e et e R e st e R esteb ekt naeb e et ebe et et e e e et e ntett st et sttt et et r et nrens |oeet ettt ettt
2501 S| RPN RPN
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiieeeeee et [ [V 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 2,265,712,737 2,048,739,712
2007, ettt h b e E et et e E e R e £ SR £ R e £ R R £ e R ek £ e e R e S Ao h £ eeeE £ s E e £ SR e e R e R £ R ee £ AR b £ A AR £ e h e e e E e e R e e R et e R e st e R ete et ekt naebe et ebene ettt e fre st nte it st et e se et ettt enennnens |eeet ettt ettt
207 O R P OP RN RPN
2003, it h e b e E ettt h e E e R e £ R £ R e £ R e R £ AR R £ ek e S Ao E £ eeeE £ e E e £ SR e e R e R £ R ee £ AR e £ AR e e ee b e e e E e e R e e e R et e R e st R es e e b e bt naebe et ebene ettt e st ntete st et e sttt ettt r et nrens |oeete ettt ettt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiiieee ettt [ [V RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ettt b b E et e b e b e E £ E e £ SR £ R R e ARk £ e ek £ e e R ee ke e E e £ eE e e R eR £ R e £ AR b £ AR R e ee b e e E et R e e e R e aE e R ea e R et e eb ekt na bt et ebeee ettt fre st nae bt st et sttt et et r et nrens |oeet ettt ettt
£ 7201 P RPN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuciiiiiiiiiiieeeee e [ [V 0
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COUMN 4)...........oiuiuiuiiiiiiirieeieieteiee sttt ettt ot 547,162,450 |................ 550,906,340
DEDUCTIONS:
2. Losses incurred (Part 2, LiN€ 35, COIUMN 7) .....c.ciiiiiiiiieieiiiiinisesieie ettt ettt sttt sttt sttt 11,809,505 |............. (131,332,823)
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) .....uoiiiiiiiieiinieiiisieise ettt st sessesessesenes 337,896 | (241,886)
4. Other underwriting expenses incurred (Part 3, Line 25, Column 2) 85,514,701 94,084,712
5. Aggregate write-ins for underwriting dEAUCHIONS ..........cc.iiiiiiie ettt e e e e e e e e et e eneenae
6. Total underwriting deductions (LINES 2 thrOUGN 5) ..........ciiiiiiiiiiii bbb bbbt
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 plus Line 7)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment INCOME, LINE 17) .......c.cciuiuriririiieieiceieeeeeeeseeeseeeeesseseses e 113,601,884 |................. 90,699,533
10. Net realized capital gains (losses) less capital gains tax of $§ ... (1,263,555) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt b bbb bbbttt (4,753,372) (1,026,985)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......cooviueueieieieeececteteeeeeeceete e teeessseete st esesssseae e sesessnsesesesesenssseaesesesenssseassesesansssssssesssenedonseseseseeees 108,848,512 |................. 89,672,548
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
. J ORI amount charged off § ..o ) ettt [0 U 0
13.  Finance and service charges not included in PremMiUMS ..........coccoiiiiiiii i s et es [eeene e e e e e eenes
14.  Aggregate write-ins for MisCellaneous INCOME ...........c.cciiiiiiiiiiiiiiii e 4,950,000 5,225,000
15.  Total other income (Lines 12 through 14) 4,950,000 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) 1.t b bbbt bbb b e bbbt fer e 563,298,860 |................ 683,293,885
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiiie ettt e a e bt b e et e e e et e e et e e e et e eaeeaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) ooveiteeaiteiiieis sttt 563,298,860 |................ 683,293,885
19.  Federal and foreign inCOmMe taxes INCUITE .............cccoiiiiiiiiiiiii e 132,033,115 92,788,559
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cveveuiuiuiiieiiieieteeeeeeeeeeeeeee ettt s et eseseas s s s s s seseseanas 431,265,745 590,505,326
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......ccovririeeeeeninenieeeeeeeieeeseseseseeeee e 1,020,034,410 |............ 1,043,866,319
22, Netincome (from LINE 20) ........c.cueuiuiuiiiiieieeieteteittet sttt bbbttt bbbttt et bbbttt sttt ettt st n et as 431,265,745 |................ 590,505,326
23.  Net transfers (t0) from Protected Cell BCCOUNLS .............ccoiiiiiiii e s e e et e et e e seeeennnnne [eeeeneeeenseeeeeneeeeeeeenean
24. Change in net unrealized capital gains or (losses) less capital gains tax of $§  ........ccoooiiiiiiiiciciis v [, (4,698,309)......cccvune 22,391,155
25.  Change in net unrealized foreign exchange capital gain (IOSS) ...........ccooiiiiiiiiiii s neenee[eeeeeee e e e e e e e e e e eeeeenean
26. Change in Net deferred INCOME tAX ........cciiiiiriiiieieieiiir ettt ettt ettt ettt nesns e 52,060,820 |......cc.c....... (4,855,195)
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) ........ccceieiririeenieeieesieeeeieeeeeeeee e 17,407,609 |.......c........ (60,804 ,557)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColumN 1) ........ccccoiiiiiiiiiiiiiiiiiiiiccceeeeeeeeens [ [0 U 0
P4 B O - g o T T T U]y o) [ o] (= PSP PROPRORRPRI
30. Surplus (contributed to) withdrawn from protected cells .
31. Cumulative effect of changes in accounting PriNCIPIES .......cc.eiiuiiiiiiii ettt e e e e enee e
32. Capital changes:
3201 PAI IN .ttt bt h et et h et h £t h etk e bt bbb e et ettt ettt h et ae e eaen
32.2 Transferred from surplus (Stock Dividend) ..
32.3 TranSTEITEA 10 SUIMPIUS ......oueiitiiitieitiete ettt ettt ettt et e it e h et she e sh e e eb e e bt e bt ea bt eab e e ae e eaeesaeesheesbeesbeenbeebeenteannennne
33.  Surplus adjustments:
331 PAIA IN .ttt h e e st h et h et s £ eh R £ et Rt et h et ekt s b et bttt et et et e et e et et ettt 0
33.2 Transferred to capital (StOCk DIVIAENA) .........ccciiiiiiiiiiiiiiii bbbttt tene [eetesestene et
33.3 Transferred from CAPITAl .......... ..ot e oo oo s e e e e e e e e e e e e eeas [ennen e e e e e neneenneneeneennennes |eeeenneeeneeeee e e e e e e eeenean
34. Net remittances from or (t0) HOME OffiCe .........ccciiiiiiiiiiiiiiii e et eees [eeeseees et eeenes
35.  DiVIdENdS 10 STOCKNOIABIS .........eeieeeeeeeeeeeeeeeee ettt e e e et e et e e e e e e e e ee e e eneeseeneeneneeeeneneenennneneennnnnns |oeeeeeseeeens (294,992,948)|.............. (315,000,000)
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) ........ccccciiiiiiiiiiiiiiiiiiciececeeceeees e [0 U 0
37. Aggregate write-ins for gains @nd I0SSES N SUIPIUS .....c.cveiviiueueeieiiriririeie ettt ettt b et b e e e se bbb s e e e eeee (216,973,025) (256,068,638)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueurueririninirisisieieieeeeese s (15,930,108) (23,831,909)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 1,004,104,302 1,020,034,410
DETAILS OF WRITE-INS
L0 O O PO T OO P PR UOTS SRRSO U RSO PETTOPTRRPTUUTRl ROTSOPE RO PEPRTEURPRRRTRRRPOO
L0107 OO TP P TP SRR T PP T PR POPURRl RUTRT PP PR PRTRPRRPROT
0803, b E £ E e bt bk £ e b £ e ke e R e R e £ R oA £ SRR £ AR R £ Rk £ ea R e e eh £ e R e e R e e R R e R e e R e e e bt e bt b et b et b e r et nnee
0598. Summary of remaining write-ins for Line 5 from overflow page .0 .
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) 0 0
1401, SEIVICE TBE INCOME ouiuieieieeiiii ittt ettt ettt a e e e s e s e e ee e e e s e s e e ee e e 22 aeseseeee e e s e s e s es e s a2 nsnsesesesassnsnsesesesasansnsesesessnnans |eensnnnsnsnensnas 4,950,000 |.ooorreririinne 5,225,000
TADZ. b bbb E b E b e b b E b e b e b h R E R e e bt b e e b e bt b e bbb sttt [t
1403. .
1498. Summary of remaining write-ins for Line 14 from overflow Page ............cccciiiiiiiiiiiiiiiicicce e | [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 4,950,000 5,225,000
3701, INCrease in CONTINGENCY TESEIVES .....c.cooiiiiiieeiieeceeeeeeteee ettt ettt ettt et e et e et e et ese s es st et essesensesessesessesensesesesesesesennseseereeenens (216,973,025)|.............. (256,068,638)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow Page ........ ..o [ [0 0
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) (216,973,025) (256,068,638)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANGCE .......c.ocuiiuiiiiiiei ettt [ers s 537,889,304 |............... 520,809,906
2. NEtINVESIMENT INCOME ......ouiuiiiiiiiii ettt ettt bbbttt es o 115,925,018 |....occovvneee 89,416,323
T TS T o TS 1 o T =SSOSR 4,950,000 5,225,000
4. Total (LINES 1 tATOUGN 3) ....ovvieieieieiieieietet ettt ettt ettt ettt et a e s e s et et et et e s e se s es e s et et et esessaess s ssesesesesesesnsn s ssasasesesesesnsnanan 658,764,322 615,451,229
5.  Benefit and 10SS related PAYMENTS ............ccceuiuiiiiiiiiieieietce ettt ettt ettt ee ettt et se st es et s e bt esessssesss s esesesesessssesssssesesesesesnanns [oesesesesesesesess 7,408,522 |.cooovee 3,602,782
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooviiiiiieiiiiieeieeiesee s foe s (O O 0
7. Commissions, expenses paid and aggregate Write-ins for dEdUCHIONS .............cccoovveveveueuiicccceee et fere e seeneeeees 84,580,149 |....coceenene 91,979,686
8.  Dividends Paid t0 POICYNOIAETS .........ccoovivivivetitieieiiee ettt ettt ettt s e e s st et e s b et esese st et et e s et esesess s asssesesesesessssasssssesesesesesssns |ereneeenesesbebetenen et e e seen (O O 0
9. Federal and foreign income taxes paid (recovered) net of $ ........cccccocovviviinninnnes tax on capital gains (I0SSes) ................ 132,788,748 93,846,943
10, TOtal (LINES 5 INMOUGN ) .....ovieiiiiieetcececeee ettt ettt ettt s st b s s e s e e e s s st e b e b e s s ss et s st et et et eseseas s esesesesesesessss s ssanesesesesn 224,772,419 189,429,411
11.  Net cash from operations (Line 4 MINUS LiNE 10) ........ccccieiriiiiiiiireteiieiiee ettt s st ssss s st sessss s s ssesesesesesnene ] 433,991,903 426,021,818
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbbttt [ere e 539,189,093 |.....ccovnvene 426,463,069
12.2 STOCKS ...ttt £ttt 75,000 |ooviecireirienne 16,000
12.3 MOMGAGE I0BNS .........vvvieieieieeeete ettt ettt et et se et e e et s et et esessee s e s es e s et e b et esses st s e s et et e s et essssasssssesesebesesessssasssesesesesesesnssssssas|oetesenenene st seseenetenen e (O R 0
12,4 REAI ESIALE ......ceuiici bbbttt [t (U 342,805
12.5 OhEr iNVESIEA @SSELS ......vuvuieiieiiiiieei ettt ettt bttt 9,695,583 |.......ccvvnne 9,237,270
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS ...............cccciiiieieieeeieecceeeeeee e oo 8,863 | 2,945
12.7 MISCEIIANEOUS PIOCEEAS ..........ceeeveeieeeeececeete e eeeeeeae et eseessaete st esesssaetesssesensssesesesesensssesesesassssssesesesensnsnsetesasensssnsesasasannnsnsasa 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......ocvcueuiueuieieeeeeeicteteteteeee ettt es sttt s st sess s s sssseseseseses [oeseseseasnnas 548,968,539 |................ 436,062,089
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbb bbb bbb f bbb bbbttt [eee e 599,251,590 |.....cocconee. 482,447,649
1312 STOCKS ..ottt bbbt bbbttt ettt (U 0
13.3 MOIGAGE I0BNS ........vvvivieieiee et ittt et ettt et st et et et et e s et s eseee s e s es et et e s et essss s e s s s e s et e s et essssas et ssesesebesesessssasssesesesesesesnsnssssas|oeeeseren et sese s e ettt (O T 0
1314 REAI ESIALE ...ttt oo 127,478 | 342,805
13.5 OhEr iNVESIEA @SSELS .......vuieiieiieeiiicie ittt bbbttt 12,584,537 | 41,630,066
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecuvieieeetceete e eeeeecte et ee e s et ee e sa ettt esen s s sae e s esen s s eaetesesenssaesetesesensssesesesesenssansesasannneen 1,805,164 5,651,543
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeeie ettt s et es et s s s seseananas 614,368,769 530,072,063
14. Net increase/(decrease) in contract loans and PremiUum NOES ...........c.iiiiiiiiiiiieiee ettt e e s 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieiieeeeiereteeceeeee e (65,400,231) (94,009,974)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI MOES ........e.vvevececeieceetet ettt ettt a ettt s e s e s as s st esesesesessasas s sesesesessasasssssesesesessasasanas [seseseseneaesesesesaeseneneneneas (O T 0
16.2 Capital and paid in SUrpluS, [€SS trEASUNY STOCK ............iiiiiiiiieitieie ettt sttt ettt ae e b e sbe e bt e sbeebeesnesmeesnne s [ereenssa s s s s sre s (O T 0
16.3 BOITOWET fUNGS ...ttt bbbttt [ e s (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............occoiiiiiiiiiiiiiiieeeeeeseeseeeeeeeeee e, 0 foreeeee e 0
16.5 DIVIAENdS t0 STOCKNOIABTS .......c..ouiiiiiiiiiiciiieic bbbt e 251,785,000 |................ 315,000,000
16.6 Other cash Provided (PPHEA) ............ccueuiiiieiiereieieiee ettt ettt s bbb ss et s bt se et bbb s s e s s e b sesss s seseranas 63,601,214 (69,627,885)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccceceevrrrenne (188,183,786) (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 15and 17) .......cccceevvvvvvrrrererrernnnnn. 180,407,886 (52,616,041)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......cuivivviiiecectete ettt te et es bbbt e st b st se s bbbt e s bbb s ee s s bbb s e s s bttt sn s s et et s essn st et s s s e snsebese e nesesneenenn 122,178,996 |........c....... 174,795,037
19.2 End of period (Line 18 plus Line 19.1) 302,586,882 122,178,996
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend of BONAS 10 PAFENT .....cooiiei ettt ettt ae e ae e te et ee et en e e e tennetennsaennsannn e [oereeeereeneeens 43,207,948 |...oooeeeeeeeeeeeeeeeen




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums

2
Unearned Premiums
Dec. 31 Prior Year -

3
Unearned Premiums
Dec. 31 Current

4

Premiums Earned

Written per per Col. 3, Year - per Col. 5 During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
1 FIMB ettt e 0 [ [0 0 [ 0
2.1 AlIIEA INES ..ttt e e s s s n s s esesemnnnns [oostsssssniei s esnnieeees [OOSR [OOSR [OOSR 0
2.2 MUHIIPIE Pl CTOP ...ttt seaeanas [oeeeeeeseseeeeeneeeaeaeeeeeas [0 [0 (01 0
2.3 FEAEIaAl OO .....ouceeeiiiecicieieirese ettt ensne et eanes | [eoetesesen s (O R (O R (O R 0
2.4 PLIVALE CTOP ..voveevevieeeeeeteteeieesesees e et eess s et asseesesesesssesssssstssesessensessssssseseseanas [oeesesseseseseseneeensaeaeeeas [0 [0 (01 0
2.5 Private flOO0 .......c.ccoiururerieieiccieeee e s s es s s s s nanans [eoeissenns s [OOSR [OOSR [OOSR 0
3. Farmowners MUItPE PEFil .........cc.ceveueieeeieieeceieeeeeeeeeee e [eeeee e [0 [0 (01 0
4. Homeowners MUIPIE PEIl ..........cciiieveieeeeeeceeieeeieie et [eeeeeieiee e ees (O R (O R [0 U 0
5.1 Commercial multiple peril (non-liability POrON) ..........coorriieeeernirniirennine fromeeeeeemeeieeeecces 0 [ 0 [ [0 0
5.2 Commercial multiple peril (liability POFtION) ...........coooieveieieiereieeeceeeeieeeieeas oeeeeeeeeeee e (O R (O R [0 U 0
6. MONagE QUANANLY ........coeeeeiveviiiieeeeie ettt snsssenes [eeciciceneneenas 526,523,316 |.............. 115,448,654 |................. 94,809,520 |............... 547,162,450
8. OCEAN MANMNE ...eeeeeieiecicieeeeeeeseeeeee e essas e s e ansssss e ese s s s s e s esesss s e sesesesesnsnnes [eossssssisnisissssssssinaeees (O RN (O RN (O RN 0
9. INIANA MAMNE w..eeieie et [eoeeeenesi s 0 [ [0 0 [ 0
10, FiNANCIAl QUATANLY ......oeoeieieiiieieeeecece ettt [eeeeeieseen et eeas (O R (O R [0 U 0
11.1 Medical professional liability - OCCUITENCE .........c.ceuruiiuiuiieiriiccieieeeeieeiees eeeememeeieie e 0 [ 0 [ [0 0
11.2 Medical professional liability - ClaIMS-MAAE ..........cocooveveviviieiiiiiieeeiceees [ [OOSR (O RN [0 U 0
12, EARNQUAKE ..ottt n s st eaens s s s s nesesennn |eeeseneeene et eees [0 [0 (01 0
13.1 Comprehensive (hospital and medical) iNdIVIAUAL ..............cccccoeieveveverereiees [oeeeeeeeeeeeeeeenes (O R (O R [0 U 0
13.2 Comprehensive (hospital and Medical) roup ..........ceveeeueeeinereieeesniiines [oesememieeieieieeenceieeeenas 0 [ 0 [ [0 0
14. Credit accident and health (group and individual) ..............cccceeeeieveiiiererereens [eeeereeeeene [OOSR [OOSR [0 U 0
151 VISION ONIY ..ovviviiiicieeetete ettt bbb bbb nsnss [oesenscacicesesnensiciceeeennas [0 [0 [0 0
15.2 DENLAI ONIY ..ot ennns[eeeeeieneeee et (O R (O R [0 U 0
15.3  DiSADIlity INCOME .....ecveveieieiieiiicce ettt [oeeenscacicesesaessiciceeeennas [0 [0 [0 0
15.4 MediCare SUPPIEMENL ........c.ccoiiieieeeeeeceeeeieieteeeee et sesens [eeeeeseseeeee et eeas [OOSR [OOSR 0 feeeeeeeeeeee 0
15.5 Medicaid Title XIX ......ooiiiiiiiieic e nee [reesse e [0 [0 [0 0
15.6 MediCare Tite XVII ......cucueeriieecieeeeeeeiceieeeesese et esssnanns [oesesisisieisisssssisesasnas (O R (O R (O R 0
15.7 LONGEIM CAIE ...ttt ssans [oesesscaciceseseensicicesesnnas [0 [0 [0 0
15.8 Federal employees health benefits Plan ...............ccccceiieieieievceeeeceeeeies [oeeeeeeeee e (O R (O R 0 foeeeeeeeeee 0
15.9 Other NEAIN ......eiiiiiicie e [oeeemennseae e [0 [0 [0 0
16, WOrKErs' COMPENSALION ...........coviveveverieiieeeeieieteteseeee ettt tessss s seseaes [eeeeeieeeeeee e (O R [0 U [0 U 0
17.1 Other liability - OCCUITENCE ......cvcvviiieiecvieisieeeeeeie ettt snssaen [oeeeesicieeeeseensceaeeeenas 0 [ [0 [0 0
17.2 Other liability - ClaimMS-Made ..........coooiiiiiiiii e oo,
17.3 Excess workers' compensation
18.1 Products liability - OCCUITENCE ......cc.coiuiiiiiiiiiiiie e
18.2 Products liability - claims-made ............cccociiiiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) ............cccccceene
19.2 Other private passenger auto liability.............ccoovriiiiiiiie oo
19.3 Commercial auto no-fault (personal injury Protection) .............ccceeeeveveveeees [oeeeeeerenieeeeeceeenes (O R (O R [0 U 0
19.4 Other commercial @uto I@Ility...........c.ceveuriiriueieiriiicieieieeeee e [oreemeeeseae e 0 [ 0 [ [0 0
21.1 Private passenger auto physical damage ...........ccoceeveveveueueueeeieieieieieeeeens oo (O R (O R [0 U 0
21.2 Commercial auto physical damMaGE ...........ccoeurvriiieeieriininiieeierserenieeeressnenias [omseeesemeesnieeieseeeaeaes 0 [ 0 [ [0 0
22, AIFCraft (Al PEIIS) ....c.veuieeeeeieieieeeeeecee ettt eaessnns [oeseees et (O R (O R [0 U 0
23, FIAEIRY oo [sere e [0 [0 [0 0
24, SUIELY ooeeeeieeeeeeeeeeee ettt ettt sn s ennes oottt (O R (O R [0 U 0
26, BUrglary @nd theft ..........ccceiiieieieiiiecieee e [eoeeeees s [0 [0 [0 0
27.  BOiler and MACKRINEIY .........cccocooveveveeeeeeeeeeie et eseaeas |oeseeteseeee e (O R (O R [0 U 0
28, CTEAI «.vueiceiieeiect bbbttt e s 0 [ [0 0 [ 0
22 T 101 1=Y 13 T=1 1o - TS OO PPN (O R (O R (O R 0
30, WAITANLY ..ottt se s ssnsnaes | [eoceseesenasiceseseennacaceeeen [0 [0 [0 0
31. Reinsurance - nonproportional assumed PrOPEItY .............cccceereveirierereuens foerereeeeeseeeeeeesenseeenens (O R (O R [0 U 0
32. Reinsurance - nonproportional assumed liability ...........cccooeiiiiiiiiiiiiiiiis [oeremiens [0 [0 (01 0
33. Reinsurance - nonproportional assumed financial liNESs ..............cccoeveveeiees foerereeeeeneeeceereeeeens (O R (O R [0 U 0
34. Aggregate write-ins for other lines of business ............cccccceiiiiiiicicic, 0 0 0 0
35. TOTALS 526,523,316 115,448,654 94,809,520 547,162,450
DETAILS OF WRITE-INS
L0 P KPP RO PR RO PPN
B0, et s bt e e e a et e s ne e e s reeeenneeneretesreeenneenaine |oesuneeeneeeaneeentneesneeesnees [oeneeeateeeeneeenaneeeareesneees [seneeesneeenaneeeneeenaneeennneees [erreeean e e e e e e e e enneenneeeas
L0 P KPP RO PRSP RO PR PPRPTN
3498. Summary of remaining write-ins for Line 34 from overflow page ............cocoe. |oeeeoemieieiemiciciciceieeca 0 [ 0 [ [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

1 2 3 4 5
Reserve for Rate
Amount Unearned Amount Unearned Credits and
(Running One Year | (Running More Than Retrospective Total Reserve for
or Less from Date One Year from Earned But Unbilled | Adjustments Based | Unearned Premiums
Line of Business of Policy) (a) Date of Policy) (a) Premium on Experience Cols.1+2+3+4

Multiple peril crop
2.3 FEAEral flOOM ........c.oeeeeveeeeteeeeieeeeeee e e eeeeeieeaees [ereesestesesiseeseesesesseesseens [oereeieiesieesieesieesieeseees |oreessesesiesesieesaesesessenens [eeteseeeseeesee st esesnesesnenes [oereereene e 0
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril

4. Homeowners multiple peril .........ccooooieiiiineniieen.

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

6. Mortgage guaranty ...........cccceciiiiniiiiicnieneee
8. Ocean marine
9. Inland marine ...
10. Financial guaranty ....
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ... [.....ccoooooiiis o e e 0

13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ... |.

15.1 ViSioN ONIY ..o
15.2 Dental OnlY .......ooieeiiiiieeeeeee s
15.3 Disability income

15.4 Medicare supplement ..
15.5 Medicaid Title XIX
15.6 Medicare Title XVl .....cc.ooiiiiiieeeeeeeeeies oo o [ [ [ 0
15.7 Long-term care

15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiis
16. Workers' compensation

17.1 Other liability - occurrence .

17.2 Other liability - claims-made
17.3 Excess workers' COmpPenSation .........cccccvveeeiieeniiies foriiiiiiiiiiieiiiiciiieiiies [ iiees [orree s seees [oreee e [eee e 0

18.1 Products liability - occurrence

18.2 Products liability - claims-made

19.1 Private passenger auto no-fault (personal injury
PIOLECHON) ...ovvvviicecteteie ettt snnaes[eeeeeeneicieeseenenccaessesnens [oescicieesessensacasssessensieies | [ooeueesasnsacasssessensisaessnens [oesemsicicssessensacieasssnenens |orscacasesssssiciseseseennicaas 0

19.2 Other private passenger auto liability...........c.ccoovin oo e e e 0

19.3 Commercial auto no-fault (personal injury
ProteCtion) ..o

19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage ..

21.2 Commercial auto physical damage
22, AIFCraft (Al PETIIS) .....cveveeeeieiiieiereeeeceeeeeeie e eveieseaeas |oeeeeeeeeseseeneseseeseseeeees [oeseseeneneeeesseseeneenesenesees [rerieseseeeeeeenesessesseniens |eeeseseeesssn et [oereeeee e 0
23.
24.
26.
27.
28. Credit ...
29. International
30, Warranty ......cccoooieeiiiiiiececeeeeeeeee s
31. Reinsurance - nonproportional assumed property ..

32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial

173 T=Y O O OSSP AU U ST IO SOUURRPRREUEP ISR 0
34. Aggregate write-ins for other lines of business ........ 0 0 0 0 0
35. TOTALS

36. Accrued retrospective premiums based on experience ....

37. Earned but unbilled premiums

38. Balance (Sum of Line 35 through 37) 94,809,520
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAJE ....eeviieietietetrireeesie et eesierensnes [oeesnsees e 0 [ 0 [ [0 [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34
above) 0 0 0 0 0
(a) State here basis of Computation [UEoY= 10 A=Y= 10 TR 7= oY=



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

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

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

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

8. Ocean marine

9. Inland marine
10. Financial guaranty ............ccccoeoerieneeneenes
11.1 Medical professional liability - occurrence .
11.2 Medical professional liability - claims-

MATE ..ot [oeeee e O U PPV PO PPST HOTTTS TP IR 0
12, Earthquake .........cooveueveiiiriieeieieeeeees oo O U PPV PO PPST HOTTTS TP IR 0
13.1 Comprehensive (hospital and medical)

individual e [t 0
13.2 Comprehensive (hospital and medical)

GPOUD ottt senes [eeeeeseesiee s s O U PPV PO PP RU P PST HOTTTS TP IR 0
14. Credit accident and health (group and

individual)

15.1 Vision only
15.2 Dental only
15.3 Disability income
15.4 Medicare supplement
15.5 Medicaid Title XIX
15.6 Medicare Title XVIII
15.7 LONG-term Care .........ccooceevueeiieeieeeieeieeee
15.8 Federal employees health benefits plan
15.9 Otherhealth ...
16. Workers' compensation
17.1 Other liability - occurrence
17.2 Other liability - claims-made
17.3 Excess workers' compensation ....

18.1 Products liability - occurrence ...................
18.2 Products liability - claims-made ...........cc.c. [oeoeiiiiiiiiiiiiinnns 0
19.1 Private passenger auto no-fault (personal

iNjury Protection) ..........cccveeveenereninenens foreieneieciece, 0
19.2 Other private passenger auto liability......... [-.ccoooeiniiniiins 0
19.3 Commercial auto no-fault (personal injury

protection)
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage . |.....c...cccoevviiiiinnn. 0
21.2 Commercial auto physical damage ........... |-, 0

22. Aircraft (all perils)
23. Fidelity

24, SUIELY oo [ O f i e e [ 0
26. Burglary and theft ...........cccoeeveecereeeieeen v O s i i [ [ 0
27.  Boiler and Mmachinery ..........ccocoeveueeeeeees Joveeeevneennnnenenes O i [ e [ [ 0

28. Credit
29. International

30, WAITANLY .o [ 0 [ oo e | e 0
31. Reinsurance - nonproportional assumed
PrOPEIY ..o freresenesiess XX i [ [ [ oo [ 0
32. Reinsurance - nonproportional assumed
lH@bIlity ....c.ooveeireeireieeee e [ XXX oo fiiiiins [ [ o 0
33. Reinsurance - nonproportional assumed
financial liNes .........cocoeveeeeernnnencecnenes e DL S O PO PO STSTTR NSRRI NPT 0
34. Aggregate write-ins for other lines of
DUSINESS ....cvoeeeceeeee 0 0 0 0 0 0
35. TOTALS 920,326,896 0 0 259,304,964 134,498,616 526,523,316
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveceeeervererins forereeeceeeeeeecicia (U RN (U RN (U RN [V [V 0
3499. Totals (Lines 3401 thru 3403 plus
3498)(Line 34 above) 0 0 0 0 0 0
(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ 1 No[X]

If yes: 1. The amount of such installment premiums $

2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $§ ..o



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Line of Business

Losses Paid Less Salvage

Direct Business

2 3
Reinsurance Reinsurance
Assumed Recovered

Net Payments

(Cols. 1

Net Losses Unpaid
Current Year

Net Losses Unpaid
Prior Year

Losses Incurred
Current Year
(Cols. 4 +5-6)

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

21
2.2
2.3
2.4
25

5.1
5.2

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

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

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

Mortgage guaranty
Ocean marine .
Inland marine ....
Financial guaranty ...

Medical professional liability - occurrence
Medical professional liability - claims-made ..
Earthquake ............oeeeiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group ...
Credit accident and health (group and individual)
Vision only ......ooeeiiiiiiii e

DENtal ONIY ... e e s e e s ar e e e e e nanea s

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

Federal employees health benefits p

Other health ......
Workers' compensation .
Other liability - occurrence

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

lan ..

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

Commercial auto no-fault (personal injury protection)
Other commercial auto liability

Private passenger auto physical damage
Commercial auto physical damage ......

Aircraft (all perils) ...............

Fidelity ..
Surety ............
Burglary and theft ....

Boiler and MacChinNery ... e annes

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

319,140 |.

+2-3)

(Part 2A , Col. 8)

141,308,834

0
3,319,140

145,714,817

11,809,505

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ol

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

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

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

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

Mortgage guaranty
Ocean marine ...
Inland marine ...
Financial guaranty ...

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

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

Federal employees health benefits plan ...

Other health
Workers' compensation ..
Other liability - occurrence
Other liability - claims-made

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

).

226,121

9,573 135,547 81

(Cols.4+5+6-7)

145,714 81

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

(a) Including $

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
A DIFEC ettt ettt ettt e s et et s nsee s seerneaas|ee et 680,693 | ... e | 680,693
1.2 REINSUIANCE @SSUMEM .....ccuiiiiiiiiiiiiiiieiieesieesteeie et st sse e sseesbeesbeesbeesseeesse et e e et e snessenseenneenns [oasessseisesnseenieesseeseseeses [oreensentessesssenssenseenseesaes [oreeseenseenseenaeeseeseeaeens 0
1.3 REINSUIANCE CEART ......vvireiriiieiieie ittt 342,797 342,797
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) ..c.cooceuereieeeeceeeeeeeeeeee e 337,896 | [0 U [V 337,896
2. Commission and brokerage:
2.1 Direct excluding CONtINGENT ........ocuiiiiiiiiee e [ o [ [ 0
2.2 Reinsurance assumed, excluding contingent ..............coeoereneenenieneeneneeoonmneee e e 0
2.3 Reinsurance ceded, excluding contingent ................cceueueueereeeeeeveeeee e [ 82,728,685 | o 82,728,685
2.4 CONLINGENE = QIMECL ...ttt e siseens [oeeeeieieiee s eensoeieeeseseseeeeae s eneees [oeeeeeeeeeieie e 0
2.5 Contingent - reinSUranCce assSUMEQ ..........ccceoiuieiieeiieeieeieseesee e siee e s Jore e oo [ [ 0
2.6 Contingent - reinSUranCe CeAed ............couiviiiiiieiieieieieeeeeeesee e oo oo e 0
2.7 Policy and membership fees ... 0
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7) [ (0] O (82,728,685)....c.ceeveeeeeeeeeeeens (| (82,728,685)
3. Allowances to managers and agents ..........c.cceoeeieriieeienieseeneeeeee e e e e [ 0
4. AGVEISING «..vvviiieieieieie ettt ettt n s st enens[eenicieeee e 421,967 [ e 421,967
5. Boards, bureaus and associations .. ..2,327,515 |.. .. ..2,327,515
6. Surveys and UNAErWIItiNg FEPOMS .........c.eueuruiiririririeietetereet sttt eeeeenenes [oeeeeeieieeeeas 2,534,702 | e 2,534,702
7. Audit Of @SSUIEAS’ FTECOTAS .....ccueiriiiiiieiiieitierieeite ettt st be e s e eies [eeeie et eiees [oeeieeee e [oeee et 0
8. Salary and related items:
8.1 SAIAMNES ..ottt ee ettt es et e s sttt sen et s s s s nanae e s ettt oot 60,599,269 |....oovmiiieieeeeeees [ 60,599,269
8.2 PAYION TAXES ...ttt s [ 7,969,191 [ o 7,969,191
9.  Employee relations and WEIFAre ............c.ccoooecucueueieeeeeeeceeeeeeeeeeecse e eseseseeaeas et seeeeiees oreeeneeseeenens 18,103,692 ... [ 18,103,692
10, INSUFANCE .ottt onsinenssassneesees 985,811 [ e 985,811
11, DIFECLOTS’ fEES ....vuveeececveieeeeeecee e ee et tes s s et e s es s saesesesenenssaesesesesenssassesdeesetet s et eeetsee e tenenene [oeeesessiesseeneeenas 622,496 ..o [ 622,496
12, Travel @nd travel IEMS .........c.ciieieie et se e ee e se e see e saesna e e e e e neees [eereeiee e 4,538,109 [ e 4,538,109
13, RNt AN FENEIIEMS ...ttt |ee et [oeeeteeee e 4,024,321 | [ 4,024,321
14. Equipment
15. Cost or depreciation of EDP equipment and software
16.  Printing and Stationery ...........cccoooiiiiiiiiiiice e
17. Postage, telephone and telegraph, exchange and @XPreSsS .............c.occueuevers foeeeeeereereeeeeeerneseesnnenns |oeeeseeeeennenns 1,159,986 |...oovoeeeeieeeeceeeees [ 1,159,986
18.  Legal @and AUAItiNG .....c.ccevveeeiveriiiiicieie et 5,536,000 5,536,000
19, TOtals (LINES 310 18) ..uiuiiiieieeeieieieeieest ettt e e et [ R 127,518,110 | (1 127,518,110
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
Credits Of $ oo e s [ 22,210,716 oo [ 22,210,716
20.2 Insurance department licenses and fEES ...........cooovvvvevevevereeeeeeieeeeee s [ 328,757 | e 328,757
20.3 Gross guaranty association @SSESSMENLS .........cccererererenenenenenesensfoormneseececcciees o e 0
20.4 All other (excluding federal and foreign income and real estate) ........... 3,572,346 3,572,346
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .... 26,111,819 | (1 26,111,819
21.  Real eState EXPENSES .....ccc.iiiiiiiiieeeee e e | ens [ [oeenee e se e [ereee e 0
22, REEAIESALE tAXES ...vcvevivieiiiiiieieteie ettt e nnenee [ttt [eeee e [eeee e 0
23. Reimbursements by UniNSUred PIans ...........cccoeiiiiiiiiiieneeceieeeeeeesieseess e sisniees [t [ere e [ereee e 0
24. Aggregate write-ins for miscellaneous EXPENSES ............cccveveveeeuereeininieieieees oo (V1N S 14,613,457 |.cooiiee 4,384,344 18,997,801
25. Total expenses incurred . 337,896 |.. ...85,514,701 |. ..4,384,344 ....90,236,941
26. Less unpaid eXpenses - CUITENE YEAT .............cvevevevrieseuesereesessssesessssssssesesess|roeeesccicsenns 1,458,606 |................. 37,979,081 1,046,528 |................. 40,484,215
27.  Add UNpaid EXPENSES = PIOT YEAN .......c.cvceeeeeeeeierereseseaeeeeeeseseseseaessesese s eeseeeseeeieaene 1,326,062 |....cvvevnnne 36,745,600 |.....ocvevernnnne 2,985,910 | 41,057,572
28.  Amounts receivable relating to uninsured plans, prior Year ...........ccocuveuvvrvencdomnmieieicccciis e [ [ 0
29. Amounts receivable relating to uninsured plans, current year ....................... 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 205,352 84,281,220 6,323,726 90,810,298
DETAILS OF WRITE-INS
24071, LODDYING ottt n e nenenes[reeeenanananeeeeeaeas (122,722) [ o (122,722)
2402. Other = MiSCelaNEOUS ........ccoiiiiiiiiiiciiiciccice e [ [ 1,370,535 | [ 1,370,535
2403. MWrite-in - Consulting & Other Professional Fees ........ccoovvooeieeececfooieeicceeeecees [ 13,365,644 | | 13,365,644
2498. Summary of remaining write-ins for Line 24 from overflow page .............coooo.foeveeeceiininnniicce (O R (V1 4,384,344 | 4,384,344
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 0 14,613,457 4,384,344 18,997,801

(a) Includes management fees of $

to affiliatesand $§ ..

11

to non-affiliates.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. GOVEIMMENT DONAS ......oeevieeieiececee ettt et e st eee e teeeetesetesssensseesssaesssnssesnssnsnssessssesssensssensssesssassesnnesnsns | (@) covrerienens 1,861,737 | 2,266,145
1.1 Bonds exempt from U.S. tax .. .10,085,8% |... ...8,391,545
1.2 Other bonds (unaffiliated) ...

90833967 | 93,685,172

1.3  Bonds of affiliates ............... 0 0

2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4 Real estate
5 Contract loans

6 Cash, cash equivalents and short-term investments
7

8

Derivative instruments .
Other invested assets .

9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense

14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15)
17. Net investment income (Line 10 minus Line 16)

DETAILS OF WRITE-INS

0901.
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $  ........... 6,025,781 accrual of discount less $ -......... 16,725,944 amortization of premium and less $ ............ 4,364,846 paid for accrued interest on purchases.
(b) Includes $  .ooeiiiie 0 accrual of discount 1€SS $ -....covvvrrvcuiunnee 0 amortization of premium and less $ ........ccceeururruenee 0 paid for accrued dividends on purchases.
(c)Includes $ ..oooviiiiiie 0 accrual of discount 1€SS $ -....cvvvviveeiunnes 0 amortization of premium and less $ ........ccceeueurruennee 0 paid for accrued interest on purchases.
(d) Includes $ oo 0 for company’s occupancy of its own buildings; and excludes $ .......ccccccuvuveuenee. 0 interest on encumbrances.

(e) Includes $  ........... 2,146,165 accrual of discount 1€SS $ .vevevreecucereeenenens 0 amortization of premium and less $ ................. 24,392 paid for accrued interest on purchases.
(f) Includes $ oo 0 accrual of discount 1€SS $ .veveveeeucereeireens 0 amortization of premium.

(9)Includes $ ... 0 investmentexpensesand $ ... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to

segregated and Separate Accounts.
(h) Includes $ oo 0 interest on surplus notes and $ .........ccccceueuenene 0 interest on capital notes.

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)

1. U.S. Government bonds
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
Real estate .....
Contract loans
Cash, cash equivalents and short-term investments |....
Derivative instruments
Other invested assets .........cccccoveienienieiceieees .
Aggregate write-ins for capital gains (losses) .......... 114,734 |.... 114,734
Total capital gains (losses) (5,840,224) (176,703) (6,016,927) (4,698,309) 0
DETAILS OF WRITE-INS
0901. Miscellaneous - Other

(51,929)|....

CO®NDO A

-

0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....voveeieiieieteeeeeee e [ (O R (O R 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 114,734 0 114,734 (162,301) 0

12



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. BONAS (SCREAUIE D) ...ttt ettt s e s e s s s s sesesesesesnanans | [ereeeeseseseieieeen e ensseseieae [ooeeeueieeneene st eenens[oeesseseese et 0
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS .....cuouieveeeecececeee ettt ettt et et easas s s s sesesesesnanans [eeeeeesessieienenetnnnsereneseiene [oeeteieieent et teeeenens[oeeeee et 0
2.2 COMIMON SEOCKS ...ttt [ooeeninsnisnnaas 212,321 [ 220,788 oo 8,467
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt iees[reeananan et e ansnns[orneeese et eaes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcvevevieieeee ettt ettt ettt s s s b sesssesesssenesesesesnsnns|eeesesesesenennset et eseaeieieenes |oeseesseeeseseseieeeeeneneneees [oereeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccoiiiiiiiiiiieiee et seeses [eerreeneere e eiieens [ereeie e snenes [oreeee e 0
4.2 Properties held for the production Of INCOME...........cc.eiiiiiiiiiieiicie e e ees oo e e siees [oesiee s 0
4.3 Properties NEIA fOr SAIE ...........cocvoviviveieiieiieieeeeeeetetet ettt s ettt sess s s s sesesssenens [seeeseseneneesesee e eieieeenenes [etreetet et eieieee [eeeeeee s 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(11T (V1= OO ST USTUUST RO OO OEREERRRRRRE RO 0
6. CONMFACE IOBNS .......vvvieieiiei ittt sttt et ettt et as e s ee st e s e s e s e s esess s st e s et esesesessan s ssesesesesesesnans |oeesesesesenenttesesnseaeieieees [oesesteneseseseseaeseseennenenenes [oereeeeeaeieaeenn e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieii sttt sttt sttt bttt et se et e benesbenesbesesnene s [reseeansentnsensnssnsnsessnaennaes [oonsesnsesnsssssssssssesseseees [soeeesensnseesesensnaensnannes 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucuiuiiiiieeeeeeeeeeeeeieee ettt s s snans [eeeseseseneesee e e e eeas [OOSR 0 foeeeeeeeeeee 0
9. RECEIVADIES fOr SECUMIES ......uiviitiitiitiiti ittt bbbttt sbe st s [omneene e e e e e e iees [oeiei e [oeiei e 0
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........cooiiiiiiiiiiiieiieeiereeseereeieeiees [oreeieiieie s eins [oreeie e [orenseense e 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveiiiiieieieiieeietete et [oeeensicicesessensiciceeesnnas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..............cccoiiiiiiiiiii i [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cocceoeiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ........c..iiiiiiiiiiiii ittt saeesbeesbeens [oneesnenseene e e e tesreees [oreeteeteeee e e nseense s e eiaes [oeeeseenseeise e e 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccuiiiiriiiiiiiiiiieiieiecieereseesieeie [oree s eienes e et [oeenie e 0
16.3 Other amounts receivable under reinSUranCe CONTACES ..........cocuiriiiierieiieiceieeeeeeee e eeeeee [oeesie e nes [oreeie e eiaes [oreeseenie e 0
17.  Amounts receivable relating to UNINSUIEd PIANS ........ccooiiiiiiiiiiiiii e [oree e ses [oreeie et et ees e eese et 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... e [ o 0
18.2 Net dEfErmed tX @SSEE .......iuiieiieiiiic ittt ettt [eoneininininaas 65,708,841 |........cc...... 14,165,624 |............... (51,543,217)
19.  Guaranty funds receivable Or ON AEPOSIE ........couiiiiiieiieiie ettt seesnees [eseestene e e ees [oreete et e [eeeee e 0
20. Electronic data processing equipment and SOWAIE ..............cccvivevevririieiiereieiieeeeese s ssssens [eeeiceceseseenicaas 1,432,307 | 3,809,177 |.eoveee 2,376,870
21.  Furniture and equipment, including health care deliVery aSSets ...........coceueveveiecuceeeeeeeeeeeceeeeeseeeas oeeeeseneeieieeenenns 845,286 |....ccccvvveneee 1,036,595 | 191,309
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............cccccoooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates .............cooouiiiiiiiiiiiee e [ o [eee s 0
24. Health care and other amounts reCeivabIe ................ccociiiiiiiiii s [reereene e [ [ 0
25. Aggregate write-ins for other than iINVESted @SSEtS ............cccceeiieieviicieiceieieeeceee et [eeeeeieeeeas 15,345,830 |.oooccecinnne 81,720,010 |.oocvercrnene 66,374,180
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bttt an s [eeneinneeeas 83,544,585 |......cc... 100,952,194 |...coocoineee 17,407,609
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccorvririnininies [semmmsmieeiciccccies [ [ 0
28. Total (Lines 26 and 27) 83,544,585 100,952, 194 17,407,609
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
25071, Prepaid BXPENSES ...ocviiiiieiieecieeceetee ettt ettt ettt ettt en et n et e e etenns [oeeeereeeneeeas 15,345,830 |.cooveneene 81,720,010 |.ceooveenee 66,374,180
2207 KPP RO PR RO PPN
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccoooeeieeienienienienieseeseenees e 0 s RO | B A .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 15,345,830 81,720,010 66,374,180
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. The financial statements of Essent Guaranty, Inc. ("the Company") 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 & 2) XXX XXX XXX $ 431,265,745 $ 590,505,326
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: — —
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP: —_ —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 431,265,745 $ 590,505,326
SURPLUS
(5) Essent Guaranty, Inc. state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 1,004,104,302  $ 1,020,034,410
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: — —
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $1,004,104,302  $ 1,020,034,410
B. The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make

estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of
contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and
expenses during the period. Actual results could differ from those estimates.

The Company uses the following accounting policies:

1) Short-term investments are stated at amortized cost.

(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) The Company’s investment in common stocks of unaffiliated companies is comprised solely of FHLB capital
stock and is carried at its par value.

(4) The Company owns no preferred stocks.
(5) The Company owns no mortgage loans.
(6) Loan-backed securities are stated at amortized cost in accordance with the guidance provided in SSAP No.

43R. The retrospective adjustment method is used to value these securities.

(7) Subsidiaries, Controlled and Affiliated Companies - The Company’s investment in Essent Solutions, LLC, a
wholly-owned, non-insurer subsidiary, is considered a non-admitted asset as no audit of Essent Solutions, LLC
has been completed.

(8) The Company has less than 10% or non-controlling ownership of several private equity limited partnerships.
The fair value of these limited partnerships is recorded based on the underlying audited GAAP equity of the
investee. The change in the stated value is recorded as a change in net unrealized capital gains (loss), as a
component of unassigned surplus.

9) The Company had no call options or other derivatives written at year-end 2023 or 2022.

(10) Premium Deficiency Calculation - Anticipated investment income is utilized as a factor in the premium deficiency
reserve calculation.

(11) Unpaid losses and loss adjustment expenses includes an amount determined from estimates of frequency and
severity factors applied to each loan that has missed two consecutive payments that the Company refers to as
case reserves, and an amount, based on past experience, for losses incurred but not reported. Such liabilities
are necessarily based on assumptions and estimates, and the ultimate liability may be in excess of or less than
the amount provided.

(12) Capitalization policy - The Company did not change its capitalization policy from the prior period.

(13) The Company has no pharmaceutical rebate receivables.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

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

Accounting Changes and Correction of Errors

During the years ended December 31, 2023 and 2022, the Company had no material changes in accounting principles and/or
corrections of errors.

Business Combinations and Goodwill
The Company has not entered into any business combinations and has no goodwill.

Discontinued Operations

The Company has no discontinued operations.

Investments

A. The Company does not have any mortgage loan investments.

B. The Company does not have any restructured debt investments.

C. The Company does not have any reverse mortgage investments.

D. 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.
)
M (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 $ — $ — 3 —
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: $1,694,647

2. 12 Months or longer:  $73,046,676

The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months: $123,505,442
2. 12 Months or longer:  $819,592,503
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

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 loan-backed securities is principally associated with the changes in
credit spreads and 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 agreements 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.

Our investments in real estate are properties purchased to settle claims. There were no impairment losses on real estate

during the years ending December 31, 2023 or 2022.

The Company does not have investments in low-income housing tax credits (LIHTC).

Restricted Assets

(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

Restricted Asset Category

1

Total
General
Account

(G/A)

2

G/A
Supporting
Protected
Cell Account
Activity
(a)

3

Total
Protected
Cell Account
Restricted
Assets

4

Protected
Cell Account
Assets
Supporting
G/A Activity
(b)

Total
(1 plus 3)

6

Total From
Prior Year

7

Increase/
(Decrease)
(5 minus 6)

a. Subject to contractual
obligation for which liability
is not shown

14,656,415

14,656,415

17,674,840

(3,018,425)

b. Collateral held under
security lending agreements

c. Subject to repurchase
agreements

d. Subject to reverse
repurchase agreements

e. Subject to dollar
repurchase agreements

f. Subject to dollar reverse
repurchase agreements

g. Placed under option
contracts

h. Letter stock or securities
restricted as to sale -
excluding FHLB capital
stock

i. FHLB capital stock

565,500

565,500

640,500

(75,000)

j- On deposit with states

8,631,464

8,631,464

8,658,070

(26,606)

k. On deposit with other
regulatory bodies

|. Pledged as collateral to
FHLB (including assets
backing funding
agreements)

m. Pledged as collateral not
captured in other categories

n. Other restricted assets

o. Total Restricted Assets
(Sum of a through n)

$23,853,379

$23,853,379

$26,973,410

$ (3,120,031)

(a) Subset of column 1
(b) Subset of column 2

14.2



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
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Current Year

Restricted Asset Category

Total Nonadmitted
Restricted

9

Total Admitted
Restricted
(5 minus 8)

Percentage

10

Gross (Admitted &
Nonadmitted)
Restricted to Total
Assets (c)

11

Admitted Restricted
to Total Admitted
Assets (d)

a. Subject to contractual
obligation for which
liability is not shown

$

14,656,415

0.4 %

0.4 %

b. Collateral held under
security lending
agreements

— %

— %

c. Subject to repurchase
agreements

— %

— %

d. Subject to reverse
repurchase agreements

— %

— %

e. Subject to dollar
repurchase agreements

— %

— %

f. Subject to dollar reverse
repurchase agreements

— %

— %

g. Placed under option
contracts

— %

— %

h. Letter stock or
securities restricted as to
sale - excluding FHLB
capital stock

— %

— %

i. FHLB capital stock

565,500

0.0 %

0.0 %

j- On deposit with states

8,631,464

0.2 %

0.2 %

k. On deposit with other
regulatory bodies

— %

— %

|. Pledged as collateral to
FHLB (including assets
backing funding
agreements)

— %

— %

m. Pledged as collateral
not captured in other
categories

— %

— %

n. Other restricted assets

— %

— %

0. Total Restricted Assets

(Sum of a through n)

$

23,853,379

0.6 %

0.7 %

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(2) There are no assets pledged as collateral not captured in other categories.

3) There are no other restricted assets.

(4) There are no assets received as collateral which have been reflected as assets within the financial statements.

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.

The Company does not have investments in 5GI Securities.

The Company did not sell any securities short in 2023.

Prepayment Penalty and Acceleration Fees

(1) Number of CUSIPs

(2) Aggregate amount of investment income

General Account

Joint Ventures, Partnerships and Limited Liability Companies

A

The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed 10% of its

admitted assets.

The Company did not recognize any impairment write down for its investments in Joint Ventures, Partnerships and

Limited Liability Companies during the statement periods.

Investment Income

A

B.

The Company has a policy to exclude (non-admit) any investment income due and accrued that is over 90 days past

due.

Total amount excluded in 2023 is $0.

14.3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

NOTES TO FINANCIAL STATEMENTS

C. The gross, nonadmitted and admitted amounts for interest income due and accrued.
Interest Income Due and Accrued Amount
1. Gross $ 24,207,209
2. Nonadmitted $ —
3. Admitted $ 24,207,209
D. The Company had no aggregate deferred interest at December 31, 2023.
E. The Company not no cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.

Derivative Instruments

The Company had no derivative instruments at December 31, 2023 or 2022.

Income Taxes

A. Components of the net deferred income tax asset or net deferred tax liability;

1
(a) Total gross deferred tax assets

(b) Statutory Valuation Allowance Adjustments
(c) Adjusted gross deferred tax assets (1a-1b)
(d) Deferred tax assets nonadmitted

(e) Subtotal net admitted deferred tax assets
(f) Deferred tax liabilities

(g) Net admitted deferred tax assets (net deferred tax liabilities)

2 Admission Calculation Components

(a) Federal income taxes paid in prior years recoverable through loss

carrybacks (11a)

(b) Adjusted gross DTAs expected to be realized after application of
the threshold limitations (Lesser of 11bi or 11bii)

1 Adjusted gross DTAs expected to be realized following the balance sheet

date (11bi)
2 Adjusted gross DTAs allowed per limitation threshold (11bii)
Lesser of (b)1. or (b)2.

(c) Adjusted gross DTAs offset by gross DTLs (11c)

(d) Deferred Tax Assets Admitted as the result of application of SSAP No.

101 (Total 2(a)+2(b)+2(c))

A. Components of the net deferred income tax asset or net deferred tax liability;

(a) Total gross deferred tax assets

(b) Statutory Valuation Allowance Adjustments
(c) Adjusted gross deferred tax assets (1a-1b)
(d) Deferred tax assets nonadmitted

(e) Subtotal net admitted deferred tax assets
(f) Deferred tax liabilities

(g) Net admitted deferred tax assets (net deferred tax liabilities)

14.4

Ordinary

12/31/23
Capital

Total

$105,540,149

$105,540,149

105,540,149 — 105,540,149
(65,708,841) — (65,708,841)
39,831,308 — 39,831,308
(1,146,001) (11,069,341) (12,215,342)
$ 38,685,307 $(11,069,341) $ 27,615,966
12/31/23
Ordinary Capital Total
$ 27615966 $ — $ 27,615,966
146,359,978 — 146,359,978
1,146,001 11,069,341 12,215,342
$ 28,761,967  $ 11,069,341  $ 39,831,308
12/31/22
Ordinary Capital Total
$ 53,772,539 $ 1,116,450 $ 54,888,989
53,772,539 1,116,450 54,888,989
(14,165,624) — (14,165,624)
39,606,915 1,116,450 40,723,365
(1,122,294) (12,502,708) (13,625,002)
$ 38,484,621  $(11,386,258) $ 27,098,363




12/31/22
Admission Calculation Components Ordinary Capital Total
(a) Federal income taxes paid in prior years recoverable through loss
carrybacks (11a) $ 25942351 $ —  $ 25,942,351
(b) Adjusted gross DTAs expected to be realized after application of
the threshold limitations (Lesser of 11bi or 11bii)
1 Adjusted gross DTAs expected to be realized following the balance sheet — 1,156,010 1,156,010
date (11bi)
2 Adjusted gross DTAs allowed per limitation threshold (11bii) 147,708,773 1,156,010 148,864,783
Lesser of (b)1. or (b)2. — 1,156,010 1,156,010
(c) Adjusted gross DTAs offset by gross DTLs (11c) 1,122,294 12,502,708 13,625,002
(d) Deferred Tax Assets Admitted as the result of application of SSAP No. $ 27,064,645 $ 13,658,718 $ 40,723,363
101 (Total 2(a)+2(b)+2(c))
Ordinary Capital Total
Components of the net deferred income tax asset or net deferred tax liability; Change Change Change
(a) Total gross deferred tax assets $ 51,767,610 $ (1,116,450) $ 50,651,160
(b) Statutory Valuation Allowance Adjustments — — —
(c) Adjusted gross deferred tax assets (1a-1b) 51,767,610 (1,116,450) 50,651,160
(d) Deferred tax assets nonadmitted (51,543,217) — (51,543,217)
(e) Subtotal net admitted deferred tax assets 224,393 (1,116,450) (892,057)
(f) Deferred tax liabilities (23,707) 1,433,367 1,409,660
(g) Net admitted deferred tax assets (net deferred tax liabilities) $ 200686 $ 316917 $ 517,603
Ordinary Capital Total
Admission Calculation Components Change Change Change
(a) Federal income taxes paid in prior years recoverable through loss
carrybacks (11a) $ 1673615 $ — $ 1,673,615
(b) Adjusted gross DTAs expected to be realized after application of
the threshold limitations (Lesser of 11bi or 11bii)
1 Adjusted gross DTAs expected to be realized following the balance sheet — (1,156,010) (1,156,010)
date (11bi)
2 Adjusted gross DTAs allowed per limitation threshold (11bii) (1,348,795) (1,156,010) (2,504,805)
Lesser of (b)1. or (b)2. — (1,156,010) (1,156,010)
(c) Adjusted gross DTAs offset by gross DTLs (11c) 23,707 (1,433,367) (1,409,660)
(d) Deferred Tax Assets Admitted as the result of application of SSAP No. $ 1,697,322 $ (2,589,377) $ (892,055)
101 (Total 2(a)+2(b)+2(c))
Disclosure of ratios used for threshold limitation (for 11b);
12/31/23 12/31/22 Change
(a) Ratio percentage used to determine recovery period and
threshold limitation amount in 2(b)1 above 229.6% 236.2% (6.6)%
(b) Amount of adjusted capital and surplus used to determine
recovery period threshold limitation in 2(b)2 above $975,733,187 $994,092,059 $(18,358,872)
Impact of Tax Planning Strategies On the Determination of: 12/31/23
Ordinary Capital Total
Percentage Percentage Percentage
(a) Adjusted Gross Deferred Tax Assets
(Percentage of Total Adjusted Gross Deferred Tax Assets) N/A N/A N/A
(b) Net Admitted Adjusted Gross Deferred Tax Assets-
(Percentage of Total Net Admitted Adjusted Gross Deferred Tax Assets) N/A N/A N/A

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

NOTES TO FINANCIAL STATEMENTS

(c) The Company's tax-planning strategies do not include the use of
reinsurance tax-planning strategies.
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Impact of Tax Planning Strategies On the Determination of: 12/31/22
Ordinary Capital Total
Percentage Percentage Percentage

(a) Adjusted Gross Deferred Tax Assets
(Percentage of Total Adjusted Gross Deferred Tax Assets) N/A N/A N/A

(b) Net Admitted Adjusted Gross Deferred Tax Assets-
(Percentage of Total Net Admitted Adjusted Gross Deferred Tax Assets) N/A N/A N/A

(c) The Company's tax-planning strategies do not include the use of
reinsurance tax-planning strategies.
Impact of Tax Planning Strategies On the Determination of: Change
Ordinary Capital Total
Percentage Percentage Percentage

(a) Adjusted Gross Deferred Tax Assets
(Percentage of Total Adjusted Gross Deferred Tax Assets) N/A N/A N/A

(b) Net Admitted Adjusted Gross Deferred Tax Assets-
(Percentage of Total Net Admitted Adjusted Gross Deferred Tax Assets) N/A N/A N/A

(c) The Company's tax-planning strategies do not include the use of
reinsurance tax-planning strategies.

Unrecognized deferred tax liabilities
(1) There are no temporary differences for which deferred tax liabilities are not recognized.

The significant components of income taxes incurred (i.e. current income taxes expenses ) and the changes in DTAs and
DTLs include;

Current tax expense incurred 12/31/23 12/31/22 Change

(a) Current year federal tax expense (benefit)- ordinary income $132,033,119  $ 92,788,559  $ 39,244,560

(b) Current year foreign tax expense (benefit)- ordinary income — — —

(c) Subtotal 132,033,119 92,788,559 39,244,560
(d) Current year tax expense on net realized capital gains (1,263,555) (272,996) (990,559)
(e) Utilization of operating loss carry forwards — — —

(f) Other _ . -

(g) Federal and foreign income taxes incurred $130,769,564 $ 92,515,563 $ 38,254,001
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(a)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
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Deferred tax assets:

M
@)
@)
4)
®)
(6)
@)
8)
©)

(1)

Ordinary:

Discounting of unpaid losses and LAE
Unearned premium reserve

Unearned ceding commissions
Compensation & benefits accrual
Prepaid expenses

Fixed assets

Accrued expenses

Contingency reserves

Start-up and organizational costs
Subtotal

Statutory Valuation Allowance Adjustment
Nonadmitted ordinary deferred tax assets
Admitted ordinary deferred tax assets
Capital:

OTTl losses

Subtotal

Statutory Valuation Allowance Adjustment
Nonadmitted capital deferred tax assets
Admitted capital deferred tax assets

Admitted deferred tax assets

Deferred tax liabilities:

M
)

Ordinary

PAE Adjustment (Rev Proc 2002-46)
Loss reserves (TCJA Transition Adj)
Subtotal

Capital

Other investments

Subtotal

Deferred tax liabilities

Net deferred tax asset (liability)

12/31/23 12/31/22 Change
$ 990,074 $ 929358 $ 60,716
13,008,020 13,617,930 (609,910)
1,999,095 2,289,854 (290,759)
1,736,509 1,462,692 273,817
3,033,815 2,773,038 260,777
4,593,182 1,950,349 2,642,833
6,768,886 6,779,340 (10,454)
73,237,003 23,647,643 49,589,360
173,565 322,335 (148,770)
105,540,149 53,772,539 51,767,610
(65,708,841)  (14,165,624)  (51,543,217)
$ 39,831,308 $ 39,606,915 $ 224,393
— 1,116,450 (1,116,450)

— 1,116,450 (1,116,450)

— 1,116,450 (1,116,450)

$ 39,831,308 $ 40,723,365 $ (892,057)
$ (1,109,597) $ (1,067,687) $  (41,910)
(36,404) (54,607) 18,203
(1,146,001)  (1,122,294) (23,707)
(11,069,341)  (12,502,708) 1,433,367
(11,069,341)  (12,502,708) 1,433,367
(12,215,342)  (13,625,002) 1,409,660
$ 27,615,966 $ 27,098,363 $ 517,603

The change in the net deferred income taxes is comprised of the following (this analysis is exclusive of the nonadmitted DTAs as
the Change in Nonadmitted Assets is reported separately from the Change in Net Deferred Income Taxes in the surplus section of
the Annual Statement);

12/31/23 12/31/22 Change
Total deferred tax assets $ 105,540,149 $ 54,888,989 $ 50,651,160
Total deferred tax liabilities (12,215,342)  (13,625,002) 1,409,660
Net deferred tax assets/liabilities 93,324,807 41,263,987 52,060,820
Statutory valuation allowance adjustment — — —
Net deferred tax assetsl/liabilities after SVA 93,324,807 41,263,987 52,060,820
Tax effect of unrealized gains (losses) 11,510,799 12,495,888 (985,089)

Statutory valuation allowance adjustment allocated to unrealized — — —
$ 104,835,606 $ 53,759,875 $ 51,075,731

Change in net deferred income tax
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Reconciliation of federal income tax rate to actual effective rate:

The provision for federal income taxes incurred is different from that which would be obtained by applying the statutory federal
income tax rate to income before income taxes. The significant items causing this difference are as follows:

12/31/23 Tax effect Effective

Amount 21% Tax Rate
Income before taxes $ 562,035,307 $ 118,027,414 21.00 %
Non-deductible expenses 16,334,400 3,430,224 0.61 %
Tax-exempt interest, net of proration (6,375,676) (1,338,892) (0.24)%
Change in non-admitted 1,144,852 240,419 0.04 %
Change in statutory contingency reserves (216,973,024) (45,564,335) (8.11)%
Stock-based compensation 633,162 132,964 0.02 %
Interest on IRS audit deficiency 33,724,048 7,082,050 1.26 %
Research & development ("R&D") tax credits (6,759,824) (1,419,563) (0.25)%
Other (4,268,799) (896,448) (0.16)%
Total $§ 379,494,446 $ 79,693,833 14.18 %
Federal and foreign income taxes incurred $ 132,033,119 23.48 %
Tax on capital gains (losses) (1,263,555) (0.22)%
Change in net deferred taxes (51,075,731) (9.09)%
Total statutory taxes $ 79,693,833 14.18 %
E. Carryforward, recoverable taxes and IRC section 6603 deposits;

(1) As of December 31, 2023 there are no net operating loss carryforwards available for tax purposes.

(2) Under the terms of the Tax Sharing Agreement, Federal income tax paid in the amounts of $67,038,726 and
$87,895,851 for 2023 and 2022, respectively, are available for recoupment in the event of future net losses.

(3) The Company has made deposits under IRC Section 6603; however, none of those deposits have been
recorded as admitted assets as of December 31, 2023..

(4) The Company has recorded no tax loss contingencies relative to paragraph 3(a).

F. Consolidated federal income tax return

(1) The Company's federal income tax return is consolidated with the following entities: Essent US Holdings, Inc.
(the "Parent"), CUW Solutions, LLC, Essent Guaranty of PA, Inc., EssentVentures, LLC, EssentServices, LLC,
Essent Treasury Services, LLC, Essent Title Holdings, Inc. and Agents National Title Insurance Company.

(2) The Company is included in a consolidated federal income tax return with the Parent. The Company has a
written agreement, approved by the Company's Board of Directors, which sets forth the manner in which the
total combined federal income tax is allocated to each entity which is a party to the consolidation. Pursuant to
this agreement, the Company has the enforceable right to recoup federal income taxes paid in prior years in the
event of future net losses, which it may incur, or to recoup its net losses carried forward as an offset to future
net income subject to federal income taxes. Intercompany tax balances are timely settled according to the terms
of the approved agreement.

G. The Company had no federal or foreign income tax loss contingencies.
H. The Company is not subject to the Repatriation Transition Tax (RTT).

The Company did not have an Alternative Minimum Tax (AMT) Credit.

Information concerning Parent, Subsidiaries, Affiliates, and Other Related Parties

A, B.

The Company is a wholly-owned subsidiary of Essent US Holdings, Inc. (the “Parent”) and an indirect
wholly-owned subsidiary of Essent Group Ltd. (“Essent”), a Bermuda domiciled Holding Company.

The Company and Essent Reinsurance, Ltd. (“Essent Re”), an affiliate, entered into a quota share reinsurance
agreement. Under terms of the reinsurance agreement, Essent Re provides 25% quota share reinsurance coverage of
the Company’s new insurance written effective July 1, 2014. In April 2021, the Company and Essent Re agreed to
increase the quota share reinsurance coverage of the Company’s NIW provided by Essent Re from 25% to 35% effective
January 1, 2021. The quota share reinsurance coverage provided by Essent Re for the Company’s NIW prior to January
1, 2021 will continue to be 25%, the quota share percentage in effect at the time NIW was first ceded. The reinsurance
agreement between the Company and Essent Re is intended to be primary with respect to risks ceded and provides that
any losses and ceded premiums payable under the Reinsurance Agreement are net of losses covered and ceded
premiums paid in connection with any other ceded reinsurance that inures to the benefit of Essent Guaranty. The
Company and Essent Re entered into a License, Maintenance and Service Agreement (the “License Agreement”) in
March 2012 to license certain proprietary software and certain services and training related to the software for an annual
fee. The License Agreement is automatically renewable unless canceled. The software was delivered in May 2012. The
Company recorded other income of $150,000 under the terms of the License Agreement for the years ended

December 31, 2023 and 2022.

The Company and Essent Guaranty of PA, Inc., (“EPI”), an affiliate, are parties to a quota share reinsurance agreement
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(the “Reinsurance Agreement”) under which EPI assumes that portion of the risk that is in excess of 25% of the risk with
respect to any loan insured by the Company, net of amounts ceded to Essent Re, and net of ceded premiums paid
relating to other ceded reinsurance that inures to the benefit of Essent Guaranty. As a result of changes in state law
requirements, the Company notified EPI of its intent to terminate the Reinsurance Agreement effective as of March 31,
2019. Accordingly, the Company has ceased ceding risk to EPI for new insurance written after March 31, 2019. The
Reinsurance Agreement will continue in full force and effect with respect to all in-force ceded policies until their natural
expiration.

The Parent made no capital contributions to the Company in the years ended December 31, 2023 or December 31,
2022.

The Company and CUW Solutions, LLC, (“CUW”), an affiliate, entered into a sublease agreement in October 2012 under
which CUW subleases certain office space at the Company’s office space in North Carolina. In December 2013, the
Company and CUW entered into a sublease agreement under which CUW subleases certain office space at the
Company’s office space in California. The Company recorded amounts due under the Sublease Agreement of $14,676
in 2023 and $25,062 in 2022.

The Company did not have any transactions with related parties who are not reported on Schedule Y.

The Company has recorded a net payable to the Parent and its subsidiaries in the amount of $3,112,203 as of December
31, 2023, relating to amounts owed under the terms of the Amended and Restated Administrative Services Agreement
described in 10.E below. At December 31, 2023, the Company has recorded a net payable to the Parent of $189,041 for
expenses paid by the Parent on behalf of the Company, $724,613 to Essent primarily relating to stock-based
compensation for certain officers and key employees of the Company, and receivables of $2,811,305 from Essent Title
Holdings, Inc. ("ETH") relating to the Company's funding of ETH's payroll and payments paid and amounts paid by the
Company to the Parent relating to the Amended and Restated Administrative Services Agreement, $258,624 from CUW
relating to pre-funding of CUW payroll and amounts due to EGI under the Sublease Agreement offset by the underwriting
services performed by CUW, and $37,500 relating to the License Agreement and $35,000 for invoices paid on Essent
Re's behalf, $14,105 from Boston National Title Holdings ("BNT") for an invoice paid by the Company on BNT's behalf,
and $3,453 from EPI for an invoice paid by the Company on EPI's behalf.

The Company recorded a net payable to the Parent and its subsidiaries in the amount of $2,828,797 as of December 31,
2022, relating to amounts owed under the terms of the Amended and Restated Administrative Services Agreement
described in 10.E below. At December 31, 2022, the Company recorded a net payable to the Parent of $577,927 for
expenses paid by the Parent on behalf of the Company, $639,682 to Essent primarily relating to stock-based
compensation for certain officers and key employees of the Company, and a receivable of $92,516 from CUW relating to
pre-funding of CUW payroll and amounts due to EGI under the Sublease Agreement offset by the underwriting services
performed by CUW, and $37,500 relating to the License Agreement and $22,500 for invoices paid on Essent Re's behalf
and $960 from EPI for an invoice paid by the Company on EPI's behalf.

All intercompany balances outstanding at December 31, 2023 were settled within the timelines outlined in their
respective agreements. These settlements are generally expected to occur within 30 days of month-end.

The Company is party to an Amended and Restated Administrative Services Agreement. The services provided to the
Company under the agreement include Accounting and Tax, Legal, Risk Management, Human Resources and other
administrative services necessary or incidental to perform the services under the agreement, and Mortgage Insurance
Underwriting and Related Services. The cost for services provided is billed to the Company monthly and generally
settled within 30 days of month-end. Management services incurred under this contract totaled and $37,150,078 in 2023
and $44,328,664 in 2022.

The Company has not made any guarantees or undertakings for the benefit of an affiliate or related party that result in a
material contingent exposure.

The Company has a 100% membership interest in Essent Solutions, LLC.

The Company does not own any shares of an upstream intermediate or ultimate parent, either directly or indirectly via a
downstream subsidiary, controlled or affiliated entity (SCA).

The Company does not have any investments in an SCA that exceeds 10% of admitted assets.

The Company did not recognize any impairment write down for its investments in SCA Companies during the statement
period.

The Company does not have any investments in a foreign insurance subsidiary.

The Company does not have any investment in a downstream noninsurance holding company.
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M. All SCA Investments
1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Execpt 8bi Entities)
Percentage of Gross Admitted Nonadmitted
SCA Entity SCA Ownership Amount Amount Amount
a. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX $ —19$ —1|9% —
b. SSAP No. 97 8b(ii) Entities
Total SSAP No. 97 8b(ii) Entities XXX $ —19$ —1|9$ —
c. SSAP No. 97 8b(iii) Entities
Essent Solutions, LLC. 100% 212,321 ($ — 212,321
Total SSAP No. 97 8b(iii) Entities XXX 212,321 ($ — 212,321
d. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX —19% — —
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX 212,321 ($ — 212,321
f. Aggregate Total (a+e) XXX 212,321 ($ — 212,321
(2) NAIC Filing Response Information
NAIC
Disallowed
Entities
Valuation
NAIC Method,,
Type of Response | Resubmission
SCA Entity NAIC | Date of Filing to | NAIC Valuation | Received Required
(Should be same as entities as shown in M(1) above.) Filing* the NAIC Amount Y/N Y/N Code**
a. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX XXX $ — XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities
Total SSAP No. 97 8b(ii) Entities XXX XXX $ — XXX XXX XXX
c. SSAP No. 97 8b(iii) Entities
Essent Solutions, LLC. SUB-1 10/21/2016 | $ — Y N I
Total SSAP No. 97 8b(iii) Entities XXX XXX $ — XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX XXX $ — XXX XXX XXX
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX XXX $ — XXX XXX XXX
f. Aggregate Total (a+e) XXX XXX $ — XXX XXX XXX
* 81— Sub-1, S2 — Sub-2 or RDF — Resubmission of Disallowed Filing
** | — Immaterial or M — Material
N. The Company does not have an investment in an insurance SCA.
Debt
A. The Company does not have any debt or capital notes.
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 $909,312,439. The Company calculated this amount as 25% of admitted assets as of

December 31, 2023.
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(2) FHLB Capital Stock

a. Aggregate Totals

(1)

Current Year

1 2 3
Total General Protected 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 $909,312,439 XXX XXX
(2) Prior Year
1 2 3
Total General Protected 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 to 1to Less
Total for Less than 6 Less Than Than 3tob
Membership Stock (2+3+4+5+6) Redemption Months 1 year 3 Years 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 December 31, 2023.
(4) The Company has not borrowed any funds from the FHLB as of December 31, 2023.

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

Postretirement Benefit Plans

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

C&D

E. The Company matches contributions to a defined contribution plan that covers substantially all of its employees. For the
years ended December 31, 2023 and 2022, the Company incurred expense of $1,667,529 and $1,540,577, respectively,
for matching contributions to this plan.

F. The Company does not contribute to multiemployer plans.
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The Company’s Parent is a wholly-owned subsidiary of Essent. Certain executives and key employees of the Company
participate in Essent’s 2009 Restricted Share Plan and 2013 Long-Term Incentive Plan. Compensation expense related
thereto is charged accordingly to the Company based upon the fair market value of the restricted awards on the grant
date over the applicable performance and/or vesting period.

The Company does not provide postemployment benefits.

The Company does not provide postretirement benefits.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

The Company has 10,000 shares authorized, 2,500 shares issued and outstanding with a par value of $1,000 per share.

The Company has no preferred stock outstanding.

The ability of the Company to declare dividends on its common stock is restricted by certain provisions of the
insurance laws of the Commonwealth of Pennsylvania, its state domicile. The insurance laws of the Commonwealth of
Pennsylvania establish a test limiting the maximum amount of dividends that may be paid out of unassigned surplus by
an insurer without prior approval by the Pennsylvania Insurance Commissioner. Under such a test, the Company may
pay dividends during any 12-month period in an amount equal to the greater of (i) 10 percent of the preceding year-end
statutory policyholders’ surplus or (ii) the preceding year’s statutory net income. Pennsylvania statue also requires that
dividends and other distributions be paid out of positive unassigned surplus without prior approval. At December 31,
2023, the Company had unassigned surplus of $298,794,302 and as of January 1, 2024 is limited to this amount when
making a dividend payment or other distribution without prior approval by the Pennsylvania Insurance Commissioner.
The Company paid $294,992,948 of dividends to its Parent in the year ended December 31, 2023. The Company paid
$315 million of dividends to its Parent in the year ended December 31, 2022.

No restrictions have been placed on unassigned surplus.

The Company is not a mutual or similarly organized company.

The Company held no shares of stock for special purposes.

There were no changes in the balances of any special surplus funds from the prior period.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains and losses was $55,284,176.
The Company has not issued surplus notes or similar obligations.

The Company has had no quasi-reorganizations.

The Company has had no quasi-reorganizations.

Liabilities, Contingencies and Assessments

A

B.

F.

G.

Leases

A

Contingent Commitments - See Note 10.
Assessments - None.

Gain Contingencies - None.

Claims related to extra contractual obligations - None.
Product Warranties - None.

Joint and Several Liabilities - None.

All Other Contingencies - None.

Lessee Operating Leases
1) The Company leases office space in North Carolina, Virginia, and California under lease agreements accounted

for as operating leases. Total rent expense for the year ended December 31, 2023 and 2022 was $4,024,321
and $3,671,082, respectively.
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(2) (a) At December 31, 2023, the Company’s future minimum lease payments are as follows:
Year Ending Operating
December 31, Leases
1. 2024 $ 1,356,129
2. 2025 $ 984,098
3. 2026 $ 196,265
4. 2027 $ 167,603
5. 2028 $ —
6. Thereafter $ —
7. Total $ 2,704,095
(b) At December 31, 2023, the total minimum rentals to be received in the future under noncancelable

subleases are as follows:

Year Ending Noncancelable
December 31, Subleases
1. 2024 $ 16,187
2. 2025 $ 10,970
3. 2026 $ —
4. 2027 $ —
5. 2028 $ —
6. Thereafter $ —
7. Total $ 27,157
(3) The Company is not involved in any sales-leaseback transactions.

B. Lessor Activities - None.

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

The Company has no financial instruments with off-balance sheet risk or with concentrations of credit risk.

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.

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

The Company has no insured accident and health plans.

Direct Premium Written by Managing General Agents/Third Party Administrators

The Company does not operate under Managing General Agents/Third Party Administrators.
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Fair Value Measurements

A.
1) Fair value measurements as of December 31, 2023:
Assets at Fair Value
Description Level 1 Level 2 Level 3 Total
Bonds
Industrial & Miscellaneous — 7,757,466 — 7,757,466
Bank Loans Unaffiliated — 13,229,285 — 13,229,285
Total Bonds — 20,986,751 — 20,986,751
Cash Equivalents
Exempt Money Market Mutual Funds $ 5,087,640 $ — $ — $ 5,087,640
Other Money Market Mutual Funds 66,933,170 — — 66,933,170
Total Cash Equivalents 72,020,810 — — 72,020,810
Total Assets at Fair Value $ 72,020,810 $ 20,986,751 $ — $ 93,007,561
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. Fair Value of Financial Instruments
December 31, 2023
Aggregate Admitted Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 (Carrying Value)
Financial Assets:
Bonds $2,895,352,668 $3,078,220,899 $ 549,294,621 $2,346,058,047 $ — $ —
Cash equivalents 72,020,810 72,020,810 72,020,810 — — —
Common stocks 565,500 565,500 — 565,500 — —
Short-term investments 126,112,081 126,112,081 126,112,081 — —
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 — —

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 of 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.
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Other Items

A. Extraordinary Items - None.

B. Troubled Debt Restructuring - None.

C. Other Disclosures - None.

D. Business Interruption Insurance Recoveries - None.

E. State Transferable and Non-transferable Tax Credits - None.

F. Subprime-Mortgage-Related Risk Exposure - None.

G. During 2023, Essent Guaranty entered into a fully collateralized reinsurance agreement with an unaffiliated special
purpose insurer domiciled in Bermuda, that provide excess of loss reinsurance coverage at inception for new defaults on
portfolios of mortgage insurance policies. For the reinsurance coverage period, Essent Guaranty and its affiliates will
retain the first layer of losses, and the special purpose insurer provides second layer coverage up to the outstanding
reinsurance coverage amount. Essent Guaranty and its affiliates retain losses in excess of the outstanding reinsurance
coverage amount. The reinsurance premium due to the special purpose insurer is calculated by multiplying the
outstanding reinsurance coverage amount at the beginning of a period by a coupon rate, which is the sum of one-month
SOFR plus a risk margin, and then subtracting actual investment income collected on the assets in the reinsurance trust
during that period. The aggregate excess of loss reinsurance coverages decrease over a ten-year period as the
underlying covered mortgages amortize. Essent Guaranty has rights to terminate this reinsurance agreement. The
special purpose insurer collateralized the coverage by issuing mortgage insurance-linked notes in an aggregate amount
equal to the initial coverage amount to unaffiliated investors. The notes have ten-year legal maturities and are non-
recourse to any assets of Essent Guaranty or its affiliates. The proceeds of the notes were deposited into a reinsurance
trust for the benefit of Essent Guaranty that will be the sources of reinsurance claim payments to Essent Guaranty and
principal repayments on the mortgage insurance-linked notes. The following table summarizes Essent Guaranty's new
full collateralized reinsurance agreement entered into during the year ended December 31, 2023:

Optional Termination Initial First Loss
Vintage Year Reinsurer Effective Date Date Coverage Retention
8/1/22 - 6/30/23  Radnor Re 2023-1 Ltd. August 8, 2023 July 25, 2028 $ 281,462,000 $ 281,463,017
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 $ 1,164,043,711
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. The Company does not have any amounts that could be realized on life insurance where the Company is owner and

beneficiary or has otherwise obtained rights to control the policy.

Events Subsequent

The Company has considered subsequent events through February 15, 2024.

Reinsurance

A

The Company does not have an unsecured aggregate recoverable for losses, paid and unpaid including IBNR, loss
adjustment expenses and unearned premium with any individual reinsurers, authorized or unauthorized, that exceeds
3% of the Company’s policyholder surplus.

The Company does not have reinsurance recoverable amounts in dispute.
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C. Reinsurance assumed and ceded
(1) Maximum amount of return commissions due reinsurers as of December 31, 2023:
Assumed Ceded
Reinsurance Reinsurance Net
M (2) (3) (4) (5) (6)
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ — $ — 3 41,403,594 $ 9,519,502 $ (41,403,594) $ (9,519,502)
b. All others — — — — — —
c.Total(a+b) §$ — 3 — 3 41,403,594 $ 9,519,502 $  (41,403,594) $ (9,519,502)
d. Direct Unearned Premium Reserve $ 136,213,115
(2) The Company has no additional or return commissions predicated on loss experience or other types of profit

sharing arrangements.

(3) The Company has no protected cells.
D. The Company has not written off any reinsurance balances as of December 31, 2023.
E. There was no commutation of ceded reinsurance as of December 31, 2023.
F. The Company does not have any retroactive reinsurance agreements.
G. The Company does not have any reinsurance agreements accounted for as deposits.
H. The Company does not have any Property and Casualty Run-off Agreements.

l. The Company had no certified reinsurers who had a rating downgrade or a status subject to revocation.
J. The Company has not entered into retroactive reinsurance agreements containing asbestos and pollution liabilities.

K. The Company does not have any reinsurance contracts covering health business.

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 year ended December 31, 2023, $7,288,687 was paid
for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $59,024,881 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $76,321,328 favorable prior-year development during the year ended December 31, 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. Due to business restrictions, stay-at-home orders and travel restrictions initially implemented in March 2020 as a result of
COVID-19, unemployment in the United States increased significantly in the second quarter of 2020, declining during the
second half of 2020 and through 2022. As unemployment is one of the most common reasons for borrowers to default on
their mortgage, the increase in unemployment has increased the number of delinquencies on the mortgages that we
insure and has the potential to increase claim frequencies on defaults.

In response to the COVID-19 pandemic, the United States government enacted a number of policies to provide fiscal
stimulus to the economy and relief to those affected by this global disaster. Specifically, mortgage forbearance programs
and foreclosure moratoriums were instituted by Federal legislation along with actions taken by the Federal Housing
Finance Agency (“FHFA”), Fannie Mae and Freddie Mac (collectively the “GSEs”). The mortgage forbearance plans
provide for eligible homeowners who were adversely impacted by COVID-19 to temporarily reduce or suspend their
mortgage payments for up to 18 months for loans in an active COVID-19-related forbearance program as of February 28,
2021. For borrowers that have the ability to begin to pay their mortgage at the end of the forbearance period, we expect
that mortgage servicers will work with them to modify their loans at which time the mortgage will be removed from
delinquency status. We believe that the forbearance process could have a favorable effect on the frequency of claims
that we ultimately pay.

Based on the fiscal stimulus, forbearance programs and the foreclosure moratoriums put in place and the credit
characteristics of the defaulted loans, we expected the ultimate number of Early COVID Defaults that result in claims
would be less than our historical default-to-claim experience. Accordingly, we recorded a reserve equal to approximately
7% of the initial risk in force for the Early COVID Defaults. The reserve for the Early COVID Defaults had not been
adjusted as of December 31, 2021.
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As of March 31, 2022, the defaulted loans reported to us in the second and third quarters of 2020 had reached the end of
their forbearance periods. During the first quarter of 2022, the Early COVID Defaults cured at elevated levels, and the
cumulative cure rate for the Early COVID Defaults at March 31, 2022 exceeded our initial estimated cure rate implied by
our 7% estimate of ultimate loss for these defaults. Based on cure activity through March 31, 2022 and our expectations
for future cure activity, we lowered our estimate of ultimate loss for the Early COVID Defaults from 7% to 4% of the initial
risk in force. During the three months ended June 30, 2022, Early COVID Defaults cured at levels that exceeded our
estimate as of March 31, 2022, and we further lowered our estimate of loss for these defaults as of June 30, 2022 to 2%
of the initial risk in force.These revisions to our estimate of ultimate loss for the Early COVID Defaults resulted in a
benefit recorded to the provision for losses of $119.1 million for the year ended December 31, 2022. As of December 31,
2023, approximately 99% of the Early COVID Defaults had cured. Due to the level of Early COVID Defaults remaining in
the default inventory, during the third quarter of 2022, we resumed reserving for the Early COVID Defaults using our
normal reserve methodology. The transition of defaults to foreclosure or claim has not returned to pre-pandemic levels.
As a result, the level of defaults in the default inventory that have missed twelve or more payments is above pre-
pandemic levels.

The Federal Reserve has increased the target federal funds rate several times during 2022 in an effort to reduce
consumer price inflation. These rate increases have resulted in higher mortgage interest rates which may lower home
sale activity and affect the options available to delinquent borrowers. It is reasonably possible that our estimate of losses
could change in the near term as a result of changes in the economic environment, the impact of elevated levels of
consumer price inflation on home sale activity, housing inventory and home prices.

26. Intercompany Pooling Arrangements

The Company has no intercompany pooling arrangements.
27. Structured Settlements

The Company has no structured settlements
28. Healthcare Receivables

The Company has no healthcare receivables.
29. Participating Policies

The Company has no participating policies.

30. Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves —
2. Date of the most recent evaluation of this liability 12/31/2023

3. Was anticipated investment income utilized in this calculation? Yes

31. High Deductibles

The Company has no reserve credit recorded for high deductibles on unpaid claims.

32. Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

The Company does not discount unpaid losses or unpaid loss adjustment expenses.

33. Asbestos/Environmental Reserves

The Company has no known potential exposure to asbestos and/or environmental claims.
34. Subscriber Savings Accounts
The Company has no subscriber savings accounts.

35. Multiple Peril Crop Insurance

The Company has no multiple peril crop insurance exposure.

36. Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt Pennsylvania
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes [ X] No [ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes 0001448893

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

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

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2018

3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2018

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

examination (balance sheet date). ... 05/18/2020
3.4 By what department or departments?

Pennsylvania INSUrance DEPAMENT ..........ocuiiiiiiiiiiiiii ettt b b bbb e bt e bt e bt ettt e e et e et e b b e b e e bt bt r e
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes[ ] N[ 1 NA[X]

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

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes [ X] No[ ]
7.2  Ifyes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e 100.0 %

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

1 2
Nationality Type of Entity
Insurance Holding Company ...

Bermuda ....
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? .............coooi 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

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

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueuiiiiiecectee et eeeee e ee et eneeaeaeaas Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccccuoveveecuceeeeeeeeececeeeeieeeesaeaetesesessasseaesesesssssseteses s s assstesesssssssssesesssasasessesasssassnsesasanasanansasanas Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

PricewaterhouseCoopers LLP

Two Commerce Square, Suite 1800

2001 Market Street

Philadelphia@, PA 19T03-7042 ........ccoiiiieeirietieeetee ettt e ettt ettt b et b et e b s e e et e s e bt oo e b e e oo bt e e h et e b es e e b ee £ e b bt ea b e ee e b e e e b et eb et e b ene e b e st nb bt ne bt na et e et nes

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF FEGUIBTIONT .....vveviiicetett ettt ettt e st et b e e s bbb st e s bbb s s e s s e b b s s e s s b e b e e s s e bbb s e s s e b bt b eas bbbt e s bbb s s e st et s s s snsnsebanas Yes [ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as

allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? .............ccccceueueieieieeeereeieeeeiee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:

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

N[ | NAT[ 1]

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

Christian Lemay

Managing Director

Ernst & Young LLP

725 South Figueroa Street

Los Angeles, CA 90017

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ...
12.11 Name of real estate holding company ...

Yes[ ] No[X]

12.12 Number of Parcels iNVOIVEA ...........coiiiiiiiie e

12.13 Total book/adjusted carrying ValUue .............cccuooiiiiiiiiiiiieeeee e F
If yes, provide explanation
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ 1 No[ ]
Have there been any changes made to any of the trust indentures during the year? .............ccccooiiiiiiiiiiiii Yes[ 1 No[ 1]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ...............cccoiiiiiiiiiiiie Yes[ 1 No[ 1 NAT 1]

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

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

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

b. Full, fair, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended? ...
If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ 1 No[X]

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ..o Yes[ 1 No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
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GENERAL INTERROGATORIES

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

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

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

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

BOARD OF DIRECTORS

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

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

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

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL

Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted

ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

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

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

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in

the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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If no, give full and complete information, relating thereto

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

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s

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

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

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

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

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

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

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

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

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

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

For category (26.26) provide the following:

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

If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

275

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[ ]

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

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

27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined

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

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEA. ...ttt a e sae e e eaneas $

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
50 South LaSalle Street, Chicago, IL 60603
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]

29.04 If yes, give full and complete information relating thereto:

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

29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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. ...
Wellington Management Company, LLP
Loomis, Sayles & Company, L.P. ..............
Paul Stephen Borgia
Joseph James Manion, Jr. ...

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.

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

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes [ X] No [ ]

29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107738 Goldman Sachs Asset Management, L.P. ............. CF5M58QA35CFPUX70HT7 ........
106595 . . |Wellington Management Company, LLP .. 549300YHP12TEZNLCX41 ..

103577 . Loomis, Sayles & Company, L.P. JIZPN2RX3UMNOYID1313

30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueeererereeeeeeeeeeeeeeeeeseseseeeseesesesesesesesaeaeessesessanaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0

30.3 For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 3,204,332,982 |............ 3,021,464,750 |.............. (182,868,232)
31.2 Preferred SIOCKS ..........ovovcueveeeeiiececisictetetetcee et ettt 0 oo [ 0
31.3 Totals 3,204,332,982 3,021,464,750 (182,868,232)

Describe the sources or methods utilized in determining the fair values:
Fair values were provided by a widely accepted PriCing VENTOL. ..........ooiiiiiiiii ettt b e bttt e bt et e saeesaeesaeesaeesbeesbeenbeens

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

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiit ettt ettt e e et e s e e e e e s e ea s e st e st e e easeseeaeese e st e s e e e ene e e ess e e e e e s e e e e et eneeneenes

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

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

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

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

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? .........iiiiiiiiiiiiii bbbttt bbbt bbbt bt bbb bbb

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? .............ccccceiein.

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

15.5

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

]

No [ X ]

No [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]

NATX ]



38.2

39.3

40.2

41.2
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GENERAL INTERROGATORIES

Does the reporting entity directly Nold CrypPtOCUITENCIES? ...ttt ettt ettt eneas

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens

If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?

39.21 Held directly

39.22 Immediately converted to U.S. dollars

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1

Name of Cryptocurrency

2
Immediately
Converted to USD,
Directly Held, or Both

Accepted for
Payment of
Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,

service organizations and statistical or rating bureaus during the period covered by this statement.

1

Name

2
Amount Paid

UsI
Moody's Investors Service

.503,000

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid
ATSTON & BiTd LLP ettt nens|oeteren et eienena 275,522
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... $

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

1

Name

2
Amount Paid

Parrott Ryan Advisors, LLC ...

15.6

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

1,

[X]

126,276

768,823

175,779



1.7

3.1

3.2

4.1
4.2
4.3
4.4

5.1

52

5.3

54

55
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GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

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

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

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

1.31 Reason for excluding

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

Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiiiiiii ettt ettt e et e st e st e s e e seene e e e eneeeneens $ 0

Individual policies:

Group policies:

Most current three years:

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

All years prior to most current three years

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

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

All years prior to most current three years

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

Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)
24 Reserve Numerator
2.5 Reserve Denominator ....241,982,943 ... .
2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000
Did the reporting entity issue participating policies during the Calendar YEar? ... Yes[ ] No[X]
If yes, provide the amount of premium written for participating and/or non-participating policies
during the calendar year:
3.21 Participating policies ...........ccccoenininiens LTSS
3.22 Non-participating policies ............cccoceeue B
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSabIe POIICIES? ............coi i Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSabIE POIICIES? ..........o.o e Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............ccccooeiienenne
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .....

For Reciprocal Exchanges Only:
Does the Exchange appoint [0Cal @QENTST .......... .. et e e e e e e e e e e e e e e e e e e e e e e e e neaes Yes[ ] No[ ]
If yes, is the commission paid:

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

If yes, give full information

16




6.1

6.2

6.3

6.4

6.5
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7.2

7.3

8.1

8.2

9.1

9.2

9.3

9.4

9.5

9.6

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?
The Company does not issue Worker's COMPENSAtION CONTFACES. .......oiuiiiiiitiiitieii ittt sttt ettt e e see e sae e sh e e sb e e s b e e be e bt eabeenbeeneesaeesaeesaeas

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

The Company writes mortgage guaranty insurance on mortgages issued to United States residential borrowers. Loss exposures on individual
mortgage loans are driven by loan, borrower and economic factors. Losses are bounded by the coverage percentage on the loan. .................

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

The Company writes mortgage guaranty insurance on mortgages issued to United States residential borrowers. Loss exposures are on
individual mortgage loans and are bounded by the coverage percentage on the loan. The Company is required to establish and maintain a
contingency reserve to be used for excessive losses. The Company has an active front and back end risk management protocol. The
Company has a quota share reinsurance agreement for the amount of exposure in excess of 25% for new insurance written prior to April 1,
2019. Effective July 1, 2014, the Company entered into a quota share reinsurance agreement covering 25% of the Company's new insurance
written. In April 2021, the quota share reinsurance coverage was increased from 25% to 35% effective January 1, 2021. The quota share
reinsurance coverage provided prior to January 1, 2021 will continue to be 25%, the quota share percentage in effect at the time the NIW was
first ceded. The Company entered into excess of loss reinsurance agreements providing excess-of-loss coverage for portfolios of mortgage
insurance policies issued from January 1, 2018 through December 31, 2019 and August 1, 2020 through June 30, 2023. For the reinsurance
coverage periods, the Company and its affiliates retain first layer of aggregate losses of totaling $2,320.9 million as of December 31, 2023,
and the reinsurers will then provide second layer coverage up to the aggregate outstanding reinsurance coverage amount of $1,418.5 million
at December 31, 2023. The aggregate excess of loss reinsurance coverage amount decreases over a ten-year period as the underlying
covered mortgages amortize. In addition, the Company entered into quota share reinsurance agreements with panels of third-party reinsurers
(QSR agreements) covering a percentage of risk on all other eligible policies written September 1, 2019 through December 31, 2020 and from
January 1, 2022 through December 31, 2023. The risk in force ceded under the QSR agreements totaled $8,051.2 million at December 31,
2023, ettt h ettt b £t a et h £tk e e et et eh e e eh e £ eh e R £t e e £ et eh £t eh et es et et et ehea e eh e s £ et e e e s oA £t e R et e bt e b et eh e e b e a et ea et e sttt ettt b n et eene

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

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss.
S the reSPONSES 10 8.2 AN B.3. ...iiiiiiiiiiiiiie ittt ettt e beesbe e be e be e be e bt aaseesseeseesheeebeeebe e beenbeeabeenseenbe oAb e eheeehe e ke e be e be e beenbeenbeeneeeneesreas

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
LA TLa a1 T o Ty Y T T I SRS RSP SRS TSRS

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: ..........coiiiiiiiiiieieee ettt sae e s naeeaeenneas

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
ST Lo 1o T PSSRSO R PR T RS RPRRRPRTRPINY

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or POrtion thereof, FEINSUIEA? ...........oiiiiiiii bbb bbb ne

If yes, give full information

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

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

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

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

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

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

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

(c) Aggregate stop loss reinsurance coverage;

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

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

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
LN or =T o 1a T =T o (1SR

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

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

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

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

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

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

entity is a member where:

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

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in @ separate reINSUrANCE CONTIACE. .........c.iiiiiiiiieieeie ettt e et e et e e ese e e st e eseesaeeseesseesseenseesseeseeensenseeseenseenseenseenseensens

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:

(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;

(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

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

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

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

by the financial statement, and either:

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

(b) Accounted for that contract as reinsurance under GAAP and as a deposit UNder SAP? ..ot

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

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
(a) The entity dOes NOt ULIliIZE MEINSUIBNCE; OF, ......c..iuiiiiiiiii ettt et et et e s et e e et et e s e e s et et et e e e e et e e e e ennans

16.1

Yes [ ]

No [ X ]

Yes[ ] No[X]
Yes[ ] No[X]
Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ 1 No[X]
Yes[ 1 No[X]
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(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
ET0] o] o11=Y 4 4 T=T o o PRSPPI

(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an
E= L T e (o g TN o] o] (=10 T o | SO RPRRPPIN

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

16.2

Yes[ ] No[X]
Yes[ ] No[X]
I N[ 1 NA[X]
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GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCE? ...........ooiiiiiiiiiie e Yes[ ] No[X]
11.2  If yes, give full information
12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:
1211 UNPAIA IOSSES ....ceevieiieieeieeie ettt [P
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..o
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds ..............cccceeiiiiiiiiiies $
12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueveveeeeeceeeeeeeeeeeeseeeseseseaesesesessssaeaesesesesnaseesenas Yes[ 1 N[ ] NA[X]
12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:
12.41 From %
12.42 To %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvovivivevereeieieeeeeeteieeteeeeesee et eee et et eseee s et et e s stesesesesssessssessesesesesnesasasseesesesesnannan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12.61 Letters of Credit ........ooiiccccc e F e
12.62 Collateral and other funds............ccccovviiiiiiiiiic e B s
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueueuereceeeeeeseeeeceeeeeeesessseaeeesesesesasaseesesesnas $ 324,181
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......oovivieieieieieetetetetcece et et et e ettt eeeae e et et et et et et esees et esese s et et eseeeas et eses s s et et eseenss s esesaee s et esesesn s aeeseees et et eesen s esasasetetesesnsn s esnenseserenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation of the @MOUNL. .............coiiiiiiii e e ere e sre et ere e eae e 0
14.1 Is the company a cedant in a multiple cedant reiNSUraNCe CONTFACE? .......... .. i Yes[ ] No[X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ttt ettt s e s s s a2 s e s 42 s E 2 s o4 S s E 28 E 2 s E £ s A2 s e e S s e 42 s e 2 s o4 Es e E e s E R s e b e E s s e b e s s b s e bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ... Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ...ttt et e e eae e e st e ea e e b e e s e e aseeneeeneeeneeeseenseenseenneanneannean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12
16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.3




18.1

18.2

18.3

18.4

19.

19.1
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GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
ProvisSion fOr UNAULNOMZEA FBINSUIANCE? ...........c.cvevevieieeeeeeeeteteteteeeeees et e es e te st eeees et et e se s et et eseeeas s asesse et e s et eeess s et se et eset et esnan s esasaset et et esnsnssesssnsaseseseenananan Yes[ ] No[X]

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

17.11 Gross amount of unauthorized reinsurance in Schedule F - Part 3 exempt
from the statutory provision for unauthorized reinsurance

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

Do you act as a custodian for health SAVINGS @CCOUNES? .........ciuiiiiiiiiiiii ettt ettt st ae e sb e e sbe e s be et e e bt e bt emeesaeesaeesbeesbeesbeenbeans Yes[ 1 No[ X]

If yes, please provide the amount of custodial funds held as of the reporting date. ...........c.coiiiiiiiii e $ ..

Do you act as an administrator for health SAVINGS @CCOUNTS? ..........coiiiiiiii ettt et et e st e e b e et e e s e e e e aneeeneeeneenneenneenen Yes[ 1 No[ X]

If yes, please provide the balance of funds administered as of the reporting date. ... B e,
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccccevvvieevereririnnen. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN TEPOTHING ENELY? .....eeeeceeveeeeecectetee e eeecteteteteeeacaeteteseessseteteseseessseeetesesessessaesesesensssstesesesansssesesesasenses et sasasensss et sesesansesetesassssnsnsntesasssensnsntesasannsnen Yes[ 1 No[ ]

16.4
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FIVE-YEAR HISTORICAL DATA

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

1 2 3 4 5
2023 2022 2021 2020 2019
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoovvvnesforeniniiie [OOSR (O RN (O RN (O RN 0
2. Property lines (Lines 1,2, 9, 12, 21 & 26) .....cococveveeoeereeeeeeieieieeeieeieeenas 0 [ 0 [ [0 O [0 O 0
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 920,326,896 |................ 874,320,081 |...ccovvunns 870,855,616 |........c.c..c 876,661,830 |.....cccevnee 760,676,962
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
6. Total (Line 35) .....ccocveiiiiiiiiiciciicieceeeeeeee e 920,326,896 |......cccenv 874,320,081 |..ccvennn 870,855,616 |......cc.c.... 876,661,830 |....cccvenve 760,676,962
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovveisc|rermininieiieciees [0 [0 [0 [0 0
8. Property lines (Lines 1,2,9, 12, 21 & 26) .....coooveee oo [0 [0 [ TR [ TR 0
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) ettt e (O R (O R (O R (O R 0
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) oo e 526,523,316 |....cccceenve 530,821,377 | 540,262,651 |.....ccccoenv 583,179,268 |............... 548,064,550
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) et 0 0 0 0 0
12, Total (LINE 35) ..ot e 526,523,316 |....ccccoevnee 530,821,377 |cceecine 540,262,651 |.......cccoec 583,179,268 |.............. 548,064,550
Statement of Income (Page 4)
13 Net underwriting gain (I0oss) (LiNe 8) ........cccevvrevrccscorrinieiinnnnns 449,500,348 |................ 588,396,337 |....ccvennnn 480,700,055 |......ccoenee 281,809,475 |...cconenve. 423,062,409
14.  Net investment gain (loss) (Line 11) .. . 108,848,512 |.. ...89,672,548 |.. ...65,152,569 |.. ... 58,430,159 |.. ...60,541,937
15.  Total other income (LiNe 15) .......cooveireineencencec o 4,950,000 | 5,225,000 |.oeevririine 6,355,387 [.ccooiinne 6,463,235 |.....cooovnneee 1,357,546
16. Dividends to policyholders (LiN€ 17) .....ccooiueeenienie oo o e [ [
17. Federal and foreign income taxes incurred (Line 19) 132,033,115 92,788,559 54,556,435 34,611,560 41,286,523
18.  Netincome (Line 20) .......occoevueenerenineincineeeeeee Jeeecee 431,265,745 ... 590,505,326 |.....cocvuvee. 497,651,576 |.....cooenve. 312,091,309 |.oovienee 443,675,369
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) .......ccccccvvvnccifrreieninnns 3,637,249,755 |............ 3,439,763,281 |........... 3,374,858,531 |........... 3,116,810,916 |............ 2,584,786, 149
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (Lin€ 15.1) .......oeuererevernfocerirniccnee 45,338,043 |................. 41,399,633 |................. 37,962,102 |................ 41,371,815 | 37,221,290
20.2 Deferred and not yet due (Line 15.2) ......cccoeuew.frormemeeociccicicc 0 [ 0 [ [0 [0 0
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoeeeiccciiciiiine [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......c.ccoeueuerreeicieineieeeeeeeeeeee s feriee 2,633,145,453 |............ 2,419,728,871 |........... 2,330,992,212 |...coonee. 2,067,932,531 |.coeneee 1,552,369,692
22. Losses (Page 3,Line 1) ..cccconevnccvnennnns ..145,714,817 |.. ..141,308,834 |.. ..276,244,439 |.. . 258,949,048 |.. ...51,365,348
23. Loss adjustment expenses (Page 3, Line 3) ............foeeeeevrcene 1,458,606 |.......cccevenene 1,326,062 |....oovvevernnne 1,746,954 | 3,446,242 | 968,585
24. Unearned premiums (Page 3, Line 9) ....... ...94,809,520 |.. . 115,448,654 |.. ..135,533,617 |.. ..188,709,427 |.. ..210,732,638
25. Capital paid up (Page 3, Lines 30 & 31) ....cccccvveevn i 2,500,000 |.ooeeeveieiinne 2,500,000 |.ooeeeveieiinne 2,500,000 |.ooeeeveieiinne 2,500,000 |.ooeeevririinne 2,500,000
26. Surplus as regards policyholders (Page 3, Line 37)..|.......... 1,004,104,302 |............ 1,020,034,410 |............ 1,043,866,319 |........... 1,048,878,385 |............ 1,032,416,457
Cash Flow (Page 5)
27.  Net cash from operations (Line 11) .......ccccoeveverececee e 433,991,903 |.............. 426,021,818 |.....cocvn 492,409,745 |........c...... 540,070,434 |............... 464,715,865
Risk-Based Capital Analysis
28. Total adjusted capital ..........cccoceiienieniiiieeeieeeee e [ [ [ e
29. Authorized control level risk-based capital ..........ccc..fooeoii i [ [ o
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0
30, BONAS (LINE 1) coeviieeieirieieieieneieneieseieneee e e 871 | 91.9 | 92.2 | 83.9 | 87.4
31, Stocks (LINES 2.1 & 2.2) .ueiviiueiieireeiseeeseeeseeeee e 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.0
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevecociccicieiecenes 0.0 oo 0.0 oo 0.0 |oeeeeeeeeens 0.0 |oeeeeeeeeens 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....cccovrnirnieneens oo 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.1
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) ..o . . . . .
37. Other invested assets (LINE 8) ..............ceueveueueeeveres oo 4.3 | A4 2.5 | 2.8 | 3.0
38. Receivables for securities (LiNE 9) .........ccceveveveveres oo 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) e 0.0 |oeeeeeeeeees 0.0 |oeereeeeeeeeees 0.0 | 0.0 | 0.0
40. Aggregate write-ins for invested assets (Line 11) ... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.....c.c...
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
[0c] ) TO ST SO OO RO UR OO OO TP PORRURRUORRPERRIN NPT
43. Affiliated preferred stocks (Schedule D, Summary,
LiNE 18, COL 1) 1.ttt e [oseeesicieesesesnnicieiseseenens [oeicicesesesnss e [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, COol. 1) c.oiiiiiieiiiciieeneeeeeee et 212,321 [ 220,788 |.ccvvriin 229,414 oo 259,137 oo 258,033
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, Line 10) ..........foecccciciiiiiiiiiccs (01 (01 0 e 0 e 0
46. Affiliated mortgage loans on real estate ..o oo e e e
47. Al other affiliated ...........ccccooviiiiiiinnns
48. Total of above Lines 4210 47 .......coeeveeeeeeeeeeeeeeeeeefeeeeeeeeee 212,321 [ 220,788 [ 229,414 .o 259,137 | 258,033
49. Total Investment in Parent included in Lines 42 to
A oo - O O OO OO POUR SO EOEOERERT
50. Percentage of investments in parent, subsidiaries
and affiliates to surplus as regards policyholders
(Line 48 above divided by Page 3, Col. 1, Line 37
x 100.0) 0.0 0.0 0.0 0.0 0.0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) ........|cccoeeeene (4,698,309)|...ccvcveenne 22,391,155 | 37,591,328 ..o 6,442,845 ... 1,015,912
52. Dividends to stockholders (Line 35) ...........cccceeeeeeeefoveccenenee (294,992,948)|.............. (315,000,000)|.............. (247,208,031) |- ..o e
53. Change in surplus as regards policyholders for the
year (Line 38) ... o (15,930,108)|.....ccevneee (23,831,909)|..ccvcvevnne (5,012,066)....cocvevenne 16,461,928 |............... 160,311,117
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....cccvveevneeforeini [0 [0 [0 [0 0
55. Property lines (Lines 1, 2,9, 12, 21 & 26) .....coceeee e 0 [ 0 [ [0 [0 0
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) i e [0 [0 [0 [0 0
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) reeeereeereeeeereieenenenereenee e 10,722,662 [t 4,682,218 | 5,218,846 |..cocoeueenene 14,366,701 |..coooceenne 12,611,826
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINe 35) ...c.covrueiriiieieieeeereereeesee e e 10,722,662 |......ccceeenee 4,682,218 | 5,218,846 |..cocoeuenne 14,366,701 |.coooeeenne 12,611,826
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoveevnesformini [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) .....cocevee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 7,403,522 |.....coovenee 3,602,782 |...coveee 3,922,797 | 10,920,968 |......ccccvevnvee 9,795,675
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
65.  Total (LINE 35) ...c.coveuiieiiiricieieieiceeeeeeeeeeseeeseee e e 7,403,522 |.....coooovneee 3,602,782 |...covene 3,922,797 |ooiine 10,920,968 |......cccoveenvee 9,795,675
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........cceueueueeeeerereeeceeas oo 100.0..cece o 100.0..coece o 100.0..ece o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LiNE 2) ........c.ccueueeeeeeeieieeeeeeeeees o 2.2 | (18- ] O 3.6 | 36.1 | 4.2
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereeeeeeeeeeeseeene (U T 0.0 [oeeeeeeeeeeae [(01<) ] 0.4 | 0.1
69. Other underwriting expenses incurred (LiN€ 4) .........|coccreiciciccnnnns 15.6 [ 71 | 15.7 [ 16.9 e 20.3
70. Net underwriting gain (10SS) (LiN€ 8) .......cveveveveureeren|oeeeeieeenessieieieenns 82.2 [ 106.8 o 81.0 | 46.6 | 75.4
Other Percentages
71.  Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 x 100.0) ........cccovrevmmeneacformiiniii 153 [ 16.7 [ 16,1 e 16.4 | 20.5
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...c.ooviiiiiiiiiiiiiiicceciceceeeeeseeee o 2.2 | (28.9) ] 3.3 | 36.5 [ 4.4
73. Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 X 100.0) ....covvveuerreirieinieeneeienesese oo 52.4 [ 52.0 [oriiiic 51.8 [ 55.6 [ 53.1
One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P - Part2 - Summary, Line 12, Col. 1) | (76,322) |- (198, 761)[cveeeee (48,869) ... (21,213) [ (13,545)
75. Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col. 1 X 100.0)....ccuriimiiiiiiiiiineieeiseeeeeeeee e (/8] | O, (0] ] (4.7) [ (72 | (1.6)
Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12) ..o forreeeineie (241,046)]..ceeveeecenne (206,826)|-....vveeencnenne (25,785) .. (17,132) [ (22,563)
77. Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above
divided by Page 4, Line 21, Col. 2 x 100.0) (23.1) (19.7) (2.5) (2.0) (3.0)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EFTOIS? ...........ccoeueuiiiieiuereiniseiesesesessissssssese s sssese s ss st s ssssses Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 4694 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2023 NAIC Company Code 13634
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1961

1. Fire RV .0
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8.  Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeciinnnnnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1 Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32. Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines . .

34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .. K L0 ...

35. Total (a) 947,000,618 10,722,662 2,322,214

DETAILS OF WRITE-INS

o
Pl
bY}

>
P
R

o - - - R R R R R - - R R R R R R - - R R R - K- E-R-R-RC o)

o - - R R R R - - R R R R R e R - - - R R e - - R R R I )

o - - - R R R e R - - R R R R R R - - R R R R - E-N- RN )
>

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

22,845,565

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

Schedule F - Part 1 - Assumed Reinsurance

NONE

Schedule F - Part 2 - Premium Portfolio Reinsurance Effected or (Canceled)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
27-1440460 .. |.13748 . |Essent Guaranty of PA, Inc. ....cccooovrnneee PA e o o 1,088 [ O (O 562 oo [ P 42 [ (O (L1 A (O [0 (O (1 (O (R (
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 1,088 0 0 562 7 42 0 66 0 677 0 61 0 616 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 1,088 0 0 562 7 0 66 0 677 0 61 0 616 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0
0899999. Total Authorized - Affiliates 1,088 0 0 562 7 0 0 0 61 0 616 0

51-0434766 ..|.20370 . | AXIS Reinsurance Company ...........cceeeeeernns
13-6108721 ..|.26433 . [Harco National Insurance Company ..............
06-1481194 ..|.10829 . [Markel Global Reinsurance Company ............
National Union Fire Insurance Company
25-0687550 .. [. 19445 . |Company of Pittsburgh, PA .....ccceviiieninen.
13-3031176 .. [.38636 . |Partner Reinsurance Company of the U.S. ...
13-5616275 .. |.19453 . [Transatlantic Reinsurance Company ...
95-2769232 .. |.27847 .| Insurance Company of the West ......
13-5459190 .. [.21113 . |United States Fire Insurance Company .
42-0644327 ..|.13021 . |United Fire and Casualty Company ..............

(44

0999999. Total Authorized - Other U.S. Unaffiliated Insurers 9,524 0
AA-3190339 ..{..... ..... Renaissance Reinsurance Ltd. ......ccooocvvene | eoviievieeiieniies Joeevriiieeniens foreeeenen 12,880 foeiiiiiiiic 0 i 0 o 2,807 [ 34 [ 210 | 0 e 0 et 0 [ 3,051 e 0
AA-3190870 ..{..... ..... Validus Reinsurance, Ltd. (338 [ 0 i O e 851 el B 49 | O il O e 0 e TO7 0
1299999. Total Authorized - Other Non-U.S. Insurers 15,018 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,

1099999, 1199999 and 1299999) 25,630 66 0 7,122 0 10,930
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0
AA-3191273 .. ]..... ... [Essent Reinsurance Ltd. ...cocoooovevreerennne. [BW.............. | 258,217 Joovooeeeeeeen O oo 0 [ 67,857 [ 668 [ 5,089 [ 0 [ 41,338 [0, [l 114,952 [ovooveian. [ 50, 654
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other 258,217 41,338 0 114,952 0 50,654
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 258,217 41,338 0 114,952 0 50,654
2299999. Total Unauthorized - Affiliates 258,217 41,338 0 114,952 0 50,654
AA-3190932 .. ..... ..... Argo Re Limited ..oocoveeenenenenenenenenene [BMUnci i BT e 0 et O e e O e e 0 e 0 e 0 e 0
AA-3191352 ..|..... ..... Ascot Reinsurance Company Limited ............ .3,285 |,
AA-3194130 ..{..... ..... Endurance Specialty Insurance Limited ...... |BMU..ccoooeiis Jooriniiiiiiieiiens foreeieiienes 208 [ O o O e oo O e i 0 e 0 et 0 [ 0 e
AA-3194101 .. Everest Reinsurance (Bermuda) Ltd .... .
AA-3770280 .. Greenlight Reinsurance Ltd. ......... . . . .0 |. .0 |. . .0 . .
AA-3190871 .. ..... ..... Lancashire Insurance Company Limited ........ [BW.............. 164 | O e O [ BT 8 89 [ 0 e O [ 0 e 6 [
AA-3160108 ..|..... ..... London Life & Casualty .....cccovrvevriucrnnnnnn. BRB.....ccveee V163 [ O e O [ 508 e B 38 | O e O e O [ BB |

Lloyd's Underwriter Syndlcate No. 2007 NVA

AA-1120071 ..
AA-1460019 .. NS Amlin AG ...
AA-3191432 .. Vantage Risk Ltd. ....
AA-3191366 .. Radnor Re 2018-1 Ltd.
AA-3191393 .. Radnor Re 2019-1 Ltd. .
AA-3191402 .. Radnor Re 2019-2 Ltd. .
AA-3191409 .. Radnor Re 2020-1 Ltd. .
AA-3191469 .. Radnor Re 2021-1 Ltd. .
AA-3191478 .. Radnor Re 2021-2 Ltd. .
AA-3191366 .. Radnor Re 2022-1 Ltd. .
AA-3191537 .. Radnor Re 2023-1 Ltd. . .
AA-1460023 .. RenaissanceRe Europe AG (Bermuda Branch) ..

21,286

2699999. Total Unauthorized - Other Non-U.S. Insurers 109, 955 0 0 15,921 124 1,194 0

2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) 368,172 0 0 83,778 793 6,283 0 41,338 0 132,190 0 71,940 0 60,250 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 393,803 0 0 90,277 862 6,770 0 41,404 0 139,313 0 82,870 0 56,443 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9999999 Totals 393,803 0 0 90,277 862 6,770 0 41,404 0 139,313 0 82,870 0 56,443 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
27-1440460 .. |Essent Guaranty of PA, INC. icoiiiiiiiiiiiiiiiiiiiieciieeeies

0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other

0499999. Total Authorized - Affiliates - U.S. Non-Pool

0799999. Total Authorized - Affiliates - Other (Non-U.S.)

0899999. Total Authorized - Affiliates

€¢

51-0434766 .. |AXIS Reinsurance Company
13-6108721 .. |Harco National Insurance Company ..
06-1481194 .. |Markel Global Reinsurance Company ....

National Union Fire Insurance Company Company of
25-0687550 .. [Pittsburgh, PA
13-3031176 .. [Partner Reinsurance Company of the U.S. .....
13-5616275 .. | Transatlantic Reinsurance Company .... e
95-2769232 .. | Insurance Company of the West ..........
13-5459190 .. [United States Fire Insurance Company
42-0644327 .. |United Fire and Casualty Company

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

AA-3190339 .. [Renaissance Reinsurance Ltd. .......cccccceeenee.
AA-3190870 .. [Validus Reinsurance, Ltd. .....

1299999. Total Authorized - Other Non-U.S. Insurers

1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999)

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

AA-3191273 .. [Essent Reinsurance LEd. .o.ooooooooouovecerecerecerecerecens Jooeomeeomeeeneess |oorereemeneneniones Jooesenesensnaneee |oeemeneens 304,369 |.......... 114,952 [0 | 0 s 114,952 |.......... 137,943
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) -

Other 0 304,369 114,952 0 0 114,952 137,943 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 304,369 114,952 0 0 114,952 137,943 0 0
2299999. Total Unauthorized - Affiliates 0 304,369 114,952 0 0 114,952 137,943 0 0
AA-3190932 .. |Argo Re Limited 0 0
AA-3191352 .. | Ascot Reinsurance Company Limited .... 0]3... 0
AA-3194130 .. |Endurance Specialty Insurance Limited . 0]2.. 0
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd .... 0 f2.. 0
AA-3770280 .. |Greenlight Reinsurance Ltd. ......... 0 |4... 0
AA-3190871 .. |Lancashire Insurance Company Limited 0]3... 0
AA-3160108 .. |London Life & Casualty ......ccccoeoerieriemneiniinieiceieeiees [ 012 0
AA-1120071 .. |Lloyd's Underwriter Syndicate No. 2007 NVA .... 013 0
AA-1460019 .. [MS Amlin AG 0 (3. 0
AA-3191432 .. |Vantage Risk Ltd. 0 |4... 0
AA-3191366 .. |Radnor Re 2018-1 Ltd. 0 |6... 0
AA-3191393 .. |Radnor Re 2019-1 Ltd. . 0 |6... 0
AA-3191402 .. |Radnor Re 2019-2 Ltd. . 0 |6... 0
AA-3191409 .. |Radnor Re 2020-1 Ltd. . 0 |6... 0
AA-3191469 .. |Radnor Re 2021-1 Ltd. . 0 |6... 0
AA-3191478 .. |Radnor Re 2021-2 Ltd. ...oooooiiiiiiiiiiiiiiiceeecececscenees foreeeeseneaens 016 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
AA-3191366 .. [Radnor Re 2022-1 Ltd. ...ocoeveieeeeiieinieiriccniciriecreiees [oeeeeeieeesieenins TN 0
AA-3191537 .. [Radnor Re 2023-1 Ltd. ..cooveoivveirieiriecrincrincreinieenies Joeeereseniseiene foeeeieneieneiens feeveneiensiennies fooreeennn 281,462 [ 0 i 0 e 0 e 0|
AA-1460023 .. |RenaissanceRe Europe AG (Bermuda Branch) ... s .. 5,230 , , , s
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 XXX 1,319,538 17,238 0 0 17,238 20,686 19,350 1,336 1,336 0 XXX 28 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 1,623,907 132,190 0 0 132,190 158,629 70,004 88,624 88,624 0 XXX 2,647 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
3699999. Total Certified - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of
3699999, 3799999, 3899999, 3999999 and 4099999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
u.s.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells
(Sum of 5099999, 5199999, 5299999, 5399999 and
5499999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction
and Certified Excluding Protected Cells (Sum of
1499999, 2899999, 4299999 and 5699999) 0 0 XXX 1,697,901 138,697 616 0 138,635 166, 362 77,644 88,718 88,718 0 XXX 2,650 0
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals 0 0 XXX 1,697,901 138,697 616 0 138,635 166, 362 77,644 88,718 88,718 0 XXX 2,650 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable | on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less | Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43 [Cols. 40 & 41| (Cols 43-44)[ 41-45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
27-1440460 .. |Essent Guaranty of PA, INC. .iccoviveviiiniiiienniiinns foviieiiiiiiiiies Jeviiieiiiiiesiiies foenieeiiiiiniins feviiieiiiiiiiies foviiiiiiiiieiins
0399999. Total Authorized - Affiliates - U.S. Non-Pool -
Other
0499999. Total Authorized - Affiliates - U.S. Non-Pool
0799999. Total Authorized - Affiliates - Other (Non-U.S.)
0899999. Total Authorized - Affiliates
51-0434766 .. |AXIS Reinsurance Company
13-6108721 .. |Harco National Insurance Company ..
06-1481194 .. [Markel Global Reinsurance Company ....
National Union Fire Insurance Company Company of
25-0687550 .. [Pittshurgh, PA ..o [oeerene e [ e [ [
13-3031176 .. [Partner Reinsurance Company of the U.S. ....ccccccce |ieoriiiiiiiiies foeeesiieciiieens foveeeiieeiieeens foeveeesiieesiieens Jeveeesieeeieeens
13-5616275 .. | Transatlantic Reinsurance Company ..........ccceevveene foreevveeenieeniies foreeieieeis oo e o
95-2769232 .. | Insurance Company of the West ..........
13-5459190 .. |United States Fire Insurance Company
42-0644327 .. |United Fire and Casualty Company ...........cccceweene
0999999. Total Authorized - Other U.S. Unaffiliated
Insurers
AA-3190339 .. [Renaissance Reinsurance Ltd. .......cccccceennee.
AA-3190870 .. [Validus Reinsurance, Ltd. ....ccoooiiviiininnnnne,
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
AA-3191273 .. [Essent Reinsurance Ltd. ......o.coocoooocooiooiooiomsomionies Joomomsomomionions Joremomsomonssnon |ooesesmonsonsomnons |orsomsomssnsenonss |oorsemeemessnmenses foosessessensaneeres [ P 0 [ o i [ A 0 oo o 0.0 i 0.0 fooiiiiiinenns 0.0 ).t YES..ooooifooiiiiiiis 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.)
- Other 0 0 0 0 0 0 0 0 0 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0
AA-3190932 .. |Argo Re Limited .....ccccvovririninininininininenens oo Jviiiiiiiiin foeviis i feos 0 0 Joevereenrnrniene oo (U 0
AA-3191352 .. |Ascot Reinsurance Company Limited .... .0 |. 0]..
AA-3194130 .. |Endurance Specialty Insurance Limited . .0 |. 0]..
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd .... 0. 0 ..
AA-3770280 .. |Greenlight Reinsurance Ltd. ...... 0. 0f..
AA-3190871 .. |Lancashire Insurance Company Lim .0 |. 0]..
AA-3160108 .. |London Life & Casualty ......cccccceeriverriunenne 0. 0f..
AA-1120071 .. |Lloyd's Underwriter Syndicate No. 2007 NVA 0. 0f..
AA=1460019 .. |MS AMITN AG .eveieereinienieiiieieeeeeee s oo foeriiiee 0 0
AA-3191432 .. |Vantage Risk Ltd. ...cooorvininininininininnicninies fooviniiiiiis i 0 0
AA-3191366 .. |Radnor Re 2018-1 Ltd. 0. 0.
AA-3191393 .. |Radnor Re 2019-1 Ltd. . 0. 0.
AA-3191402 .. |Radnor Re 2019-2 Ltd. ...oooooiiininiiiiiiiiiiiiins oo i 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less | Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43 [Cols. 40 & 41| (Cols 43-44)[ 41-45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
AA-3191409 .. |Radnor Re 2020-1 Ltd. .. e | . .0 0. .0. 0. .0
AA-3191469 .. [Radnor Re 2021-1 Ltd. . .0 0. .0. 0. .0
AA-3191478 .. [Radnor Re 2021-2 Ltd. . .0 0. .0. 0. .0
AA-3191366 .. [Radnor Re 2022-1 Ltd. . .0 0. .0. 0. .0
AA-3191537 .. [Radnor Re 2023-1 Ltd. ..... rerireene [ [ e e o, 0 0 oo o020 s 0.0 0
AA-1460023 .. [RenaissanceRe Europe AG (Bermuda Branch) ............ focoeeeeiiiinenns foveevooiiiiiins oo e e e 0 0 eeiieneeeeeeiie Joeeeeeiee 0.0 | 0.0 0
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 0 0 0 0 0 0.0 0
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4299999. Total Certified Excluding Protected Cells (Sum of]
3699999, 3799999, 3899999, 3999999 and
4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.
Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other
(Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected
Cells (Sum of 5099999, 5199999, 5299999,
5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
9999999 Totals 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

Provision for Certified Reinsurance
54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for |for Full Credit| Required |Col. 21 + Col.[(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
27-1440460 .. |Essent Guaranty of PA, INC. ...cccooiiiiiiiiiiiiiiiicieens | XXX feens XXXeowow oo XXXoiieiafrnns XXXovvoiai e XXXeiieeaforins XXXeoovoiae e XXXeiveeafoeins DaS.S. ST XXXeiieiaferenne PSS, ST .0, 0, ST XXX e XXXeooieiaforenne DaS.S. STV T XXXeooieiaferenns XXX........
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

0899999. Total Authorized - Affiliates

14

51-0434766 .. |AXIS Reinsurance Company
13-6108721 .. |Harco National Insurance Company ..
06-1481194 .. |Markel Global Reinsurance Company ....
National Union Fire Insurance Company Company of
25-0687550 .. [Pittsburgh, PA
13-3031176 .. [Partner Reinsurance Company of the U.
13-5616275 .. | Transatlantic Reinsurance Company ....
95-2769232 .. | Insurance Company of the West ..........
13-5459190 .. [United States Fire Insurance Company
42-0644327 .. |United Fire and Casualty Company

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

AA-3190339 .. [Renaissance Reinsurance Lid. ........cccooooiiiiiiieniiiniininnns
AA-3190870 .. [Validus Reinsurance, Lid. ....ccooooiiiiiiiiiiiniiiiiiiiiiiiiias

1299999. Total Authorized - Other Non-U.S. Insurers

1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)

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

AA-3191273 ..[Essent Reinsurance Ltd. ....oocoooooovosroveonrsriesrsrienrenes [ XXX ] XXX

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

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

2299999. Total Unauthorized - Affiliates

AA-3190932 .. |Argo Re Limited .....cooioiiiiiiiiiieieeeeee e
AA-3191352 .. |Ascot Reinsurance Company Limited
AA-3194130 .. [Endurance Specialty Insurance Limited .......cccoovirinicn fonene
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd .......c.cccooeviniiniincns [
AA-3770280 .. |Greenlight Reinsurance Ltd. .......ccccoooimiiniininniiiinien [
AA-3190871 .. |Lancashire Insurance Company Limited .......ccccovvvvriivenis [oene
AA-3160108 .. |London Life & Casualty ......ccccccoorieriennnes R
AA-1120071 .. |Lloyd's Underwriter Syndicate No. 2007 NVA ........cccccoeeen [oonne
AA-1460019 .. [MS AMITIN AG oo [
AA-3191432 .. |Vantage Risk Lid. ..ccoooriimiimiiniiiiiiiirnisececsesenene e
AA-3191366 .. [Radnor Re 2018-1 Ltd. .....ccceeeieiiiiiiienieeeeeeeeeee [
AA-3191393 .. |Radnor Re 2019-1 Ltd. ...cocerireniiiiiiieincscecscseneee [oeeee
AA-3191402 .. [Radnor Re 2019-2 Ltd. ....cccceeieeiiiiiiiececeeeeeeeee [
AA-3191409 .. |Radnor Re 2020-1 Ltd. .....coooervririiiiininieenencscnenes [oeeee
AA-3191469 .. |Radnor Re 2021-1 Ltd. .....
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for |for Full Credit| Required |Col. 21 + Col.[(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 100%) Deferral Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) . 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
AA-3191478 .. |Radnor Re 2021-2 Ltd. ............
AA-3191366 .. [Radnor Re 2022-1 Ltd. .
AA-3191537 .. |Radnor Re 2023-1 Ltd. .
AA-1460023 .. [RenaissanceRe Europe AG (Bermuda Branch) ...
2699999. Total Unauthorized - Other Non-U.S. Insurers
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

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

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

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

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

75

Provision for Amounts

76

7

78

9¢

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

27-1440460 .. |Essent Guaranty of PA, INC. iiiiiiiiiiiiiiiiiieiiieeiieesiieesiieeesieessiieesninees foeesieesnieeesseeesneesnineennns (L P DL ST R D T PP PPPP 0 ] 0 | [V PP DO ST AT D ST RO PPP 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 XXX XXX 0 0 0 XXX XXX 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
0899999. Total Authorized - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
51-0434766 .. | AXIS Reinsurance Company O

13-6108721 .. |Harco National Insurance Company . .0

06-1481194 .. [Markel Global Reinsurance Company ... .0

25-0687550 .. [National Union Fire Insurance Company Company of Pittsburgh, PA .0

13-3031176 .. |Partner Reinsurance Company of the U.S. ...ccooviiiiiiiiiiiiiiiiiiien, O

13-5616275 .. | Transatlantic Reinsurance Company 0.

95-2769232 .. | Insurance Company of the West ......... .0

13-5459190 .. [United States Fire Insurance Company .0

42-0644327 .. |United Fire and Casualty COMPany .......cccceeoeiieiiemiiemieeneanieenieaeesnesnnes 0.

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

AA-3190339 .. [Renaissance Reinsurance Ltd. .... O

AA-3190870 .. [Validus Reinsurance, Ltd. ..... L0

1299999. Total Authorized - Other Non-U.S. Insurers 0

1499999. Total Authorized Excluding Protected Cells (Sum of 0899999,
0999999, 1099999, 1199999 and 1299999)

o

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

o

T I i e e T o O 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0
2299999. Total Unauthorized - Affiliates 0
AA-3190932 .. |Argo Re Limited 0.
AA-3191352 .. |Ascot Reinsurance Company Limited ... .0
AA-3194130 .. |Endurance Specialty Insurance Limited .... 0.
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd L0
AA-3770280 .. |Greenlight Reinsurance Ltd. ............ .0
AA-3190871 .. |Lancashire Insurance Company Limited .0
AA-3160108 .. |London Life & Casualty ...... .0
AA-1120071 .. |Lloyd's Underwriter Syndicate No. 20! .0
AA-1460019 .. |MS Amlin AG .0
AA-3191432 ..|Vantage Risk Ltd. ....... L0
AA-3191366 .. |Radnor Re 2018-1 Ltd. ..... 0.
AA-3191393 .. |Radnor Re 2019-1 Ltd. . .0
AA-3191402 .. |Radnor Re 2019-2 Ltd. . .0
AA-3191409 .. |Radnor Re 2020-1 Ltd. .. .0
AA-3191469 .. |Radnor Re 2021-1 Ltd. .......... 0.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 3 (Continued)

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

(Total Provision for Reinsurance)

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72 73 74
Complete if Complete if
Col. 52 = "Yes"; Col. 52 = "No";

Otherwise Enter 0 Otherwise Enter 0
Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

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

Provision for Overdue
Reinsurance from

75

Provision for Amounts

76

7

78

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

AA-3191478 ..|Radnor Re 2021-2 Ltd. .....cccvvevrvrnnnn
AA-3191366 .. |Radnor Re 2022-1 Ltd. .
AA-3191537 .. |Radnor Re 2023-1 Ltd. .....
AA-1460023 .. |RenaissanceRe Europe AG (Bermuda Branch) ...
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 0 XXX XXX XXX 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,

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

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

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

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

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

5599999) 0 0 0 0 0 0 0 0 0
9999999 Totals 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 4

1
Issuing or Confirming
Bank Reference
Number Used
in Col. 23 of
Sch F Part 3

Letters of
Credit Code

American Bankers Association
(ABA) Routing Number

Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
4

Issuing or Confirming Bank Name

Letters of Credit Amount




8¢

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 5

Interrogatories for Schedule F, Part 3 (000 Omitted)

A. Report the five largest provisional commission rates included in the cedant's reinsurance treaties. The commission rate to be reported is by contract with ceded premium in excess of $50,000:

1 2 3
Name of Reinsurer Commission Rate Ceded Premium

ESSENT REINSUIANCE LEA.  o.oeeeieiiieeeeeeee ettt ettt et s e s e s et s e s e s e s eae s e s s e st e s et e s eaessae st s et et e s eseas s s s es et e s eseseasss s st et e s e s e s ease s s s s et et e s e s e ae s s st et et eseseas s s st et et eseanas s atetetes  4esesssesseseseseseannesessesesess

Everest Reinsurance (Bermuda) Ltd
Renaissance Reinsurance Ltd.
Ascot Reinsurance Company Limited

A e

VAT US REiNSUIANCE, L. oottt e e et et et e e e e e e e e e e e e e e e e e e e e e e e e e e et e e e e e et ettt et et e e e e et ettt e e e e et e e e e e e e e e e e e e e e

B. Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an
affiliated insurer.

Name of :?einsurer Total Re(:20verables Ceded Psremiums Affiliated
6. ESSENT REINSUIANCE LEA. .ottt bbb bbb e s Eeh 4 £ st EeE e b0 et E e b e b2 e s eE e b e b0 e s e b e b e b a0 e Lo e b e b e b2t st E e b e b E et E e b e b e et h b et st h e b et et et aee Shtetaehet ettt ettt 114,952 o 258,217 Yes [ X] No[ ]
7. Everest ReinsUrance (BErmUAA) LEd ..ottt ettt et ettt et e et et e eeete e et eae et eaeeeess et eseeeeseeseseesese s eseas et emseeessaeesseeeseeeeseesee e s esees et easeeeeseeesseeeseeeeseeseseesetensesenseeenseeeaseaesseaeseatare  eteteeseteesetenseteseteneateeseeeeeanas T047 e 16,677 Yes[ ] No[ X]
8. RenaissanceRe EUrope AG (BEIMUAA BIanCh) ...ttt ettt ettt s st s et s et e s a4 a4 e s a8 e s es et e a5 a2 a8 e s e s e s es e st ee 5 a2 a8 e s e s e se s et e 22 e 2 a8 e s e s e s e Ae At e e a5 s e s e s e s esere e e s e s e s esebesesese st eeesesebes  Aesesesesesesesssesesesesene e e eaes 5,230 i 8,471 Yes [ ] No[X]
9. AsCOt ReinSUIANCe COMPANY LIMITEA ..ottt et a e st e st e s et e s eaese e s st e s et e s e s ess e s st et e s e s essas e s s st et et esessas sttt et esesesess s s st et et esessas s st et et et esess s s s sesesese  eeesesesessassssssesetesesean s s sans 3,285 e 7,663 Yes[ ] No[ X]
10, ReN@iSSANCE REINSUIANCE L. ..ottt e bbbt s o E b e 2o e E e b0 e e 2o Lo e b b e e e 2o eE e b e b a0 e e eeLE e b e b e e e esLh e b e b eEeE Lo LE e b e b e e e Lo eEeE e b e e H e eeLE e b e b e e e eeeEeb et e e et eeeb e b e b et at et Shebebettatsthet et st e ea et et et e enes 3,051 L 12,680 Yes[ ] No[X]

NOTE: Disclosure of the five largest provisional commission rates should exclude mandatory pools and joint underwriting associations.



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

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

1. Cash and invested aSSetS (LINE 12) .....ccccciiririiiriiieieiereit sttt sttt e 3,533,213,653 | e 3,533,213,653

2. Premiums and considerations (LINE 15) ........ccovoueueueueueiiirinieieieieeeeseses e e 45,338,043 ..o [ 45,338,043

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .......cccooevevesforininininiiinices 0 oo [ 0

4. Funds held by or deposited with reinsured companies (LiN€ 16.2) .........cccccrvvririnininienienenenenenese e 0 oo [ 0

5. ONEI @SSELS ..ouuvuiuieiuiieici ettt e 58,698,059 |.....ouiieieiernnies e 58,698,059

6. Net amount recoverable from FEINSUMETS .............c.criiiieiiriiiiriiciicice e e [ 139,311,608 |......coouve 139,311,608

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

8. TOHaIS (LINE 2B) ... 3,637,249, 755 139,311,608 3,776,561,363

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (LiNes 1 through 3) .......ccccovvvrrieeiiiinininneeeeeese e 147,173,423 | 97,908,013 |...coocvnnve 245,081,436
10. Taxes, expenses, and other obligations (LiNes 4 through 8) ...........ccccceeiriririeiereieeeeiisieeeee e oo 38,304,692 |- e 38,304,692
11, Unearned premiums (LINE 9) ........ccueueieiiieeieieiiieeieteie st sesens|eeeseseseneneas 94,809,520 |...covvuinnne 41,403,595 |................ 136,213,115
12. Advance premiums (LINE 10) ....c.oiiiiiiieieiee ettt [ [ 0
13. Dividends declared and unpaid (Lin€ 11.1 @Nd 11.2) ....oioiiiiieieieieeeeiieieeeieeee e oo 0 e [ 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiNE 12) ..........ccccceuevveeeeverererrinns|oereseeeeenennnns 82,869,918 | [ 82,869,918
15.  Funds held by company under reinsurance treaties (Lin€ 13) .......cccooeiiiiiiiiiiiiiiiiceeeeeeeeeeefereeec 0 oo [ 0
16.  Amounts withheld or retained by company for account of others (Line 14) ..........ccooeieiiiinenenenenfeoi e 0
17.  Provision for reiNSUrANCE (LINE 16) ........ceeiiiiiieieieieieeesesieiete ettt se sttt 0 oo [ 0
18, Other lIADIlIIES ..........cuiuiiiiicici e [ 2,269,987,900 |.ovuveeieieiririeeeies v 2,269,987,900
19. Total liabilities excluding protected cell busSIiNess (LINE 26) ...........cccevevireeeuereiieeieieieieieeseie e 2,633, 145,453 139,311,608 2,772,457,061
20. Protected cell iabilities (LINE 27) .......ooiiiiiiiiiiii e 0
21.  Surplus as regards policyholders (Line 37) 1,004, 104,302 XXX 1,004, 104,302
22. Totals (Line 38) 3,637,249, 755 139,311,608 3,776,561,363

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEMENES? ....oeeeeeeecececeeteeeeeeeceeeetesesessasseseseses s assssesesas s assssesesessssssssssessssssseseses s s assnseses s ssassneesesasssansnseses s ssssansesas s s ssansetesanasasanensasnanans Yes [ ] No [ |

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

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

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P - PART 1 - SUMMARY

(000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Net (1-2) [ Assumed Ceded Assumed Assumed Received Assumed
1. Prior..... XXX 0 ot O e 0 e 0 et 0 el 0 XXX......
2. 2014....|..... 223,228 |........ 24,629 |....... 198,599 |. B0 e 7 e O e 0 ol 0 e 2,574 XXX......
3. 2015.... ...... 324,833 |........ 53,158 |....... 271,675 135 [ 34 [ 0 et 0 e 0 7,059 | XXX......
4. 2016.....| .. 414,078 |....... 82,536 |....... 331,542 216 [ B3 [ 0 e 0 [0 6,968 | XXX......
5. 2017..... ... 509,287 |....... 113,544 |..... 395,743 272 e 89 | 0 e 0 i 0 . 8,318 | XXX......
6. 2018.....|...... 633,059 |....... 157,324 |....... 475,735 479 o168 |t 0 [ 0 i 0 | 11,244 XXX......
7. 2019.... ...... 777,257 |....... 215,836 |....... 561,421 375 | 128 | 0 e 0 . 0 | 10,606 ... XXX......
8. 2020......|...... 905,113 |....... 299,910 |....... 605,203 544 o219 [ 0 e 0 [0 5,160 | XXX......
9. 2021.... ...... 935,907 |....... 342,468 |....... 593,438 212 [ T4 | 0 e O 0 | 2,125 | XXX......
10. 2022.....[...... 896,818 |...... 345,912 |....... 550,906 236 oo 105 | O i 0 i 0 2,210 | XXX......
11. 2023 947,001 399,838 547,163 400 170 194 103 0 0 0 320 XXX
12.  Totals XXX XXX XXX 70,828 15,975 2,723 991 0 0 0 56,585 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Assumed Assumed Anticipated| Unpaid Assumed
1. Prior.. o 0 i O el O e O el 0 O el O 0 O 0 0 0 XXX.....
2. 2014l 13 el O e T el O e 0 et 0 e 0 el 0 e 0 e O o (V1 14 ... XXX.....
3. 2015 9T 23 [ T e 2 [ 0 s [V [V [V [V [V (V1 O, 73 ... XXX.....
4. 2016.....fecceee. 156 [ KT I 12 [ K L ) PO [V [V [V [V [V (V1N S 133 |...... XXX.....
5. 2017..c|eeeene 456 |....coeenn 83 | K72 I [CI P 2 | [V O [V [V [V [V (V1N S 408 |...... XXX.....
6. 2018.....|.ccoon 1,625 | 390 oo 123 [ 30 | [CI P 2 | [V [V [V [V [ 1,332 ... XXX.....
7. 2019....|eccee 4,941 |....... 1,194 | (N 89 | 79 | 20 [ooeeeenns [V [V [V [V [ 4,087 |...... XXX.....
8. 2020......|...... 15,698 |........ 4,416 |........ 1,178 | 332 | 88 | 23 | [V [V [V [V [V - 12,193 |..... XXX.....
9. 2021....[...... 13,708 |........ 4,579 |........ 1,028 |........... 344 | 51 | L[ [V [V [V [V [ 9,848 |...... XXX.....
10.  2022.....|...... 45,544 |....... 16,911 |...... 3,414 |....... 1,266 |........... 244 |............. 82 | [V [V [V [V [V - 30,943 |...... XXX.....
11. 2023 143,888 62,945 10,792 4,720 1,851 720 0 0 0 0 0 88,148 XXX
12.  Totals 226,120 90,574 16,959 6,792 2,322 863 0 0 0 0 0 147,174 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....]....... XXX | XXX | XXXevvveer | D, G R XXX | DL, GO O [V SR | I IS D0, SO VTR [V IO 0
2. 2014 s 2,870 | 282 [ 2,588 | 1.3 [ 11 [ 1.3 [ 0 oo 0 s e 14 [ 0
3. 2015, s 8,436 |............ 1,304 |............ 7,432 [ 2.6 | 2.5 | 2.6 | 0 oo 0 s e T 0
4. 2016.....| e 8,712 | 1,611 [ 7,101 o 2.1 | 2.0 | 2.1 | 0 oo O s oo 132 | 1
5. 2017.....fceee. 11,197 [ 2,476 |............ 8,721 | 2.2 | 2.2 | 2.2 | 0 oo 0 o v 401 [ 2
6. 2018.... e 16,532 oo 3,956 |.......... 12,576 oo 2.6 | 2.5 | 2.6 | 0 oereererermeeeees 0 s s 1,328 | 4
7. 2019....fcee 19,464 |........... 4,771 | 14,693 | 2.5 | 2.2 | 2.6 | 0 oereererermeeeees 0 s s 4,028 | 59
8. 2020.... cccun. 24,074 |............ 6,721 |......... 17,353 | 2.7 | 2.2 | 2.9 | 0 Joereererermeeeees 0 o e 12,128 | 65
9. 2021....fceeee 17,867 |.coeenene 5,894 |........ 11,973 | 1.9 [ 1.7 | 2.0 | 0 oereererermeeeees 0 s s 9,813 | 35
10. 2022.....|....... 52,675 |..cco... 19,522 |.......... 33,153 | 5.9 | 5.6 | oo 6.0 |oorreens 0 Joereererermeeeees 0 o e 30,781 | 162
11. 2023 157,125 68,657 88,468 16.6 17.2 16.2 0 87,017 1,131
12.  Totals XXX XXX XXX XXX XXX XXX 0 XXX 145,715 1,459

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.

33




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE P - PART 2 - SUMMARY

Years in
Which Losses
Were Incurred

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

1
2014

2
2015

3
2016

4
2017

7
2020

8
2021

-

© © N o o0 ~ 0N

N
=4

-
-

...1,015

.......... 1,118
.......... 2,696

5 6
2018 2019
.......... 1,13 ... 1,113
.......... 2,646 |.........2,615
.......... 7,152 |..........7,159
.......... 7,714 |.......7,516
........ 12,620 |..........9,464
......... 27,783 |........ 17,616
....... XXX...... [.........37,996
....... XXX e XXX
....... XXX o | XXX
....... XXX e XXX
XXX XXX

.......... 1,113
.......... 2,600
.......... 7,047
.......... 7,313
.......... 8,915

....... 1,113
....... 2,587
....... 7,124
....... 7,003
....... 8,738

SCHEDULE P - PART 3 - SUMMARY

Years in
Which
Losses
Were
Incurred

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END
($000 OMITTED)

-

© ©®© N o o ~ 0 N

N
=4

-
-

DEVELOPMENT
9 10 11 12
2022 2023 One Year [ Two Year
e I3 1,13 [ 0 oo 0
2,588 | 2,588 | [V SR 1
e 1,130 e 7,132 | 2 o 8
e 1,212 | 7,101 | (GRRD] ov— 98
...8,988 |.......... 8,721 | (PZ75] e (17)
13,128 ... 12,576 |........... (1573 U (701)
. 18,283 |....... 14,693 |........ (3,590)[......... (3,159)
...39,387 |......... 17,353 |....... (22,035)f..... (180,739)
..21,706 |......... 11,973 |....... (15,733)|....... (56,538)
..67,190 |......... 33,153 |....... (34,037)|....... XXX......
XXX 88,468 XXX XXX
12. Totals (76,322)] (241,046
11 12
Number of | Number of
9 10 Claims Claims
Closed Closed
With Without
Loss Loss
2022 2023 Payment Payment
JUOU I B ) OO 1,113 [...... D 9, G N XXX......
2,574 2,574 |....... D 0, SR XXX......
e 1,057 | 7,059 |..... XXX.ovre oo XXX......
....6,894 |......... 6,968 |...... D 0, SR XXX......
8,252 | 8,318 |...... XXX.ovre oo XXX......
. 11,060 |........ 11,244 |....... XXX.ovore oo XXX......
9,352 | 10,606 |....... XXX.ovre oo XXX......
3,002 |.......... 5,160 |....... XXX.ovve oo XXX......
........ 634 |.......... 2,125 | XXX o XXX
........ 152 | 2,210 | XXX [ XXX
XXX 320 XXX XXX

SCHEDULE P - PART 4 - SUMMARY

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

Years in
Which
Losses
Were
Incurred

10

-

© © N o o0 ~ 0N

N
=4

-
-
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule P - Part 1A - Homeowners/Farmowners

NONE

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

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

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

NONE

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

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

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

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule P - Part 1M - International

NONE

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

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE

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

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE P - PART 1S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX v XXX v D.9.9, VRN R 7,201 |.......... 2,022 | 65 | 15 [ [V [V OO [V I 5,230 |....... XXX......
2. 2022... ... 896,818 |...... 345,912 |....... 550,906 |......... 3,237 | 1,158 [ 236 | 105 | [V [V OO [ I 2,210 |....... XXX......
3. 2023 947,001 399,838 547,163 400 170 194 103 0 0 0 320 XXX
4. Totals XXX XXX XXX 10,838 3,350 495 223 0 0 0 7,760 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Anticipated| Unpaid Assumed
1. Prior...........36,688 |....... 10,718 |........ 2,753 o806 [ 227 [ 61 [ 0 [ 0 e 0 i 0 e 0 e 28,083
2. 2022.....|...45,544 |.... 16,911 |...... 3,414 1,266 |24 |82 [ O [ 0 e O 0 0 [ 30,943
3. 2023 143,888 62,945 10,792 0 0 88,148 0
4. Totals 226,120 90,574 16,959 0 0 147,174 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior ....f....... XXX o XXX o XXX o XXX o XXX ovve o D.9.0 TN I, (V1 0. XXX oo 27,917 | 166
2. 2022.... ... 52,675 |...c..... 19,522 |......... 33,153 | 5.9 | 5.6 | 6.0 | (V1 [ PO 0.0 [eernene 30,781 | 162
3. 2023 157,125 68,657 88,468 16.6 17.2 16.2 0 0 0.0 87,017 1,131
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 145,715 1,459
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule P - Part 1T - Warranty

NONE

Schedule P - Part 2A - Homeowners/Farmowners

NONE

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

NONE

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

NONE

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

NONE

Schedule P - Part 2E - Commercial Multiple Peril

NONE

Schedule P - Part 2F - Section 1 - Medical Professional Liability - Occurrence

NONE

Schedule P - Part 2F - Section 2 - Medical Professional Liability - Claims-Made

NONE

Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 2H - Section 1 - Other Liability - Occurrence

NONE

Schedule P - Part 2H - Section 2- Other Liability - Claims-Made

NONE

Schedule P - Part 21 - Special Property

NONE

Schedule P - Part 2J - Auto Physical Damage

NONE

Schedule P - Part 2K - Fidelity/Surety

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

Schedule P - Part 2L - Other (Including Credit, Accident and Health)

NONE

Schedule P - Part 2M - International

NONE

Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Years in
Which Losses
Were Incurred

1. Prior......

© ® N o o & w0 N
N}
=3
2
N

-
o
N
o
N
N

-
-
N
o
N
w

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
2 3 4 5 6 7 8 9 10 11 12
2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 One Year | Two Year
....... XXX | forecc e fo e e
....... XXX oo XXX
....... XXX oo XXX
....... XXX oo XXX
....... XXXeooion oo XXX
....... XXX oo XXX
....... XXX oo XXX
....... XXX oo XXX
XXX XXX

12. Totals

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

1o Prior. o e fe e e
2. 2014 e o e
3. 2015.... ... XXX evvwe oo fon e e e
4. 2016......|...... D,0,, T I XXX vvowe e fe e e
5. 2017.... ..... D,0, O, T I XXX......
6. 2018..... ..... XXX oo oo XXX......
7. 2019.... ... XXX oo oo XXX......
8. 2020........... XXX oo o XXX......
9. 2021.... ..... XXX oo oo XXX......
10. 2022.....[...... XXX oo o XXX......
11. 2023 XXX XXX

12. Totals

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

1. Prior.....]...... XXX foeee XXX foee XXX [ XXX ooeen foevne XXX oo [ D0, S N XXX [ 277,991 |......... 79,230 |........ 36,946 |....... (42,284)!..... (241,046)
2. 2022...|.. XXX foeee XXX foee XXX [ XXX e XXX oo [ D0, S N XXX oo [ XXX Joeeen 67,190 |........ 33,153 |....... (34,037)|....... XXX......
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 88,468 XXX XXX

4. Totals (76,322)[  (241,046)

SCHEDULE P - PART 2T - WARRANTY

1. Prior....L...... XXX o XXX v o XXX AKX . . ORI ... B D .. |..............ooovvncfeonn L
2. 2022...|...... D,0,, T I XXX v o XXX . . K. | EROCRE NG . B i . ... XXX......
3. 2023 XXX XXX XXX XXX XXX

4. Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule P - Part 3A - Homeowners/Farmowners

NONE

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

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

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

NONE

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

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

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

Schedule P - Part 3M - International

NONE

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

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 Payment Payment
1. Prior.....{..... 000w fereereeieeeeeeees e e e
2. 2014 e e e fe e e
3. 2015..... ... XXX......
4. 2016......|...... XXX......
5. 2017.... ..... XXX......
6. 2018....|...... XXX......
7. 2019.... ... XXX......
8. 2020......|...... XXX Jorere e XXX i [ XXX [ XXX o XXX [roens XXX Joeereememreneerrieeesemeecceeseees s
9. 2021...|.... XXX Jorere e XXX i [ XXX [ XXX o XXX.ovoe foo XXXKeoven foevnne XXX [reeemeicicirinmenefereseemeeceseseeererccrcec e
10.  2022......[...... XXX Jorere e XXX i [ XXX [ XXX o XXX.ovoe foo D %, O, S N D9, %, G RO D00 N UUUUUUIIRRUTS AUDUIRTRUUIURO IUVOURURROTRTOUIN! NVTUUROTORORON
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L L
2. 2014 e f
3. 2015....[|...... D, ¢, GOV FURUSURY USRI [SUROUSURURRTER ROSURESRRRRR RIS UURIUROPRUIN USRS ROURSURIERRTURR! RSOV PRSI R
4. 2016......|...... XXX e XXX i oo fo e e
5. 2017.... |..... XXX fereen XXX
6. 2018....[..... XXX fereen XXX
7. 2019...[..... XXX e Joeee XXX
8. 2020............. XXX foreen XXX
9. 2021.... |..... XXX e foeeen XXX
10.  2022......|...... XXX fereen XXX
11. 2023 XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....]..... XXX [ XXX [ XXX e | XXX [ XXX [ D0, U RO XXX e | 000....... oo 3,633 |.......... 8,863 |....... D, 0., GOV RV XXX......
2. 2022....|...... XXX [ XXX [ XXX | DL, &, GOV O XXX [ D9, COU RV XXX e | D0, &, VTR RO 152 | 2,210 |...... D, 0,0, GOV U XXX......
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX 320 XXX XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior........... XXX v oveeee XX s o XXX (XXX .. M. OO ... B DN .. (... o
2. 2022.....|.... XXX e e XX i Jreeee XXX (X . XK. | ORI . B ... Dy .. [
3. 2023 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule P - Part 4A - Homeowners/Farmowners

NONE
Schedule P - Part 4B - Private Passenger Auto Liability/Medical
NONE
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical
NONE
Schedule P - Part 4D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 4E - Commercial Multiple Peril
NONE
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 4G - Special Liability
NONE
Schedule P - Part 4H - Section 1 - Other Liability - Occurrence
NONE
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made
NONE
Schedule P - Part 41 - Special Property
NONE
Schedule P - Part 4J - Auto Physical Damage
NONE
Schedule P - Part 4K - Fidelity/Surety
NONE
Schedule P - Part 4L - Other (Including Credit, Accident and Health)
NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

Schedule P - Part 4M - International

NONE

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

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

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

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
In\{:vuerl;Zd 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
1. Prior. o e e e e e e e,
2.
3.
4.
5.
6.
7.
8. 2020.............. XXX v XXX e XXX v XXX v XXX v XXX oovven e e foeccc o
9. 2021... ... Do %, %, SR XXX e XXX v XXX v XXX v XXX v XXX oo e e e
10.  2022.....|........ Do %, %, SR XXX v XXX v XXX v XXX v XXX v XXX v XXX v e
11. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....J....... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX v [ 19,273 | 5,254 | 1,947
2. 2022........ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX o 4,605 |............. 2,148
3. 2023 XXX XXX XXX XXX XXX XXX XXX XXX XXX 6,073
SCHEDULE P - PART 4T - WARRANTY
1. Prior.....{..... XXX s XXX
2. 2022..... ... Do %, %, SR XXX........
3. 2023 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

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

NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 1A
NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

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

NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5T - Warranty - Section 1
NONE
Schedule P - Part 5T - Warranty - Section 2
NONE
Schedule P - Part 5T - Warranty - Section 3
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 1
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 2
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 1
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 2
NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

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

NONE
Schedule P - Part 6H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 6M - International - Section 1
NONE
Schedule P - Part 6M - International - Section 2
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 1
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 2
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Liability - Section 1
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Assumed Liability - Section 2
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 1A
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 2B
NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule P - Part 7A - Section 1 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 2 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 3 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 4 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 5 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 1 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 2 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 3 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 4 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 5 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 6 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 7 - Reinsurance Loss Sensitive Contracts

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.
1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1
If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:
1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in
o o)1= £ PSR R TSRS RPRRPRRRNY B
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...t Yes [ ] No [ ]
1.4 Does the company report any DDR reserve as 10ss or 10ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiieiie ettt ettt see s e b neeens Yes [ ] No [ ]
1.5  If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? ......ccccevviviiriuereieiieceeciereeseesisiennas Yes[ 1 N[ 1 NA[ ]
1.6  If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:
DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid
1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612_Totals 0 0
2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No [ ]
3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
FEPOIEA N ThIS STAIEMENT? ... .cvivieiii ettt ettt ettt et e e et e ettt eeeee s es et e e et et et eseas st eses et et et et eseeess s essees et et esesess s aessetat et et esese s esasataseteseennn s anananaen Yes [ X] No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ........vuiviviviiieeecteteiei ettt te ettt ettt es bbb s s e s b et s s et s s bbb s eses bbbt s bbb st s s bbb s s e st bbb s st se b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) B4 FIARILY vvooveeeeeeeeeeee oo ene eeseesess s naees
B.2 SUFELY ...ttt eeee e
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveuecene
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes[ 1 No[X]
7.2 (An extended statement may be attached.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including 4 5 6 7 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama .......ccccoooeece AL ool e 9,311,532 |....... 9,754,870 |...ocovvrere 0. .194,303 |... 618,797 ..2,149,283 |..
2. Alaska .......occeieeice AK ool 2,097,424 |....... 2,225,012 |.. .0 |
3. Arizona .......cooeeeeece AZ ool 34,385,565 |..... 34,599,528 |.. .0 |
4. Arkansas .......cccceee. AR ool [ 9,875,492 |..... 10,286,300 |.. 0 o 232,594 [ ,
5. California ........cccccoeuenene ....106,777,604 |.. 109,688,244 |.. w0 | 451,011 9,510,027
6. Colorado .......cccceceeeeeee. CO |oveveen L 33,812,583 |..... 34,586,411 |.. wee0 ] 100,055 ... 1,463,912 |...
7. Connecticut .......cccccccc.. CT oo lvereen o 8,433,475 |....... 8,717,106 |. o0 o 30,488 |......... (593,829)|....
8. Delaware .........cc...... DE  |ooeeveebveieen | 2,486,449 |...... 2,632,833 |. 0 o 128,719 [ (153,493)(....
9. District of Columbia .....DC |........Leccoei | 1,903,464 |....... 2,077,889 |.. w0 e (V1 (328,196)....
10.  Florida .....ccccceovviernnne ....108,430,967 |....109,023,719 |.. w0 o 205,284 ... 5,286,218 |....
11. Georgia ....coccevvevvveeecte GA evveee L e 33,590,714 |...... 33,793,876 |.. w0 o 78,847 | 2,910,208 |....
12, Hawaii oo HE e L 2,001,078 |...... 2,348,594 |.. w0 e (V1 (205,777)|....
13. Idaho ... ID e b e 8,940,885 |....... 8,697,702 |.. w0 o [V - 1,416,961 |....
14, NOIS .cooveevcvcvece IL - e L e 28,339,187 |..... 29,118,218 |.. 0 o 1,059,783 |....... 1,328,060 |....
15, Indiana ......cccoceeeicece e IN- e b o 13,886,005 |..... 14,203,963 |.. ...0 586,812
16, lowa oo JA e L e 4,303,369 |...... 4,491,206 |.. .0 | . 245,618
17. Kansas ......ccoeeecee. KS ool o 4,158,105 |....... 4,334,866 |.. o0 e 32,975 [ 81,646
18.  Kentucky ......ccccoevveeecece KY ool e 7,547,868 |...... 7,704,795 |. .0 | ... 244 619
19. Louisiana ......ccccocecec. LA ool e 9,945,476 |..... 10,377,736 |.. w0 o 529,181 | 1,155,191 |...
20. Maine ......cooccevvcevcccce ME ool e 2,023,060 |...... 2,088,706 |.. o0 o 28,283 [ (3,987)]....
21. Maryland ......... - ISR ISV 23,351,552 |.... 25,514,327 |.. .0 | ..(568,525)|....
22. Massachusetts ............ MA oL e 12,048,868 |..... 12,511,994 |. .0 | .16, 351,606 |....
23. Michigan .....cccccocevvccecce Ml oo L o 23,393,201 |..... 23,855,439 |. o0 o 573,707 |...... 1,691,380 |...
24. Minnesota ......cccococecec. MN ool o 19,082,576 |..... 20,091,962 |.. o0 o 357,960 |......... 489,361
25.  MissisSippi ....cooveeeeecee MS ool [ 2,993,722 |....... 3,048,595 |.. w0 | 118,850 ... 401,613
26. Missouri.....cccceceevceeece: MO oo L e 13,967,308 |..... 14,449,253 |. w0 | 196,504 ...
27. Montana .........ccococoeeee. MT oo Lo o 1,894,125 |....... 1,922,008 |.. .0 |
28. Nebraska .........cccccccc.... NE foereverelvrenen [ 3,770,124 |....... 3,861,669 |.. .0 |
29. Nevada .....cccccococvcccccee NV ool | 18,945,677 |..... 19,134,128 |. 0.
30. New Hampshire .........NH |cooocoe oo [ 2,934,692 |....... 3,039,161 |.. 0.
31. NewJersey ....cccoeeecececoNd Joovevoo Lo | 25,291,618 |..... 26,411,841 |. 0.
32. New Mexico .....ccccoeeecc. NM ool | 3,892,040 |...... 4,039,956 |.. 0.
33. New YorK ...cccoveveecci e NY ool o 22,323,562 |..... 23,230,303 |.. .0 |
34. North Carolina ............ NC  |oeeveeeeluveen [ 25,439,854 |..... 26,086,055 |.. .0 |
35. North Dakota .......cc..... ND |oveuvevee b e 1,116,444 |...... 1,142,821 |.. .0 |
36. Ohio ..o OH el o 24,432,208 |..... 26,511,609 |.. .0 | ,
37. Oklahoma .......ccccceeeec. OK foveveee b e 8,488,088 |....... 8,892,613 |.. wei0 ] 355,598 ...
38. 0regon ......cceceeeeeceeeee OR |oveee L o 12,637,735 |..... 12,899,871 |. o0 o 279,757 |...
39. Pennsylvania ............ PA ...l | 21,695,157 |..... 22,986,953 |.. .0 | 592,098 |.......... ,
40. Rhodelsland ............. Rl fooeeeeeLucoriis oo 1,560,172 |....... 1,639,566 |.. o0 o0 [ (111,924)|....
41. South Carolina .............SC |........L.........|..... 12,851,606 |..... 0. .. (91,512)]....
42. South Dakota .............. SD |oeeecee. L [ 974,036 ... .0 |
43. Tennessee ........cc...... TN ool | 17,404,119 | .. ...0
44, TEXAS .ovevrreirieinieieens ....105,072,229 |....106, 176,458 |.. ..0
45. Utah ..o UT el e 17,668,376 |..... 17,692,630 |.. ...0
46. Vermont .......ccoeeeee . VT el 848,187 |......... 867,984 |.. .0 |
47, Virginia ..cccoceevvveencecee VA e Lo s 23,031,325 |..... 25,068,043 |.. .0 | ,299 | (698,635)|....
48. Washington ................. WA [l | 28,491,454 |.... 30,752,085 |.. 0 o 221,969 ... 1,834,433 |....
49. West Virginia ......ccc.... WV oo Lucoriis oo 1,860,333 |....... 1,938,044 |.. 0 o 137,808 |.......... 116,990 |....
50.  Wisconsin .....ccococeeveeee W1 ool e 9,500,236 |....... 9,796,173 |.. .0 | 7,719 | 79,507 ..
51. Wyoming - ..1,115,970 |....... 1,131,782 |. 0| ...9,345 |... 119,540 ...227,855 |..
52. American Samoa ......... NS T PP | A U IORURR ISR IUSRSRRRRPRR OSSR
53. Guam .....coceeiieieeeec e GU oot Ne e e s e |
54. PR N e oo e oo oo
55. U.S.Virginlslands ....... VI [ N forrerrenmmreeeerees [ [ e e [
56. Northern Mariana
Islands .........cccoceueennne MP | e [ [oerereeeerrires foeeeeeesireieninieines [eeseeneeieenesenees [rrrieienerenene [reeeeee e
57. Canada.......cccouuunnnn... CAN|. e |- TR R IS eree e ———— e |-
58. Aggregate other alien . OT |....... XXX....... .0 ... .0 . 0. .0 . 20 0.
59. Totals XXX 920,326,896 | 947,000,618 0 10,722,662 39,428,466 243,080,333
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccoeeveve foenne D,0.0 S R (L (L (L [ (O R [0 [V 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccevveies weee 51 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccoeerieines ceeeae 0
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiie e sennees 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - S€€ DSLI)..........cccoiiiiiiiiiiiiie e e 0 6. N - None of the above - Not allowed to write business in the state... ....... 6

(b) Explanation of basis of allocation of premiums by states, etc.
Premiums are allocated by state based on the location of the insured property.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

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

Allocated by States and Territories

Direct Business Only

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

-

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

© © ® N o o & DN

Alabama

Alaska

Arizona

Arkansas

California

Colorado

Connecticut

Delaware .........cccooieiiiiiiiiiiiieeces

District of Columbia

Florida

GEOMGIA .ttt
Hawali ...

Kentucky

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

Michigan

Minnesota

Mississippi

Missouri

MONANE ...
New Hampshire ........ccccceevieeiiiieieeeeceeee e
NEW JEISEY ...cviiiiiiiiiiieeiee e
New Mexico

New York

Vermont

Virginia

Washington

West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

CaANAAA ..o

Aggregate Other Alien
Total
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Essent Irish Intermediate
Holdings Limited

UIP (Ireland)

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

100%

SCHEDULE Y
SCHEDULE Y PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

UCP (Bermuda)

Essent Group Ltd.

100%

100%

Essent US Holdings, Inc.
UDP (DE)

100%

100%

100%

100%

100%

100%

Essent Reinsurance Ltd.
IA (Bermuda)

100%

Essent Agency (Bermuda)
Ltd.

NIA (Bermuda)

CUW Solutions, LLC

Essent Guaranty, Inc.

Essent Guaranty of PA, Inc.

EssentServices, LLC

EssentVentures, LLC

Essent Treasury Services,

LLC

100% NIA (DE) NAIC # 13634 (PA) NAIC # 13748 (PA) NIA (DE) NIA (DE) NIA (DE)
Essent Title Holdings, Inc. 100% |
NIA (DE)
Essent Solutions, LLC
| DS (DE)
100% | ] 100%
Boston National Holdings LLC Agents National I nsurer
Company
UDP (MO)
100%
100% 100% 100% 100%
BNT virtual Holdings LLC Agents Agents TitleNet Agents National Title
NIA (DE) Exchange LLC University LLC Systems LLC Insurance Company
NIA (MO) NIA (MO) NIA (MO) NAIC # 12522 (MO)
100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100%
Boston BNT Title
129 WT BNT Canyon National Title BNT of Company of BNT of BNT of BNT of Texas, BNT of Utah BNT of BNT of BNT of New BNT Escrow The Closer,
Charlotte LLC LLC Agency, LLC Alabama LLC California Kentucky LLC Arkansas LLC LLC LLC Oklahoma LLC Louisiana LLC Mexico LLC Services LLC LLC
NIA (NC) NIA (FL) NIA (|’=L) NIA (AL) IA (CA) NIA (KY) NIA (AR) NIA (TX) NIA (UT) NIA (NC) NIA (LA) NIA (NC) NIA (NC) NIA (NC)
100% |
100% | 51% 51% 51% BNT of
Virtual Title Ideal Title Ideal Escrow of || Ideal Title of Arizona, LLC
LLC Agency LLC California, Inc. Texas LLC NIA (NC)
NIA (TX) NIA (FL) NIA (CA) NIA (TX)
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ANNUAL STATEMENT FOR THE YEAR 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) *
U 00000 ....|98-0673656 .. | .... ... 10001448893 .. |New York Stock Exchange . |Essent Group Ltd. .......... .

..... 00000 ....|98-0673657 .. . ... |Essent Reinsurance Ltd.

..... 00000 ....|98-1167480 .. Essent Irish Intermediate Holdings Limited .. |..

Essent Group Ltd.
Essent Group Ltd. .. .
Essent Irish Intermediate Holdings Limited
......................................................... Ownership

Ownership..
Ownership

.100.000 ...|Essent Group Ltd.
.100.000 ...|Essent Group Ltd.

................................................................ 00000 ....|26-3414247 .. Essent US Holdings, Inc. ......cccceeeeeeeeeeeen. | L DELLL .100.000 ...|Essent Group Ltd.

. 4694 ...|Essent Grp B 13634 ....[26-3728115 .. Essent Guaranty, Inc. .......... .. PA..... ..|Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.
L4694 .. |Essent GIp .......eeevvvvvvvvevnrennrnnnnnnnnns | eeees 13748 ... |27-1440460 .. Essent Guaranty of PA, Inc. .|Essent US Holdings, Inc. Ownership.. ..}.100.000 ...|Essent Group Ltd.
..... 00000 ....|45-3478888 .. CUNl Solutions, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.

..... 00000 ....|27-2881289 .. Essent Solutions, LLC Essent Guaranty, Inc. ... Ownership .100.000 ...|Essent Group Ltd.

..... 00000 ....|98-1340476 .. Essent Agency (Bermuda) Ltd . |Essent Reinsurance Ltd. . Ownership.. ..}.100.000 ...|Essent Group Ltd.

..... 00000 ....|86-3270759 .. EssentServices, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.

..... 00000 ....|86-3270350 .. EssentVentures, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.

..... 00000 ....|87-1422316 .. Essent Treasury Services, LLC . |Essent US Holdings, Inc. Ownership.. ..}.100.000 ...|Essent Group Ltd.

..... 00000 ....|92-2590985 .. Essent Title Holdings, Inc. ...... Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.

..... 00000 ....|27-0210286 .. 129 WT Charlotte LLC .. Boston National Holdings LLC .................. | Ownership .100.000 ...|Essent Group Ltd.

..... 00000 ....|20-4052369 .. Agents Exchange LLC .... . |Agents National Title Holding Company ......|Ownership.. ..}.100.000 ...|Essent Group Ltd.

d o e 00000 ....|20-3430255 .. Agents National Title Holding Company . .. |Essent Title Holdings, Inc. . . | Ownership.. ..}.100.000 ...|Essent Group Ltd.

o |Essent Grp. .oooeeiiiiiiiiiiiiiiiiii [ 12522 ....[20-3840531 .. Agents National Title Insurance Company .. .| Agents National Title Holding Company . | Ownership.. .100.000 ...|Essent Group Ltd.

..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.
..}.100.000 ...|Essent Group Ltd.

.100.000 ...|Essent Group Ltd.

Ownership..
. | Ownership..
. | Ownership..
.. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
.. | Ownership..
. | Ownership..
Ownership

.. | Agents National Title Holding Company
.. |Boston National Holdings LLC ...
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC ...
.. |BNT Title Company of California LLC
.. |Boston National Holdings LLC ...
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC
.. |Boston National Holdings LLC
. |Boston National Holdings LLC
. |Essent Title Holdings, Inc. .
Boston National Holdings LLC ...

..... 00000 .... [27-4533962 ..
..... 00000 .... |47-3699935 ..
..... 00000 .... [82-2004599 ..
..... 00000 ....|47-2587148 ..
..... 00000 .... [37-1730190 ..
..... 00000 .... |47-2572186 ..
..... 00000 .... [61-1787619 ..
..... 00000 ... |85-3909536 ..
..... 00000 .... [85-3886839 ..
..... 00000 ....|82-3121114 ..
..... 00000 .... [27-3737461 ..
..... 00000 .... |47-2575562 ..
..... 00000 .... [43-3641315 ..
..... 00000 .... |84-2351775 ..
..... 00000 .... [27-3723074 ..
..... 00000 .... |20-4860829 ..

Agents University LLC ....
BNT Canyon LLC .
BNT Escrow Services LLC ..
BNT of Alabama LLC .....
BNT of Arizona LLC ..
BNT of Arkansas LLC .
BNT of Kentucky LLC .
BNT of Louisiana LLC
BNT of Oklahoma LLC ....
BNT of New Mexico LLC .
BNT of Texas, LLC
BNT of Utah LLC ......

BNT Title Company of California LLC .
BNT Virtual Holdings LLC ...
Boston National Holdings LLC .
Boston National Title Agency, LLC

..... 00000 ....|86-3891112 .. Ideal Title Agency LLC BNT Virtual Holdings LLC .. Ownership ..51.000 ....|Essent Group Ltd.
..... 00000 ... |88-1297605 .. Ideal Title of Texas LLC ... . |BNT Virtual Holdings LLC Ounership.. ..|Essent Group Ltd.
..... 00000 ....|87-4654854 .. Ideal Escrow of California Inc. ... BNT Virtual Holdings LLC .. Ownership ....|Essent Group Ltd.
..... 00000 .... | 38-3880269 .. The Closer, LLC Boston National Holdings LLC .................. | Ownership ...|Essent Group Ltd.
..... 00000 ....|26-2901911 .. TitleNet Systems LLC . | Agents National Title Holding Company . | Ownership.. .|Essent Group Ltd.

EE5555555555555555555555555855858]

..... 00000 .... |84-2450700 .. Virtual Title LLC

BNT Virtual Holdings LLC .........cceeeeeeennns Ownership .100.000 ...|Essent Group Ltd. .....

[ Asterisk | Explanation |
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHE

DULEY

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)

..... 00000 .....|26-3414247 .....|Essent US Holdings, InC. ....ccooovevivinis v 294,992,948 [ (48,052,630) [ e e (16,569,898 [ [ e foeeccccce ... 230, 370,420

..... 13634 .....|26-3728115 ..... |Essent Guaranty, Inc. ... ...(294,992,948)].... ....8,147,846 |... )| ... ... (474,576,466)|....

..... 00000 .....|27-2881289 .....|Essent Solutions, LLC .... 2,871 rreeenen 2,971 o

..... 13748 .....|27-1440460 .....|Essent Guaranty of PA, INC. ..o fooriicernccciniins [t e orereeeesnnssesnnnees Joeveeenneneeen. 2,424,810 s [ 3,049, 758

..... 00000 .....|45-3478888 ... |CUN Solutions, LLC .....cocoiiiiriiiriciriciriiins et [t e [eensieinssenssesssesnsennnens [eneeenseennee. 8, 244,995 . 8,244,995

..... 00000 .....|98-0673657 ..... |Essent Reinsurance Ltd. ..... ......(150,000) 186,456,416 |....

..... 00000 .....|92-2590985 .....|Essent Title Holdings, Inc. .. (2,100,324) ..(2,100,324)|....

..... 00000 .....|27-3723074 ..... |Boston National Holdings LLC .... ....9,996,881 |....

..... 00000 .....|20-4860829 .....|Boston National Title Agency, LL .. (1,423,356)|.... .. (1,423,356)|....

..... 00000 .....|27-3737461 ..... |BNT of Texas, LLC .....ccooevimrricicnrninne ..(499,006).... ..(499,006)....

..... 00000 .....[20-3430255 ..... [Agents National Title Holding Company ......|.ccccooioiooiiooiiiiiiiens fooreieieicecececcieeies foeeeeeeeeceeeeeeeeeiees e [eeveieseeseeiennennn 110,228 eeeeeeeeenann. 116,228

..... 12522 .....[20-3840531 .....|Agents National Title Insurance Company .. |......cccoovmveoreiriieies foveeririennn. 38,005,749 | 4,850,000 |voveviiiccicieeiceccees [ 88,708 [oicceeeeeiies e e e oevenieeen 42,984 45T |,

..... 00000 .....|26-2901911 .....|Titlenet ... 1,107,426 ... 1,107,426 |...

.......... 86-3270350 ..... |EssentVentures LLC .. (4,850,000)....

0 0 0 0 0 0 XXX 0 0 0

9999999 Control Totals
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SCHEDULE Y

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

Granted Granted
Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Essent Guaranty, InC. .....cccooovviiiieiiiiceeeeeees Essent US Holdings, INC. ..ccooovivivivveecicieiieceeeees oo 100,000 | NO........ Essent Group Ltd. ..ocoooieveiiieeeee Essent Grp 100.000

Essent Guaranty of PA, Inc. ................
Agents National Title Holding Company

Essent US Holdings, Inc. ...
Essent US Holdings, Inc.

e NOLL Essent Group Ltd. ....
................ Essent Group Ltd.

... |Essent Grp
. |Essent Grp ..




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 12.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 17... NO
14. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 17 ................ NO
15.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? . NO
16.  Will the Premiums Attributed to Protected Cells Exhibit be filed by March 17 .........ccccoiiiiiiiiiies . NO
17.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domlcne and the NAIC by March 1'> . NO
18. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 172...........cccccoiiiiiiiiiiicic e, NO
19.  Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified) YES
20. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 17 ..........ccooiiiiiiiiiiieeeeeeeeee YES
21.  Will the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... YES
22. Wil the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 ........cccccoviiiiiinienene NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
24. Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit par‘mer be flled

electronically With the NAIC DY MAICH 17 ...ttt bbb bbbt bbb bR b H e E e E bbbt bt b e bt bt bt e bt e bbbt e bt e bbb s NO
25. Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ...ttt bbb bbb bt b E b bt E b E £ E e E e b e b e bbb e bt e bt bt e bt e bbbt e b b nre e NO
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

L I AT NN O oY 1 = o T RSV UR USRI NO
27. Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state

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

y ?
29.  Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by
L= T4 o g TSSOSO ST RRRSURTINE NO
APRIL FILING
30. Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? .......coooeiieieenen.
31.  Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
32.  Will the Accident and Health Policy Experience Exhibit be filed by April 17 ..
33.  Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 17
34. Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1?
35.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
I TN O oV AN o) ¢ | OSSPSR
36. Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 1?
37.  Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 1? ..
AUGUST FILING
38. Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 .........cccoooeiiiiiiiiiinnns YES
Explanations:

Bar Codes:

T e e |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I II ||| II ||| |I |I| || II| II| II|
1 3y 6 38 4 2 o0 2 3% 3 9 0 0 O
b R B e |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I II ||| II ||| |I |I| || II| II| II|
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Trusteed Surplus Statement [Document Identifier 490]

Premiums Attributed to Protected Cells Exhibit [Document Identifier 385]

Reinsurance Summary Supplemental Filing [Document Identifier 401]

Medicare Part D Coverage Supplement [Document Identifier 365]

Bail Bond Supplement [Document Identifier 500]

Director and Officer Insurance Coverage Supplement [Document Identifier 505]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]

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

Market Conduct Annual Statement (MCAS) Premium Exhibit
[Document Identifier 600]

Credit Insurance Experience Exhibit [Document Identifier 230]

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

Accident and Health Policy Experience Exhibit [Document Identifier 210]

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

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

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

Private Flood Insurance Supplement [Document Identifier 560]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Underwriting and Investment Exhibit Part 3 Line 24

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
2404.  INVESIMENT BXPENSES ..vovivieiiiicicecececeeee ettt eies |oeetesetete e eeies |eeeeeesetes e eneene |orererereeenna 4,384,344 | 4,384,344
2497. Summary of remaining write-ins for Line 24 from overflow page 0 0 4,384,344 4,384,344
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 617,410,575 |............ 17.473 |...... 617,410,575 |...cocvne 0f..... 617,410,575 |........... 17.474
1.02 All Other GOVEIMMENLS .........cocvvieeeeeieiiieieeeeeeeeeeeee e e 55,698,055 |............. 1.576 |....... 55,698,055 |.....cvoeeeene 0f.... 55,698,095 |............. 1.576
1.03 U.S. states, territories and possessions, etc. guaranteed 26,425,118 |............. 0.748 |....... 26,425,118 |...cooviee 0 e 26,425,118
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 67,490,266 |............. 1.910 |........ 67,490,266 |........ccoevreenee 0f....... 67,490,266 |............. 1.910
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 682,750,075 |............ 19.323 |...... 682,750,075 |...cocvvne 0f..... 682,750,075 |........... 19.324
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e ..1,600,681,395 |............ 45.301 |.. 1,600,681,395 |........cccveveeeneee 0(.1,600,681,395 |........... 45.304
1.07 Hybrid SECUMLIES .....ccoiiviiiiiiiiieiiieit et o
1.08 Parent, subsidiaries and affiliates ............ccoccviiiiiiiin e
1.09 SVO identified fUNGAS .......cooviriieieeiiiriceireeers e s 0
1.10 Unaffiliated bank loans .......... ..27,765,416 |.
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e 0
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e .. 3,078,220,900
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovovvvvreeceeec oo 565,500 |............. 0.016 |............. 565,500 |...ooveveriine [ 565,500 |............. 0.016
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cccccevrnniicnnnneceers oo 212,321 | 0.006 |[....cocveverreinnes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cooveveveeieieieeeeieeeteeetctee et e 777,821 |......cc 0.022 |............ 565,500 |..eeeeeeecieeene [V 565,500 |............. 0.016
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coieerieeriieiiieiieieree e e siee et esre e e see e e 0
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............ccccveeeeeveeeiiiecieeiee et e 727,478 |............. 0.021 |............. T2T 478 | [0 I 727,478 |............. 0.021
5.04 Total real @SEALE ......ooeureeeeeeeicciceeeeerie e e 727,478 |............. 0.021 |............. T27,478 .o [V 727,478 |............. 0.021
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e 104,453,991 |............. 2.956 |..... 104,453,991 | 0f..... 104,453,991 |............. 2.956
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueevrenennneseeeeens e 72,020,809 |............. 2.038 |....... 72,020,810 [ [ 72,020,810 |............. 2.038
6.03 Short-term investments (Schedule DA) ...........ccooevevevececceeeeeeeeeee e e 126,112,082 |............ 3.569 |...... 126,112,081 | 0f.... 126,112,081 |............. 3.569
6.04 Total cash, cash equivalents and short-term investments ...................[...... 302,586,882 |............. 8.564 |..... 302,586,882 |......ccvvnnnn 0]..... 302,586,882 |............. 8.564
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
9. Other invested assets (Schedule BA) ............cccccueueieeeecceeeeeeeeeeeeeeeeeseeeeas e 150,784,589 |............. 4.267 |...... 150,784,589 |.....ooovcecne 0f..... 150,784,589 |............. 4.268
10.  ReCEIVaDIES fOr SECUMHIES ........c.vuiiieeeiicicieieeiee e e 328,304 |............ 0.009 |.coveeeee 328,304 ..o [V 328,304 |............ 0.009
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 3,533,425,974 100.000 [ 3,533,213,653 0| 3,533,213,653 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMIN B) ............ouiuiueueueririiie ettt sttt tesesese e st s e st sesesesesessssssesesesesesesessesesesnenesesnananas 727,478

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiuiiiiieteeceeece ettt seae seeeesebebebebes et e e s ebeneeis 0 727,478
Current year change in encumbrances:

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

3.2 TOtalS, Part 3, COIUMN 11 ...ttt ettt h bbb £ £ 08 bbb e £ 24 E bbb £ ot 1o e e e bbbk e b mbeR e R e s ee s e e s et e b ebeaes e s s ss 2esetessssssanannsesesesnananas 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e bt e bt e bt e bt e a bt ea et ea e e eh e e 4R e e oh e e eEe e bt e a bt ea bt eaeeea e e eRe e eheeebeeabe e ke anbeen Aoeemteeseeenteasseeaseaanesennnes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

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

6.2 Totals, Part 3, Column 13 ...

Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieieieietetet ettt ettt ettt s e ettt t et et e s e se s eseseseseb et eses s e es e st e s et eseseseas s es et e s et esesesnss s essseseseseses bbb ebee et et neea et ettt seeae e 0

7.2 TOtalS, Part 3, COIUMN 10 .....uiiiiiiiiiiiitetetet ettt sttt b ettt £t b b bt e £ £ 1 £ o2 b bbb £ o604 E bbb £ ot e e 1 e e bbbk e bebeReRn s ae e s e s et et e b eaea s s s ss 2esesesessssansnnssseseseananas 0
Deduct current year’s depreciation:

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

8.2 TOHAIS, PArt 3, COIUMN O ......ovititiiieie ettt ettt et es et s et et s et et et eseasessses e s e b et esesese s ss s e s et et esesess s es s e s et et esesese s eses s et eseses bbb eeeat et ne e e b e b ek et ebta bt ne tttesesebeaes e seeeeseeeaeaene 0
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ...........cceeueuiriririririsieteieteseeet sttt seseess e sss s s sesesese s s s st sesesasesssesseseesesseseasanans 727,478
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceiiriiiiiriiieteieieiit sttt sttt sesee s sessesesesesesesessssssesesesesesese s ssessesesesesese s oesesssnnesansesnenens 727,478

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........cceuiuiiiiririeietetetitt sttt tesese et st s s et bt sese et sessesebesesesese s ss et et ebesesesese e se s e s bebeserene e ses <oesessnennas 146,924,805
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 3,058,890

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 9,525,647 ....cccenee. 12,584,537
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ...ieiieiieieiteiete ettt ettt ee et ees et et s s s e s e ee s 5 se s e s s sttt sns st enseb e (5,025,666)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 e (5,025,666)
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 19 .........c.oiieiceeeecee et eeeee oot e eee e et ee e e e e s enaeseeassenaeeeneesenseeenaeeensseensesensseensesenseseneesentesensesensssananns 2eessesesssiesarens 5,996,496
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 9,695,583
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecrririririririerereririintsesisete st teseses e e s s seseseseseesess cesesesseesenens 150,784,589
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.ciiiiiiiiiiiiieietiiiiit sttt sttt st be s s ese e ssse s s s b e b esese e e ss s s esesenese e s eeessanneninns 150,784,589

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 3,078,570,202
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiiiiuiiieeeeiiete sttt et et et et et eae et eae st ese st ese et et et et et et eaeeseasaaessssesessese s ese s ebessebessebensatessssessssesesseseenesenenes 599,251,590
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 6,025,781

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbb e b oo b e e b e b e b h bR E b e b b e bbb b b e eb e

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiiuiieieeeeee ettt e e s et esete s e s e et ese et eseeseseseseasesesenesennane 582,484,573
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 16,725,944
Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

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

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

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt et e et et et e s s e ae e e s e s et e s e s e s e seas s e s et et et et esess s es e s et et e s e s e s ese s et e s e s et et esesess s ss s e besesesssnet et eeeeebebebebnenaea 176,703 .o 176,703
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 12,532
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 3,078,998, 721
Deduct total NONAAMIEEA BIMOUNLS ..........c.iuiriiiieieeietitriieteetet et eee st e ee et s et ts e ebes e st te e e E e s e e ot b e b8 e e eeeE e b e e e e £ ee b e R b e e n £ e eEeE e b b e e eE e b b e et b b e bt e es 2emsnsnansnaennanans 212,321

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 3,078,786,400
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeevvevreereesee e 617,410,575 |................ 611,519,363 |............... 619,030,151 |............... 612,097,848
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 55,698,055 49,308,398 56,002,149 51,730,000
by governments) 4. Totals 673,108,630 660,827,762 675,032,301 663,827,848
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 26,425,118 25,108,843 27,781,656 23,930,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 67,490,266 63,363,003 68,609,662 66,635,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 682,750,075 630,822,905 698,571,652 654,455,120
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,204,085,895 |............ 1,112,510,563 |............ 1,220,961,897 |............ 1,186,624 ,448
Identified FU”S’S' Unaffiligted Bank 9. €CaNAda ...coeoeeeeeeeeeee e e 14,930,092 |...coovivneene 14,187,266 |................ 15,001,925 |.....c.co.e.... 14,725,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 409,430,824 388,532,326 407,435,327 403,007,316
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,628,446,810 1,515,230, 155 1,643,399, 149 1,604,356,765
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 3,078,220,899 2,895,352,668 3,113,394, 421 3,013,204,733
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 565,500 565,500 565,500
Parent, Subsidiaries and Affiliates 24. Totals 212,321 212,321 300,000
25.  Total Common Stocks 777,821 777,821 865,500
26. Total Stocks 777,821 777,821 865,500
27. Total Bonds and Stocks 3,078,998,720 2,896,130,489 3,114,259,921
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

6
No Maturity
Date

Total Current Year

1. U.S. Governments

TANAICT s

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

............... 2,207,847

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

........... 459,863,385

303,270,730

12,821,568

2,207,847

459,863,385

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

.................. 466,137
.............. 5,846,402

.................. 259,857
............... 6,595,579

............... 8,253,505
............... 3,490,124

............. 19,235,412
.............. 6,559,658

30,629,974

6,855,435

66,581,018

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

............... 3,782,739

............... 3,205,129

35,059,850

4,574,957 |....

332,444

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
4A4NAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

............... 4,023,218

4,023,218

14,948,153

10,466,892

34,800,636

3,251,367

67,490,266

90,109,202

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

SANAICT (i

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

S5NAICS .o
SBNAICGE ...

5.7 Totals

............. 31,338,213

...... 1,788,958 |...

........... 173,874,436

..... 1,140,013 |....

........... 231,582,267

........... 175,218,020

............. 67,808,168

679,821,104

........... 709,216,255

..... 2,559,474 |....

........... 0. IO | S |
0. 0. 0.
............................ 0 e 0 ISR |
0 0 . 0 .
33,127,171 175,014,449 231,582,267 175,218,020 67,808, 168 XXX 682,750,075 21.3 711,775,729 23.1 682,697,876 52,198
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 86,699,873 |.......... 462,648,347 |........... 454,225,091 |............ 61,796,673 |.............. 6,866,001 |........... D,0,0. TN RO 1,072,235,987 |.coovirireeen 3325 [ 1,063,032,281 507,392,662 |........... 564,843,325
6.2 NAIC 2 .. ..8,309,292 |... 169,261,117 |.... 261,295,381 .44,236,195 |.. 37,403,928 |... ...520,505,913 |.. ... 352,732,206 |.. . 167,773,707

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............... 5,120,627

............... 1,010,987

............... 7,939,495

R 4,778,934

............... 3,160,561

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank
10.1 NAIC 1

Loans

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

............... 1,743,948

............. 10,884,594
............... 1,579,478
.................. 187,267

0

..... 9,013,961 |....

............... 1,743,948

.................. 187,267
0

11,678,140 |.
e 12,290,122
e 2,157,522

............... 1,364,515

12,428,544
............... 3,854 478

... 17,557,478 |....

............... 1,743,948

............. 12,290,122
............... 2,157,522
.................. 187,267

0

11,678,140 |.

23,409,248

28,056,999

35,205,015

28,056,999

11. Unaffiliated Certifi
11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals

cates of Deposit

............... 1,082,437

1,082,437
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...

...13,632,700 |....

4,214,814 |....

...17,964,502 |....
6,432,688 |....

) -

.13,632,709 |..
...3,854,478 |..

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....281,936,431 |........... 942,824,887 |........ 1,019,115,922 |.......... 288,101,883 |............. 88,386,889 |......covvvrrn 0f.... 2,620,366,012 [.....cooieieeee 818 | XX e XXX e e 1,576,371,692 |....... 1,043,994,320
122 NAIC 2 ... 1 12,918,906 |... .189,606,049 |.... 267,141,783 ....50,831,774 |.. ...40,894,052 |... v 561,392,564 |.. ...387,059,199 . 174,333,365
123 NAIC 3 e (D) e 2,337,228 |............. 16,005,221 |..ceceenne 1,010,987 [ O o 876,181 [ 0 e 20,229,617 ..o 008 [ XX e XXX e fe 17,069,056 |............... 3,160,561
124 NAIC A o (D) e 578,044 |.............. 1,579,478 | 0 [ O e O e 0 o 2,157,522 |oeeeeeeeeeeeen 001 | XK e e XK o 2,157,522 | 0
125 NAIC S e (D) e [V 187,267 oo 0 [(c) R 187,267 | 000 [ XX oot XXX s o 187,267 ..o 0
12.6 NAIC 6 ... N 0 0 0 (c) 0 0 0
12.7 TOtalS .o 297,770,609 |........ 1,150,202,902 |........ 1,287,268,692 |........... 338,933,657 |........... 130,157,122 | 0 [(b) 3,204,332,982 |....cocveueeeeenns 1000 [ XXX e [ XK [ 1,982,844,736 |........ 1,221,488,246
12.8 Line 12.7 as a % of Col. 7 9.3 35.9 40.2 10.6 4.1 0.0 100.0 61.9 38.1
13. Total Bonds Prior Year
13 ANAICT oo 170,397,404 | 995,015,835 |........... 931,297,402 |........... 243,033,685 |........... 117,226,307 |...ocoeveveereiercreea O [ XK e XXX e e 2,456,970,683 |........cocovnvee. 79.8 (... 1,424,347,126 |........ 1,032,623,557
132NAIC 2 it 20,300,264 |l 251,675,933 |...........228,708,847 |.............40,553,682 |.............50,131,898 | ........cceoeriieees O | XXX e e XK o 596,370,625 |........ccooe..... 19.4 (... 407,576,774

13.6 NAICG ... (c) 0 . 0

13.7 Totals ..oovvveiiciccecnecreeeeeeeeeeeeeee feeenn. 196,141,579 | 1,264,539,291 |........ 1,166,112,055 |........... 283,587,367 |........... 167,358,205 |.....covevrieericneas O e X [ XK (b) .3,077,738,497 |....c.ooevricee 100.0 |........ 1,849,411,087

13.8 Line 13.7 as a % of Col. 9 6.4 41.1 37.9 9.2 5.4 0.0 XXX XXX 100.0 XXX 60.1
14. Total Publicly Traded Bonds

T4ANAICT oo 180,279,937 | 436,982,591 |........... 602,946,729 |.......... 270,830,538 |............. 85,331,898 ..o [V 1,576,371,692 |..oovecne 49.2 |....... 1,424 347,126 |..oooeenee 46.3 |........ 1,576,371,692

14.2NAIC 2 ... .123,390,571 |.... 179,592,294 |..... ....43,421,937 |.. ...33,835,688 |... ...387,059,199 |.. 407,576,774 |.... ...387,059,199 |..

15.3 NAIC 3
15.4 NAIC 4

15.5NAIC 5.
15.6 NAIC 6 .
15.7 Totals ..
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

I B 3,160,561

14.3NAIC 3 ... ... 13,855,647 | [V [V 876,181 | 0 [ 17,069,056 |.. ... 13,632,709 |.... ....17,069,056 |..
144 NAIC4 ... 1,579,478 |.... 20 | e 0 0. ...2,157,522 |.. 3,854,478 |... . ...2,157,522 |..
T45NAIC S oo O s 187,267 | [V [V (0 TN | SR 187,267 | 0.0 [ (V1 SRR | Y | SR 187,267
14.6 NAIC 6 0 0 0 0 0 0 0
14.7 TOtalS ..o e 190,013,917 |........... 575,995,554 |........... 782,539,028 |.......... 314,252,475 |........... 120,043,767 ... [V 1,982,844,736 |......ccoveveveee. 61.9 1,849,411,087 |...coovvireee 60.1 |....... 1,982,844,736
14.8 Line 14.7asa % of Col. 7 ... o 9.6 [ 29.0 [ 39.5 [ 15.8 | 6.1 [ 0.0 [ 100.0 D,9,0, U RPN D, 9,0, TR R, 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.9 18.0 24.4 9.8 3.7 0.0 61.9 XXX XXX XXX 61.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 101,656,495 |........... 505,842,296 |.......... 416,169,193 |............. 17,271,346 |............... 3,054,991 | [V 1,043,994,320 |....cocvcvevnne 32.6 (... 1,032,623,557 |..coeececenine 33.6 |............ D,9, 0, ORI A 1,043,994, 320
152 NAIC 2 ottt 6,100,198 |... . ..87,549,489 ...7,409,836 |.. ..7,058,364 |... ... 174,333,365 |.. . 174,333,365

3.4

17.9

15.8

......................... 2.0
0.8

.24,681,182 |..

......................... 0.8
0.3

....10,113,355 |...

(a) Includes $
(b) Includes $
(c) Includes $

....29,799,345 current year of bonds with Z designations and $
0 current year, $

0 prior year of bonds with 5G| designations and $

761,624,861 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........ 125,820,499 ; NAIC2 $

............... 291,582 ; NAIC3 $

0:NAICA $oooreceer. 0 : NAICS5 $ oo, 0 : NAICB $oorreeeeeer. 0

124,287 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments

1.01 Issuer Obligations ..........c.cccceue

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........

........... 155,083,954

... 4,458,728 |.

........... 238,367,076

.27,021,171 |..

........... 285,229,136

.18,041,504 |..

678,680, 166
.64,550,908 |..

501,996,855

... 16,562,148 |...

218,816,781

..64,550,908 |.

1.04 Other Loan-Backed and Structured Securities ... 0

1.05 Totals 303,270,730 12,821,568 2,207,847
2. All Other Governments

2.01 Issuer Obligations ............ccccovveeneiencicncicieiciee [ovvveiieen.. 156,477 ... 30,629,974 ... 6,312,540 |.............. 6,855,435 |............. 11,743,629

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ... 0 0 0.0 .

2.05 Totals 156,477 30,629,974 6,312,540 6,855,435 11,743,629 XXX 55,698,055 1.7 66,581,018 2.2 29,902,985 25,795,069
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceeeerreeineeineeneeneies [oevieieieeenens 332,444 |.............. 3,782,739 |..coee. 19,104,805 |............... 3,205,129 [ooooiiiicieee (V1 O D,9,0 NI RUR 26,425,118 39,634,807 |.oovvveeieeie 1.3 e 26,425,118

3.02 Residential Mortgage-Backed Securities L0 0. 0] 0. 0. .0 . .0

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. [0 0 [0 0 0 0 e 000 oo 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0.0 0

3.05 Totals 332,444 3,782,739 19, 104,805 3,205,129 26,425,118 39,634,807 1.3 26,425,118
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations .............ccceeueevevevevereeeeieeenes oo 4,023,218

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0.0 .

4.05 Totals 4,023,218 14,948, 153 10,466,892 34,800,636 3,251,367 XXX 67,490, 266 2.1 90, 109,202 2.9 67,490, 266 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccceuueee [ A, 7,749,945 |............. 86,522,030 |........... 151,405,451 |........... 115,715,492 |............. 55,065,119 |............ D.9,0 SR R 416,448,038 |........cocvcveeenne 13.0 | 467,718,868 |.......cccveeeen 5.2 i 416,448,038

5.02 Residential Mortgage-Backed Securities ... 20,623,936 |. .58,973,374 |.. ....44,880,468 |.. ...50,872,045 |... ...12,753,049 |.... ... 188,102,872 |.. .. . 173,095,184 |... oo 188,102,872 |.

5.03 Commercial Mortgage-Backed Securities .......... [............. 4,349,860 |............ 26,811,172 |............. 33,861,646 |.......con... 1,331,376 [oooeveieicie 0 oo XX oo 66,354,054 |....covvviiiien 2.1 | 60,472,296 |.....ccccovvvvnennn 2.0 | 66,354,054

5.04 Other Loan-Backed and Structured Securities ... 403,430 2,707,873 1,434,702 7,299,107 0 11,845,112 . 10,489,380 . 11,792,913

5.05 Totals 33,127,171 175,014,449 231,582,267 175,218,020 67,808, 168 XXX 682,750,075 21.3 711,775,729 23.1 682,697,876
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 11,282,997 |........... 230,441,557 |........... 494,876,657 |............. 96,521,523 |..coovunene 44,758,510 |............ D.9,0 SR R 877,881,243 | 274 | 862,602,571 |.....cccovrvrvrnne 28.0 |eienne 684,275,173 |.......... 193,606,071

6.02 Residential Mortgage-Backed Securities ... T 2,784,990 |............. 16,469,302 |............. 11,417,063 |.............. 4,823,824 |.....oove 101,951 |............ XXX e 35,597,130 [coeviiiiieiciene | O 30,636,507 |...c.ceeeeriiinne 1.0 [, [V 35,597,130

6.03 Commercial Mortgage-Backed Securities .......... |........... 47,997,214 |........... 140,224,221 |.......... 91,788,499 |...oovvviciiine 0 [ [ SO D.9,0 SR R 280,009,935 |.....cccovvvrrernnne 8.7 | e 282,789,425 | 9.2 | 173,753,685 |.......... 106,256,250

6.04 Other Loan-Backed and Structured Securities ... 33,875,664 249,895,012 118,449,240 4,687,522 285,649 XXX 407,193,086 12.7 438,812,785 14.3 6,874,944 400,318, 142

6.05 Totals 95,940,866 637,030,091 716,531,459 106,032,868 45,146,110 XXX 1,600,681,395 50.0 1,614,841,288 52.5 864,903,802 735,777,593
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 4,647,751 23,400,248 0 0 0 XXX 28,056,999 0.9 35,205,015 28,056,999 0
10.03 Totals 4,647,751 23,409,248 0 0 0 XXX 28,056,999 0.9 35,205,015 28,056,999 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 1,032,437 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 178,629,036 |............. 604,691,529 |............. 967,395,480 |............. 257,098,216 |............. 114,808,626 |............ XXX oo 2,122,622,886 |......cccvvvnnene 66.2 [ XXX [ XXX oo 1,443,358,361 |............. 679,264,525
12.02 Residential Mortgage-Backed Securities .......... |.cccccceaes 27,867,655 |.......c..... 102,463,846 |.............. 74,339,125 |..cooeenne 68,517,437 |..ceoeenee 15,062,847 |............ D.9.0 SR R 288,250,910 |-.c.eovenereiieics 9.0 |oererinene D.9,0 SN XXX e 252,653,780 |.............. 35,597,130
12.03 Commercial Mortgage-Backed Securities ........ [...c.cccc..... 52,347,074 ...167,035,394 |............. 125,650,145 |................ 1,331,376 ....346,363,989 240,107,739 |............. 106,256, 250
12.04 Other Loan-Backed and Structured Securities . |- ... 34,279,004 252,602,885 .119,883,942 11,986,628 |.. .419,038,197 |. . 18,667,857 |...cocnve.. 400,370,341
12.05 SVO Identified Funds XXX XXX v e XXX s o XXX foereeeee XXX o0 [ 0 [ 020 o XXX e e XXX [ 0 0
12.06 Affiliated Bank Loans R AR | ST 0 0 [ 000 [ XXX e XXX e 0 [ 0
12.07 Unaffiliated Bank Loans B PO 4,647,751 | 23,409,248 ..o 0 [0 0 e XXX o 28,056,999 9 e XXX e XXX i [ 28,056,999 [.....cvvieiiieiiiis 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0.0 XXX XXX 0 0
12.09 Totals I P 297,770,609 |.......... 1,150,202,902 |.......... 1,287,268,692 |............. 338,933,657 |............. 130,157,122 |ovoiiiciie, [V R 3,204,332,982 |....ccovveiiiinnne 100.0 Jooveeenee XXX [ XXX oo 1,982,844,736 |.......... 1,221,488,246
12.10 Line 12.09 as a % of Col. 7 9.3 35.9 40.2 10.6 4.1 0.0 100.0 XXX XXX XXX 61.9 38.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 94,017,820 |............. 753,893,966 |............. 806,517,677 |............. 220,362,023 |...coceenne 153,851,833 |..veueeeeee XXX e e XXX [ XXX | 2,028,643,320 [ooeceen 6529 [ 1,373,152,959 |............. 655,490,360
13.02 Residential Mortgage-Backed Securities .......... ... 21,421,960 |... ... 80,447,320 |.. ...55,670,120 51,057,916 |.. .. 11,696,524 220,293,840 |. ...189,175,779 |.. .. 31,118,061
13.03 Commercial Mortgage-Backed Securities ........ ... 50,972,401 |... 168,067,341 |.. .121,628,617 663, 131 343,261,721 |. 227,946,659 . 115,315,062
13.04 Other Loan-Backed and Structured Securities . |. ... 26,031,732 229,590,877 449,302,165 |. 22,898,238 .426,403,927

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

XXX

XXX

. 182,295,641

146,717

13.07 Unaffiliated Bank LOANS ..........ccccvvrvnvninnnins foocicicieens 2,665,229 |............. 32,539,786 |0 o0 e 0 fooeieee e XXX foee XXX o XXX oo 35,205,015 [eoveeeeeereeneen 1T e 35,205,015 [o.ecveereiieeieee 0

13.08 Unaffiliated Certificates of Deposi . 1,032,437 0 0 0 0 1,032,437 1,032,437 0

13.09 Totals P PR 196,141,579 |.......... 1,264,539,291 |.......... 1,166, 112,085 |............. 283,587,367 |.......... 167,358,206 |.....ooveveeeereeeneeenn 0 foeee s XXX foeeeeee XXX o 3,077,738,498 |......cccoveeeeee. 100.0 o 1,849,411,087 |.......... 1,228,327,411

13.10 Line 13.09 as a % of Col. 9 6.4 4.1 37.9 9.2 5.4 100.0 60.1 39.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 146,756,761 352,688,263 |............. 508,754,435 |............. 240,076,031 |............. 105,082,872 |.....occcee. XXX [ 1,443,358,361 |....ocoovveinnn. 45,0 [, 1,373,152,959 |.cevciici 4406 [ 1,443,358, 361

14.02 Residential Mortgage-Backed Securities ....25,082,665 |... .... 85,994,545 |.. ...62,922,061 63,693,613 |.. .. 14,960,896 . 252,653,780 |. ceeenenn.. 189,175,779 |. . ...252,653,780 |..

14.03 Commercial Mortgage-Backed Securities ........ [.....c.cc..... 12,820,340 |............. 108,362,598 |............. 117,503,431 [ 1,331,376 [ ....240,107,739 1 227,946,659 | T4 240,107,739

14.04 Other Loan-Backed and Structured Securities . |.................. 706,400 |...occvennnnn 5,540,906 |................ 3,269,096 |................ 9,151,455 18,667,857 22,898,238 18,667,857

14.05 SVO Identified Funds . XXX

14.06 Affiliated Bank Loans ... . .0 . .
14.07 Unaffiliated Bank Loans e 4,647,751 28,056,999 35,205,015
14.08 Unaffiliated Certificates of Deposit . 0 0 . 1,082,437
14.09 TOtalS .o o 190,013,917 |.............575,995,554 |............. 782,539,023 |............. 314,252 475 |............ 120,043,767 ..o [V 1,982,844,736 |.oocveeevcieennnn 61.9 [ 1,849,411,087
14.10 Line 14.09as @ % of COl. 7 ....coevvvevveiieieieens oo 9.6 | 290 [ 3905 e 1508 [ 6.1 | [NV 100.0 |...oceeene D, 0.9, CHUUNIN RIS XXX
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 5.9 18.0 24.4 9.8 3.7 0.0 61.9 XXX XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 31,872,275 |............. 252,003,266 |............. 368,641,045 |.............. 17,022,185 ..9,725754 |............ XXX ...679,264,525 |..oooiiiee 21.2 ....655,490, 360 679,264,525
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 2,784,990 [...ovvinennen. 16,469,302 |.............. 11,417,063 ..o 4,823,824 35,597,130 . 31,118,061 oo 10 [ XXX [ 35,597,130
15.03 Commercial Mortgage-Backed Securities ........ | 39,526,734 58,672,801 [..cevveeenne 8,056,715 10 106,256,250 |eoeeeeiiieieeene 3.3 ....115,315,062 106,256, 250
15.04 Other Loan-Backed and Structured Securities . |. ... 33,572,693 247,061,979 .400,370,341 |. 426,403,927 |. .400,370,341

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans

15.08 Unaffiliated Certificates of Deposit . 0 0
15.09 Totals ..o [ 107,756,692 |............. 574,207,348 |.............504,729,669 |.............. 24,681,182 [...ccveennne 10,113,355
15.10 Line 15.09 @s @ % 0of COl. 7 ....ccooveiveinecinnccns oo, 8.8 [ A7.0 | 413 2.0 oo, 0.8 [ 000 10000 | XXX e XXX e e XXX i o XXX o
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 3.4 17.9 15.8 0.8 0.3 0.0 38.1 XXX XXX XXX XXX 38.1
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

....................... 125,676,651

........................... 2,010,883

................................. 8,863

........................... 1,613,899

126,112,081

....................... 125,676,651

........................... 2,010,883

................................. 8,863

........................... 1,613,899

126,112,081

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 51,758,914 | .o [V 51,758,914 | oo
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 730,576,181 | 10,464,718 |.............. 720,111,463 ..o
3. ACCIUAI OF DISCOUNL ...t [eneesnessnescnes 135,282 | 135,282 | 0 fooreeeeeeeee e
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSALS ................cccceveveveeeeecueueiereeeeeaens orereeeeeenenne 710,449,567 |...ocvveenne. 10,600,000 |................ 699,849,567 |....ccvvvvviirerereiie
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) e | 72,020,810 |cooceeeicireircciene (O 72,020,810 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN [V RN [V T
12. Statement value at end of current period (Line 10 minus Line 11) 72,020,810 0 72,020,810

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
0399999. Total Property occupied by the reporting entity 0 0 0 0 0 0 0 0 0 0 0
153 THOMPSON HILL RD ....|Portland .. . 05/08/2023 .. |. 04/14/2017 .. P (VI (N PO 270,776 |....
veveeeeenn. |CHICAGO ... . 07/30/2023 .. |. 04/30/2016 .. 2002 293,020 [ovvveiiiiiinnnns .
........... LORETTO ooveeeeeeeeiiiieenn . 10/23/2023 .. |. 06/16/2023 .. |.....vvvvveennn 163,682 oo |oveeeennnnnn . 163,682 founninnnnnnn 163,682 o s o e O e fo e
727,478 727,478 727,478

0699999 - Totals

727,478 0 727,478 727,478 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

4 5 6 7 8 9
Location
3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

153 THOMPSON HILL RD
1725 W NORTH AVE UNIT 301
6810 HOLY CROSS RD

Portland
CHICAGO ..
LORETTO

FREDDIE MAC ...
FREDDIE MAC
FREDDIE MAC ...

0199999. Acquired by Purchase

727,478

0399999 - Totals

727,478

727,478




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO3, E04, EO5, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [AQUILINE FINANCIAL SERVICES FUND IV L.P. ..... New YOrk .ooeeevveeeeeeeenniiieeeeens o NY.ooeeene Aquiline Capital Partners LLC 1272072019 L fe e e 4,545,075 |........ 5,982,852 |........ 5,982,852 |.......... 496,218 |.eeeneeeeeiini Joreneeeeeenni feeneeeeeeeeies feeeeeeeeees [ e 454,543 |...... 0.200
000000-00-0 . [Aquiline Financial Services Fund V L.P. ...... New York ..oocevveevevevivnninnnnnnns foonennens NY.ones Aquiline Capital Partners LLC .06/23/2023 L[ e | 1,335,557 |....... 1,811,960 |....... 1,811,960 |.......... (11T PO FOPPPRR AR AR T R 3,075,001 |...... 0.200
Further Global Capital Partners Il GP,
000000-00-0 . [Further Global Capital Partners II, L.P New York .... o|....05/18/2023 ... feeeeiei i e 1,934,465 |........ 2,371,230 |........ AT <V R [ 1V R FORRRR RN IR R R 2,873,843 |...... 1.200
000000-00-0 . [Gallatin Point Capital Partners LP .... Greenwich .. Gallatin Point Capital Partners LP ...11/16/2018 ...|. 10,837,333 |...... 22,160,927 |...... 22,160,927 |. 0 952,942 [ e e e e s 2,262,585
Gallatin Point Capital Partners Il
000000-00-0 . fLP ..iierruiiieiinniieeeeeeenin e e eeennneneeeeennnnes | ineeenens Greenwich ...ooovvvenneeeennnnnnees fooneeees CT.eeen Gallatin Point Capital Partners LP ..... |.ccos coiiiinnns L 12/29/2021 | e 20,485,600 |...... 24,190,037 |...... 24,190,037 |.......... 158,508 |...eeeeemennaes fooneeneermiiinens fooneeieiiiieees oo e ....29,290,3%
1999999. Joint Venture Interests - Common Stock - Unaffiliated 39,138,030 56,517,006 56,517,006 2,394,571 0 0 0 0 0| 37,956,368
BlackRock US Real Estate Senior Mezzanine Debt BlackRock US Real Estate Senior
000000-00-0 . [Fund LP . New York .... Mezzanine Debt GP LLC .|....04/30/2019 ... |. 7,380,106 |....... 8,107,501 |....... 8,107,501 |...... [NV IRe:)] RO I (N R R 2,830,732
000000-00-0 . [Blackstone Property Partners L.P. ..... New York .... Blackstone Property Associates L.P. .... ...06/25/2019 ...|. 14,777,472 |...... 17,700,099 |...... 17,700,099 |...... (2,522,664)|...
U.S. Real Property Income Fund Advisors,
000000-00-0 . [U.S. Real Property Income Fund, L.P. ...ccocce |orerrnn New YOrk .ooeeevveeeeeeenniiieeeeens oo NY.ooeeene ORI NN ....04/01/2019 .. |ooovien e e 8,994,280 |...... 12,141,753 |...... 12,141,753 |...... (1,605,986)|.. e eeeeeemmeee foeeeeemmmieeee oo o [ 0
Pretiun Residential Real Estate Fund I1, L.P.
000000-00-0 . [ .eiieuuunniiiiiiininiiriiriineerrrriieeerrenieenees | seneeeeens New YOrk .ooeeevveeneeennninneeeenn foeneeees NY...ooooes Pretium Partners, LLC ....coovveinrerrnnnns fovnnninns voviinnnns L...07/13/2018 .| i | (13,675,208)...... 29,740,749 |...... 29,740,749 |...... (2,249,649 ..o eeeveneieee oo e [ eeeeen feereie e .... 12,918,943
2199999. Joint Venture Interests - Real Estate - Unaffiliated 17,476,655 67,690,102 67,690,102 (7,420,237) 0 0 0 0 0| 15,749,675
Global Transport Income Fund Master | Global Transport Income Fund Master
000000-00-0 . [Partnership SCSP ......oeevvvvvuniiiiiivnnniiiiiinnn | oneeeennns Luxembourg .eeeeevervvvvnnnnniiiinns foonennes LUX........ Partnership SCSP ....ovvvvvvvvnnniiiivnnnnnns fooeeeneen e | 07/08/2022 ... feeeeeeceeeenn o 25,000,000 |...... 26,577,481 |...... 26,577,481 |..ovveniiiiinnnnns
2599999. Joint Venture Interests - Other - Unaffiliated 25,000,000 26,577,481 26,577,481 0
6099999. Total - Unaffiliated 81,614,685 150,784,589 150,784,589 (5,025,666)
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 81,614,685 150,784,589 150,784,589 (5,025,666) 0 0 0 0 0 53,706,043 | XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B..$ .. 0 1C..% DS e, 0 1E.S i, 0 1F.S e, 0 1G.8 i, 0
1B ...0 2B..§ .. 0 2C..$
1Cc ...0 3B..$.. 0 3C.$
1D ...0 4B..$ .. 0 4C..%
1E 0 BB LS 0 5C..%
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... AQUILINE FINANCIAL SERVICES FUND IV L.P. weeeviiiiiiiiiiiiiiiiiiiiiii e L TSR RN L) P, Aquiline Capital Partners LLC R V{1V 1 I O F P R 391,607 [evvvvveeeeniiiiiiiiiiiiiiiins e 0.200
000000-00-0 ......... Aquiline Financial Services Fund V L.P. ..... con [NEW YOrK weeeeeeieieeeeen e NY.........| Aquiline Capital Partners LLC ....06/23/2023 ... 998,160 |.. ...0.200
000000-00-0 ......... Further Global Capital Partners II, L.P SNew York oo e NY.........[Further Global Capital Partners Il GP, L.P. .. ....05/18/2023 ... .... 2,060,730 |.. ... 1.200
000000-00-0 ......... Gallatin Point Capital Partners LP GreeNiCh wovuneeeieerieenee e foreenanns CT.........|Gallatin Point Capital Partners LP ....11/16/2018 ... 978,028 |.... ...9.600
000000-00-0 .........|Gallatin Point Capital Partners Il LP .. GreenmiCh ....eeveeeneeeeneeieeneeeeeeeeeneenns feeneennns CT... .|Gallatin Point Capital Partners LP ...12/29/2021 ... |oeeeue e ... .. 5,393,907 |.... oo |- ...3.700
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,058,890 7,100,939 0 XXX
000000-00-0 ......... BlackRock US Real Estate Senior Mezzanine Debt Fund LP .........coouvienieniiniiiiineineannes NEW YOrK weeeneeneeeeeeeieeeeeeeeeeeeeneeeenes [eeneennns NY..ooenee BlackRock US Real Estate Senior Mezzanine Debt GP LLC .......eevnveneeniineennnnns ...04/30/2019 ... feeenien iieiies |eeeeeeeeeeeeeeeeeeees e 94,123 e [ P, 1.600
000000-00-0 ......... U.S. Real Property Income Fund, L.P. ............ L New YOrk weeeeieeiieeeen e NY.........]U.S. Real Property Income Fund Advisors, LLC ... ....04/01/2019 ... ...0.600
000000-00-0 .........]U.S. Real Property Income Fund Advisors, LLC .. NEW YOrK weveeeeeeeeeeeeeeeeieeeeeeeeeeeieee fereeennns NY... .|U.S. Real Property Income Fund Advisors, LLC ... ...04/01/2019 ... 5 ... 56, ...0.600
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 188,983 0 XXX
000000-00-0 ......... |Global Transport Income Fund Master Partnership SCSp ......ceveveuveeeuieeuiiiiiieeeaaennns LUXEMDOUI G eeveeeeeeeeeeeeeeeeeeeieeeieee feeeeennns LUX........ Global Transport Income Fund Master Partnership SCSp .....eceuvevvuveenuneennnnnns ...07/08/2022 ... feeeeiie il e 2,235,725 |oeeeeeieieieiieeeiieeiiiees fereiiiiiiaaan 0.900
2599999. Joint Venture Interests - Other - Unaffiliated 0 2,285,725 0 XXX
6099999. Total - Unaffiliated 3,058,890 9,525,647 0 XXX
6199999. Total - Affiliated ‘ | 0 0 0 XXX
6299999 - Totals 3,058,890 9,525,647 0 XXX
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 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 |Change in 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 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 Gallatin Point Capital Partners LP ...... . 11/16/2018 .. 1,065,387 |oeveeenieeeeenn foeeeeeeeiniiies e oo el 0 [ s 1,065,387 |........ 1,065,387 |... o |-... 1,059,644 |.... 1,059,644 |...
000000-00-0 ..... Gallatin Point Capital Partners Il LP ....... [Greenwich .. Gallatin Point Capital Partners LP ...... . 12/29/2021 .| 1,081,486 |. cee e o i . [P PP 1,081,486 |........ 1,081,486 |... .... 1,081,486 |.... 1,081,486 |... .
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,146,873 0 0 0 0 0 0 2,146,873 2,146,873 0 2,141,130 2,141,130 0
BlackRock US Real Estate Senior Mezzanine BlackRock US Real Estate Senior
000000-00-0 ..... Debt Fund LP . [New York ... Mezzanine Debt GP LLC .......ccvvuunreeenee . 04/30/2019 ..|. 22,940,977 [oenieieeiiiies eeeemmnieeeeeen oo e feeeeeeeend0 e e 2,940,977 |........ 2,940,977 |.eevenieeeeeenn [ennn 222,528 ... 222,528
000000-00-0 ..... Blackstone Property Partners L.P. New York ... Blackstone Property Associates L.P. .... |. 06/25/2019 ..|. e 316,651 oo oo e e o0 e e 316,651 [.oveennnee 316,651 |...
Pretium Residential Real Estate Fund I,
000000-00-0 ..... LP. ... . | New York Pretium Partners, LLC ... . 07/13/2018 ..|. 1,430,516 [ v e s [0 e e 1,430,516 |........ 1,430,516 |... .. 1,430,516 |.... 1,430,516 |...
U.S. Real Property Income Fun
000000-00-0 ..... U.S. Real Property Income Fund, L.P. ......... New YOrk .ovveveeeviiiiinnnniiiinns Jounnnnns NY...es P . 04/01/2019 ..). 08/31/2023 . |....... 624,842 |..oveiiiiiinnn oo o foi e [ O FPTTTT 624,842 |........... 624,842 [.....covveiiiiis Jounnnns 624,842 |....... 624,842 |
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,312,986 0 0 0 0 0 0 5,312,986 5,312,986 0 2,277,886 2,277,886 0
Global Transport Income Fund Master Global Transport Income Fund Master ‘ |
000000-00-0 ..... Partnership SCSP «evveeeeeerrvniinieieiiiieeees LUXEMDOUIg weveeeeeernnnianeeernnns Jnnnnnnns LUX........ Partnership SCSp ..veeevievreennniieinnnnnns . 07/08/2022 .veunes cevevnnnfennns 2,285,724 |.oeevneieeieien fooeeenieiiiiins foerernininnieees forienereeriinies foreernenaaeas (U] PPN AT 2,235,724 |........ 2,285,724 .o |oees 1,577,480 |.... 1,577,480 [.......cconnnnns
2599999. Joint Venture Interests - Other - Unaffiliated 2,235,724 0 0 0 0 0 0 2,235,724 2,235,724 0 1,577,480 1,577,480 0
6099999. Total - Unaffiliated 9,695,583 0 0 0 0 0 0 9,695,583 9,695,583 0 5,996,4% 5,996,49% 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 9,695,583 0 0 0 0 0 0 9,695,583 9,695,583 0 5,996,49% 5,996,49% 0
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FF-0 ..... UNITED STATES TREASURY A 19,931,156 |. 105.8438 |............. 16,141,172 |oovvevnnnnes 15,250,000 |...cvvvennnns 17,364,528 |...ovvvvvvnnnnnns 0 ... (406,334) [.ovvveeeeiinnnd |eeeiiiiinl0 s 5.250 |...... 2.230 [MN oo [ 103,377 [ovvvnnnnnnne 800,625 |....06/27/2017 ...|....11/15/2028 ...
912828-M5-6 ..... UNITED STATES TREASURY .. A . 10,056,825 |...96.3125 |.............. 9,669,775 |.... ...10,040,000 |.. ...10,044,1% LI PO 700 ) T AR | I AR | B R 2.250 |...... 2.227 [N ...... ... 29,168 |... ....04/17/2017 ...|....11/15/2025 ...
912828-U2-4 ..... UNITED STATES TREASURY .. A ...9,806,250 ...94.5625 |.............. 9,456,250 |.... .. 10,000,000 |.. ....9,939,91 JLUI FO[V N1 7. I RUUUUUUUUUUUUUOR | [ IR | B R 2.000 |...... 2.217 [MN ...... ....25,824 |... ....11/16/2016 ...[....11/15/2026 ...
912828-2T-0 ..... UNITED STATES TREASURY .. A ... 24,452,231 [...94.1719 |... ....23,072,109 |.... ...24,500,000 |.. ...24,486,219 O [ 9,718 0 [0 e 0.250 |...... 0.290 [MN weoeve fornnniniiiiinnne 5,35 |... ....06/26/2020 ...|[....05/31/2025 ...
91282C-GM-7 ... UNITED STATES TREASURY .. A .... 14,476,810 [...97.1094 |... .... 14,032,305 |.... ...14,450,000 |.. ... 14,475,552 O [ (1,208) [0 [0 3.500 |...... 3.477 [FA ...... ... 191,031 |... ...04/24/2023 ... |....02/15/2033 ...
91282C-JF-9 ..... UNITED STATES TREASURY .. A . 14,673,375 [. 104.4375 |... ....15,039,000 |.... 14,400,000 |.. ... 14,667,698 LI PO (N1 T R | I AN | B R 4.875 |...... 4.443 |40 ...... . 119,671 ... ....11/17/2023 ...|....10/31/2028 ...
91282C-JP-7 ..... UNITED STATES TREASURY .. A .. 2,018,288 [. 101.0313 |.............. 2,020,625 |.... .2,000,000 |.. ....2,018,129 O [ (189 [0 [0 4.375 |...... 4.046 ....12/21/2023 ... |....12/15/2026 ...
91362*-AA-9 ..... Mor tgage Guaranty Tax and Loss Bond A 459,863,385 |. 100.0000 |............ 459,863,385 |............ 459,863,385 |............ 459,863, 385 0 e o0 0 e, 0.000 |...... 0.000 INA ..o |ooeeeiiieiieeeee 0 0 ]....12/14/2022 ... |....12/14/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 555,278,318 [ XXX 549,294,621 550,503,385 552,859, 667 0 XXX XXX 1,512,130 XXX XXX
36170N-05-0 ..... G2 MA1376 - RWBS . e |4 A 1,575,088 |...97.7773 |... . 1,459,682 |.. .... 1,636,472 LU PO < (1 R | [ AN | B R 4.000 |...... 1.982 . 58,387 |....11/04/2016 ... [....10/20/2043 ...
36179R-GA-1 ..... G2 MA2893 - RMBS . I L A ...97.9274 |... LU PO oL J UUUUTUUTUR | [ AP | B R 4.000 |...... 2.311 ....07/22/2015 ... |[....06/20/2045 ...
36179R-JF-7 ..... G2 MA2962 - RMBS . 4. A ...97.9285 |... O [ 14227 [0 [0 4.000 |...... 2.008 ....10/05/2016 ... [....07/20/2045 ...
36179R-L0-0 ..... G2 MA3035 - RMBS . 4 A ...97.9284 |. .0 .4.000 |......2.036 ....12/16/2015 .. 08/20/2045
36179T-E3-5 ..... G2 MA4654 - RMBS . 4 A ...99.3081 .. .0 .4.500 |...... 2.555 ....06/04/2019 .. 08/20/2047
36179T-8J-5 ... G2 MA5021 - RMBS . 4 A ...99.0803 |. ..934,641 1,071,520 |.. .0 ......4.500 |......2.204 ....10/31/2019 .. 02/20/2048 ...
36170U0-K2-7 ..... G2 MA5713 - RMBS ... 4. A 1,108,132 |. 102.1874 |... .1,050,518 |.. .... 1,233,559 LU PO VN1 724 T R | I AP | B R 5.500 |...... 2.363 ...07/18/2019 ... |....01/20/2049 ...
36179U-05-4 ..... G2 MAS876 - RMBS ... I L A 2,850,382 |...96.8703 |... .2,745,4% |.. ....3,100,075 O [ 5,788 [0 [0 4.000 |...... 2.049 .. 109,820 |....01/17/2020 ... |....04/20/2049 ...
36179V-2R-4 ..... G2 MA7052 - RMBS ... 4. A ..710,267 |...87.9593 |... ..675,189 |.. LU PO -'s's I R | I AR | B R 2.500 |...... 1.656 .. 16,880 |....12/04/2020 ... |[....12/20/2050 ...
3622AC-Ui-8 ..... G2 786997 - RMBS ... 4. A .... 20,485,992 . 102.3636 |... ....20,316,275 |.... ...19,847,162 |.. O [ (L1490 [0 6.000 |...... 5.339 ....12/15/2023 ...|....10/20/2053 ...
3622AC-YL-8 ..... G2 787115 - RWBS . 4. A .. 29,119,274 [. 102.6770 |... ....29,116,295 |.... ...28,357,175 |.. O PO Y710 T R | I AN | B R 6.000 |...... 5.453 ....12/15/2023 ... |[....11/20/2083 ...
38377W-25-6 ..... GNR 2011-099 DF - CMO/RVBS 45 ] 1.A ... ... 70,773 |...96.1875 |... ...70,651 |.. JLUI IO 2,902 |oeeeeereienennn0 o0 5.873 |...... 2.167 ...3,840 |....05/31/2012 ... [....07/16/2041 ...
38379V-DJ-0 ..... GNR 2016-020 BY - CMO/RMBS .14 LA 1,748,543 |...80.6349 |... .1,675,000 |.. ....1,738,672 Ol (1853) [0 0 [ 3.000 |...... 2.754 . 50,250 |....12/02/2019 ... |[....02/20/2046 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!
Securities 63,751,833 [ XXX 62,224,742 61,504,463 64,550,908 0 45,89 0 0 XXX XXX XXX 285,460 535,024 XXX XXX
0109999999. Total - U.S. Government Bonds 619,030,151 | XXX 611,519,363 612,097,848 617,410,575 0 (339,962) 0 0 XXX XXX XXX 763,851 2,047,154 XXX XXX
05968C-AC-6 ..... FOREIGN TRADE BANK OF LATIN AMERICA INC .............|o. ot Coveres 1,2 s L2BFE L 457,783 |...93.0459 |................. 428,011 |, 460,000 |.....cceeeennnns 459,222 [.eeeiiinn0 | 449 [0 0 22375 2477 (MS vt [ 3,247 ....09/09/2020 ... |[....09/14/2025 ...
168863-BII-7 ..... CHILE, GOVERNMENT OF .... [ [T .. 1.F FE ..|... 4,315,370 |...97.5793 |... ..4,283,731 |.... .4,390,000 |.. 4,375,583 [0 e 11,389 [0 0030125 3.400 [MS ...... ... 35,821 |... ...04/12/2018 ...|....03/27/2025 ...
168863-DV-7 ..... CHILE, GOVERNMENT OF .... Coveres 1,2 s .. 1.FFE ..|... .. 259,828 |...89.2620 |... 232,081 |.... ... 260,000 |.. 259,857 |.ooevieiiiieennnl0 [ 16 |0 [0 ]1030500 . 3.507 [ ....... I 3,817 |... ....01/27/2022 ... |....01/31/2034 ...
168863-DI-5 ..... CHILE, GOVERNMENT OF .... Covrrs 1,2 s .. 1.FFE ..|... .. 198,100 |...81.8804 |... 163,761 |.... . 200,000 |.. 198176 [0 |39 [0 0 000040000 4.055 ....01/27/2022 ... |....01/31/2082 ...
168863-DX-3 ..... CHILE, GOVERNMENT OF . 1FFE . 199,880 |...94.4890 |. ..188,978 |. . 200,000 .199,928 |.. .2.762 ....01/27/2022 .. 01/31/2027
201340-AB-3 . EMIRATE OF ABU DHABI . .. 1.CFE .. ...96.8750 |. .. 4,007,813 |. .4,230,000 4,173,966 |.. .3.722 ....00/06/2018 .. 05/03/2026
20135L-AA-8 ..... EMIRATE OF ABU DHABI ... .. 1.CFE .. ...95.8750 |. ..5,292,300 |. .5,520,000 .5,370,659 |.. 36,199 |. .3.908 ....04/13/2018 .. 10/11/2027
20246B-AE-8 ..... EMPRESAS PUBLICAS DE MEDELLIN ESP .2.CFE .. ...85.3750 |. ..520,788 |. . 610,000 .622,263 |.. (2,039) |. .3.828 ....08/13/2019 .. 07/18/2029 ...
455780-AX-4 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) ..2BFE .. . 117.0000 |. ..1,918,800 |. . 1,640,000 .2,212,703 |.. .. (34,2%) |. ......3.321 ...01/08/2021 .. 02/17/2087 ...
455780-Cli-4 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) ..2BFE ..|... ...76.1250 |... 799,313 |.... .1,050,000 |.. 1,040,439 |oooeeenennnnnnn0 o283 0 [0 ]03.080 el 3.100 ....01/05/2021 ... [....03/12/2051 ...
46513J-B4-2 ..... ISRAEL, STATE OF (GOVERNMENT) .... .| 1EFE ... ...76.9045 |... ..530,000 |.. e (1,038) [0 0 8875 | 3.407 ....07/02/2020 ... |[....07/03/2050 ...
501499-AB-3 ..... KUWAIT, STATE OF (GOVERNMENT) .... .- LEFE ... ...97.5000 |... . .5,300,000 |.. 13,768 [0 00000030500 . 3.798 ....04/13/2018 ... [....03/20/2027 ...
698299-Ali-4 ..... PANAMA, REPUBLIC OF (GOVERNMENT) ... .. 2.CFE ..|... ...99.5000 |... 1,840,750 |.... .1,850,000 |.............. 2,546,881 [.....oevvvnnnnnnn0 e (563,209) [vviiiiiiiiinnnnd o0 82700 . 2.731 ....01/08/2021 ... |....01/26/2036 ...
698299-BN-3 ..... PANAMA, REPUBLIC OF (GOVERNMENT) ... ..2.CFE ..|... ...73.2500 |... 1,582,200 |.... 2,169,052 e (933) o0 002,202 2.198 ....01/20/2021 ... |....09/29/2032 ...
T1567R-AH-9 ..... PERUSAHAAN PENERBIT SURAT BERHARGA SYARI .... ..2BFE ..|... ...98.6250 |... 1,390,613 |.... . 1,525,084 |....ooovvveeennn0 [ (34,342) [0 |0 [l 40150 |l 1.558 ...01/06/2021 ... |....08/29/2027 ...
718286-Bll-6 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . ..2.BFE .. . 102.2500 |. ..2,106,350 |. .2,060,000 .2,586,572 |.. .. (33,374) |. .2.665 ....01/08/2021 .. 01/13/2037 ...
718286-CR-6 ... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . ..2BFE .. ...92.2500 |. ..802,575 |. . 870,000 870,000 |.. .0 . 3.556 ....03/21/2022 .. 09/29/2032
TAT2TP-AY-T ... QATAR, STATE OF (GOVERNMENT) .. .1.DFE .. . 101.1250 |. ..2,184,300 |. .2,160,000 .2,905,719 |.. .. (20,332) |. .3.076 ....01/08/2021 .. 04/23/2048
74730D-AC-7 ..... QATAR ENERGY ... .1.DFE .. ...85.1250 |. .466,137 |.. ......2.370 . ....06/30/2021 .. 07/12/2031 ...
760942-BA-9 ..... URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . .2BFE ..|.. . 100.37%0 |.............. 1,565,850 |.............. 1,560,000 |..............2,069,400 [.................0 |.........(12,777) |.....00vvvvnnnnn0 |0 )..000.5.100 . 3.212 (D ....... .. 119,340 |....01/08/2021 ... |....06/18/2080 ...
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760942-BB-7 ..... URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN ............[|e.. ... [ [T L2BFE L 594,378 [. 100.8750 |....cevevvvnnnnns B44,725 |.oooiviis 540,000 |.....ccevvnnnnnns 563,540 |..ooooviiiniinnn 0 fonnnnnns (7,946) [cvvvvvvvvvennnnnd0 o0 | 4375 | 3.059 [AD coevee oevirinniieees 4,200 ....12/13/2019 ...|....10/27/2027 ...
77586R-AK-6 ..... ROMANIA (GOVERNMENT) ... (V- oo |- 2.CFE ..|... .. 1,858,612 ...93.1250 |..eeeennnnenns 1,741,438 |.... .1,870,000 |.. .... 1,862,766 e 2,183 0 [0 ]02223.000 . 3.130 [FA ...... ... 19,323 |... ....01/19/2022 ...|....02/27/2027 ...
T7586R-AL-4 ..... ROMANIA (GOVERNMENT) ... [CRR—. . |- 2.CFE ..|... .. 1,401,117 |...86.1250 |... .1,410,000 |.. 1,402,703 [0 i 788 [0 00000030625 . 3.698 MS ...... ... 13,346 |... ....01/19/2022 ...|....03/27/2032 ...
80413T-AP-4 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) (V- |- 1L.EFE ... .. 1,086,800 |...93.8750 |... .1,040,000 |.. ....1,066,316 e (8,222) |eeeiiiieeee0 [0 ]ll22.500 . 1.656 |FA ...... .... 10,689 |... ....06/18/2021 ...|....02/03/2027 ...
91087B-AC-4 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME .... [CRR—. 1 |- 2.BFE ... ...4,327,080 |...98.8362 |... .4,280,000 |.. .... 4,299,180 e (5,291) |0 [0 40150 L 4.001|MS ...... ... 45,885 |... ....04/12/2018 ...|....03/28/2027 ...
16320U-BA-6 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. D...... .. 1.EFE ..|... 3,365,400 |...86.4560 |... .2,840,000 |.. ... 3,343,526 e (6,548) |oeeeeiiieeeenn0 [0 ]l 40500 . 3.619 (A0 ...... e 24,495 ... ...07/02/2020 ...|....04/22/2060 ...
M8489S-AN-7 ..... QATAR, STATE OF (GOVERNMENT) D...... 1 .. 1.DFE ..|... ...92.1206 |... ... 1,234,491 2 (5,989) [0 |0 [l 40400 . RV 1210 R E N 9,075 |... ...07/02/2020 ...|....04/16/2050 ...
X5424X-80-0 ..... RUSSIA, FEDERATION OF (GOVERNMENT) ... D...... 1G22 ...46.0000 |... .. A ... 21,000 |... ....12/13/2019 ...|....06/23/2047 ...
Y20721-BM-0 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) ..2.BFE .. 1,215,788 |. 103.5977 |. .. 1,046,337 |. .1,010,000 1,194,474 |.. (5,59) |. . 23,868 ....12/13/2019 .. 01/15/2045 ...
¥20721-B0-1 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) . ..2.BFE ..|... .. 897,900 |...99.3060 |... ..814,309 |.... . 820,000 |. ....855,258 . (11,025) |. L 17,141 ...12/13/2019 ...|....01/08/2027 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 56,002,149 | XXX 49,308,398 51,730,000 55,698,055 139,352 (154,824) 586,658 2,046,473 XXX XXX
0309999999. Total - All Other Government Bonds 56,002,149 [ XXX 49,308,398 51,730,000 55,698,055 139,352 (154,824) 586,658 2,046,473 XXX XXX
13063A-5G-5 ..... CALIFORNIA ST LADFE o 2,034,272 |. 126.3230 [oeuveeeinnnnn 2,185,388 [..oieiinnnnn 1,730,000 [..evneeennnnn 2,020,785 |.ooeeeeeeeeeennnl0 [ (11,469) 130,615 |....10/21/2022 ...|....04/01/2039 ...
13063D-GD-4 ..... CALIFORNIA ST .. .. 1.DFE ..|... ...97.9350 |... .3,075,000 |.. .... 3,155,100 ..(17,031) | .. 138,375 |....04/18/2018 ...|....04/01/2033 ...
13063D-RD-2 . CALIFORNIA ST .. 1.DFE .. ...94.6120 |. .1,000,000 .1,001,611 |.. ... (561) |. . 23,750 |....01/08/2020 .. 10/01/2026
13063D-YT-9 ..... CALIFORNIA ST .. .. 1.DFE .. ...83.5800 |. .2,375,000 .2,025,242 |.. 43,229 |. . 41,563 |....06/16/2022 .. 11/01/2030
20772J-G4-8 ..... CONNECTICUT ST . .. 1.DFE .. . 103.5140 |. ..835,000 .863,310 |.. ..(12,080) |. . 41,750 |....06/13/2015 .. 06/15/2032 ...
452151-LF-8 ..... ILLINOIS ST ... .. 1.G FE ..|... ...99.0610 |... .2,765,000 |.. ....3,130,517 .. 141,015 |....11/22/2021 ...|....06/01/2033 ...
452153-AV-1 ..... ILLINOIS ST ... .. 1.G FE ..|... ...99.0880 |... .1,100,000 |.. ....1,184,374 . 44,000 |....03/17/2021 ...|....03/01/2041 ...
452153-BK-4 ... ILLINOIS ST ... .. 1.CFE ..|... ...98.8484 |... . 25,755 |....01/10/2022 ...|....06/01/2033 ...
574193-8K-5 ..... MARYLAND ST .... .. 1.AFE ..|... . 115.1280 |... .. 350,000 |....03/10/2020 ...|....03/15/2033 ...
646039-YP-6 ..... NEW JERSEY ST .. .. 1.F FE ..|... . 108.0080 |... ..109,000 |....11/19/2020 ...|....06/01/2030 ...
70914P-ME-9 ..... PENNSYLVANIA (COMMONWEALTH OF) ... N | LEFE L ...99.7240 |... . . 26,738 |....04/16/2020 ...|[....02/15/2026 ...
70914P-18-1 ..... PENNSYLVANIA (COMMONNEALTH OF) ... e |10 .. 1.EFE ..|... .. 86.8110 |... ....213,268 ...4,533 |....01/11/2023 ...|....08/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 27,781,656 | XXX 25,108,843 23,930,000 26,425,118 0 (350,776) 0 0 XXX XXX XXX 234,660 1,077,093 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 27,781,65 [ XXX 25,108,843 23,930,000 26,425,118 0 (350,776) 0 0 [ XXX XXX XXX 234,660 1,077,093 XXX XXX
034286-FT-6 ..... ANDOVER MASS .....eeeeeeeeeeeemnneeeeemenieeeeeennns oo ven | s 2 e L AFE e 4,800,000 |...77.8720 |eeeuennnnenns 3,737,856 |eueeeeeennnnn 4,800,000 |eevvunnnnnens 4,800,000 134,064 |....12/09/2021 ...|....11/01/2039 ...
108151-VU-2 ..... BRIDGEPORT I .. 1.G FE ..|... .. 190,380 |. 107.7150 |... . 12,606 |....09/26/2018 ...|....01/15/2030 ...
141195-Mi-4 ... CARBONDALE ILL 2 ... .. 1.CFE ..|... 1,410,000 |...89.5070 |... . .... 1,410,000 . 54,186 |....02/16/2022 ...|....12/01/2035 ...
141195-MX-2 ... CARBONDALE ILL 2. .. 1.CFE ..|... .. 1,745,000 |...89.0290 |... 1,563,556 |.... .... 1,745,000 . 68,805 |....02/16/2022 ...|....12/01/2036 ...
15722T-J8-1 ... CHABOT-LAS POSITAS CALIF CMNTY COLLEGE D . 1 .1.CFE .. ...89.7200 |. .. 2,633,282 |. .2,707,804 |.. . 87,773 |....04/22/2022 .. 08/01/2027
167615-C8-4 ..... CHICAGO ILL PK DIST 2 .1.CFE .. . 104.6490 |. ..716,846 |. 718,219 |.. . 27,400 |....05/20/2020 .. 11/15/2031
213185-LJ-8 COOK CNTY ILL .. 2 . 1EFE .. . 104.2280 |. ..349,164 |. 349,714 |.. . 16,750 |....01/19/2018 .. 11/15/2035
235218-J9-6 . DALLAS TEX ... mi .1EFE .. . 103.5670 |. ..932,103 |. .906,044 |.. . 23,378 |....03/22/2023 .. 02/15/2035 ...
25476F-PN-4 . DISTRICT COLUMBIA .. .2 .1.BFE .. . 100.7290 |. ..2,719,683 |. .2,700,000 2,723,218 |.. 135,000 |....10/08/2014 .. 06/01/2031 ...
346832-CF-3 ... FORT BEND TEX GRAND PKWY TOLL RD AUTH LT .... 2. .. 1.B FE ..|... ...93.5560 |... 935,560 |.... .1,000,000 |.. 879,731 ... 30,000 |[....05/20/2022 ...|....03/01/2038 ...
386138-L7-4 ..... GRAND PRAIRIE TEX 2 ... .. 1.AFE ..|... ...97.0400 |... .1,000,000 |.. 1,000,000 ... 39,953 |....08/05/2022 ...|....02/15/2035 ...
386138-L8-2 ..... GRAND PRAIRIE TEX 2. .. 1.AFE ..|... ...97.8130 |... . .2,800,000 |.. ....2,800,000 ..115,088 |....08/05/2022 ... |....02/15/2036 ...
386138-L9-0 ..... GRAND PRAIRIE TEX .. L2 .. .. 1.LAFE ..|... ...98.2040 |... 2,185,039 |.... . 2,225,000 |.. 2,225,000 ... 93,373 |....08/05/2022 ...|....02/15/2037 ...
442331-3(-8 ..... HOUSTON CITY B L .. 1.DFE ..|... ...90.4720 |... 3,478,648 |.... 3,251,367 .. 152,300 |....01/23/2023 ...|....03/01/2047 ...
44236P-MA-3 HOUSTON TEX CMNTY COLLEGE SYS L2 ... .. 1.BFE ..|... ...75.1430 |... 988,130 |.... 1,315,000 0 ... N . . ... 27,076 |....01/22/2021 ...|....02/15/2036 ...
478164-JX-5 ..... [ JOHNSON & MIAMI CNTYS KANS UNI SCH DIST 2 .1EFE .. . 107.6010 |. .. 2,636,225 |. .2,564,070 |.. . .. (28,557) |. .. s R .40, 122,500 |....11/09/2018 .. 09/01/2036 ...
483836-TN-2 . KANE COOK & DU PAGE CNTYS ILL SCH DIST N . 2 .1.CFE .. . 100.1770 |. ..1,302,301 |. .1,300,000 .1,300,000 |.. i ..(28,906) | . e e . .3, . 65,000 |....01/29/2015 .. 01/01/2027 ...
484008-NV-5 ..... KANE CNTY ILL SCH DIST NO 131 AURORA EAS .... L2 ... . 1.EFE ..|.. . 101.3920 |... 593,143 |.... ..585,000 |.. 633,245 0 leeee.... (9,187) |. , . 23,400 |....02/13/2020 ... |....12/01/2038 ...
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484008-NW-3 ..... KANE CNTY ILL SCH DIST NO 131 AURORA EAS .....coovvenforn von]vnnnnns 2 i LEFE L 312,689 [. 101.1180 [.....ccvvvnennnns 278,075 |ovvvenneeeennnnn 275,000 [.oeeiirinnnnnns 207 147 oo 0 fooeereennn (4,212) |0 feiiiniiinnnn 0 11004000 | 2.260 ....02/13/2020 ...|....12/01/2039 ...
544646-A6-9 ..... LOS ANGELES CALIF UNI SCH DIST ... .- 1.DFE ..|... .. 1,466,731 |. 103.8180 |.............. 1,240,625 |.... 1,195,000 |.. ... 1,325,354 0 e (36,994) |0 o0 nnl50981 | 2.548 ....01/09/2020 ...|....05/01/2027 ...
544646-X2-0 ..... LOS ANGELES CALIF UNI SCH DIST ... |- 1.DFE ... . 106.2430 |.............. 4,037,234 |.... ... 4,081,273 JLOJS Y (1 JL5te N N N RN | SN T £ 1 I AN 4.842 ....01/10/2023 ...|....07/01/2034 ...
642714-DN-6 ..... NEW BRITAIN CONN . .. 1.CFE ..|... ...75.8000 |... ... 2,526,502 O e (6,219) [0 o0 1000032250 |- 2.938 ....11/29/2021 ... |....09/01/2042 ...
64966M-EB-1 ..... NEW YORK N Y .. 1.CFE ..|... .. 968,940 |...92.9610 |... ....1,016,140 O 8724 |0 [0 0000.2.520 | 3.485 ....02/14/2018 ...|....08/01/2027 ...
64966M-WL-9 ..... NEW YORK N Y ... .. 1.CFE ..|... .. 1,220,000 |...98.2360 |... 1,198,479 |.... .... 1,220,000 O 0 0 feel0 101080375 | 3.375 ...02/23/2018 ...|....03/01/2025 ...
649660-B5-8 ..... NEW YORK N Y ... .. 1.CFE ..|... . 116.1790 |... 2,904,475 |.... ....2,708,382 0 ] (20,620) el o0 000052250 | 4.061 ....06/19/2022 ...|....05/01/2038 ...
649660-RN-4 ..... NEW YORK N Y ... .. 1.CFE ..|... ...87.6190 |... ....1,026,511 O 22,125 o0 o0 el 10623 | 4.023 ....04/21/2022 ...|....08/01/2028 ...
68608K-NF-1 ... OREGON ........ .1.BFE .. . 108.8310 |. .. 3,809,085 |. .3,877,086 |.. .0 .4.862 ....01/24/2023 .. 08/01/2038
717813-XV-6 ..... PHILADELPHIA PA .. 1.F FE .. ...95.9800 |. ..479,900 |. 500,000 |.. .0 .2.156 ....01/09/2020 .. 07/15/2025 ...
748508-B5-6 ..... QUINCY MASS ....... .. 1.CFE .. ...76.6500 |. .. 3,345,773 |. . 4,365,000 .4,365,000 |.. .0 ......2.990 ...12/15/2021 .. 12/16/2039 ...
798186-N9-9 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... .. 1.BFE ..|... ...90.9240 |... 400,066 |.... ..440,000 |.. 440,000 O 0 0 fel0 0000000798 |- 0.798 ....01/08/2021 ...|....08/01/2026 ...
798186-P3-0 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... .. 1.B FE ..|... ...87.6410 |... 376,856 |.... ..430,000 |.. 430,000 O 0 0 [0l 12224 1.224 ....01/08/2021 ...|....08/01/2028 ...
798186-P9-7 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... .. 1.BFE ..|... ...77.9380 |... .. 1,340,534 |.... 1,720,000 |.. .... 1,720,000 O 0 0 [0 ]l 12927 | 1.927 ....01/08/2021 ...|....08/01/2034 ...
798186-02-1 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA .. 1.B FE ..|... ...76.8720 |... .1,150,000 |.. .... 1,150,000 O 0 0 [0 000002.027 | 2.027 ...01/08/2021 ...|....08/01/2035 ...
810827-XD-2 ..... SCRANTON PA SCH DIST .. 1.EFE ..|... . 109.4020 |... O e 2,115) 0 e l0 002225000 |- 3.300 ....11/01/2017 ...|....12/01/2031 ...
914233-3J-8 ..... UNIVERSITY CONN .. 1.DFE ..|... . 114.0840 |... e 1,910,000 [oeennnnnnnnnn 2,092,420 |0 e (18,40 [0 el 0 f111005.000 . 3.660 ....06/20/2022 ...|....05/01/2041 ...
938429-2B-2 ..... WASHINGTON CNTY ORE SCH DIST NO 48J BEAV .. .. 1.BFE ..|... . 109.2440 |.............. 3,861,775 |.... . . ....3,778,454 B Y 72< i £< < ARt | R AU | ) AR Y144 I AU 4.031 ...09/16/2022 ...|....06/15/2052 ...
940859-HR-5 ..... WASHOE CNTY NEV SCH DIST .. .. 1.DFE ..|... .. 1,082,084 |. 114.4600 |... 932,849 |.... ... 815,000 |.. 988,844 0 ] (26,387) o0 foeeeiiiiinnnnnnl00000.5.000 .o 1.420 ....05/26/2020 ...|....10/01/2030 ...
986082-E9-2 ..... YONKERS N Y e | TG FE L ...2,306,229 |...95.6100 |... ..2,170,347 |.... .2,270,000 |.. ....2,284,185 O e (5,840) |0 o0 )l 2,678 ).l 2.401 .. ....01/10/2020 ...|....05/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 68,609,662 | XXX 63,363,003 66,635,000 67,490,266 0 XXX XXX 728,725 2,462,497 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 68,609,662 | XXX 63,363,003 66,635,000 67,490,266 0 (205,608) XXX XXX 728,725 2,462,497 XXX XXX
010869-KA-2 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV ......ccceeves foun nn 1G22 ... 30,583 |. 102.9070 |... O [ (1,102) [0 [0 flll.06.600 . 1.967 ....03/01/2017 ...|....10/01/2029 ...
010869-KF-1 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV .eoeveneveees foun oue B .. 1.G FE ..|... . 106.9160 |... ....604,644 O e (9,730) [0 o0 .. .6.600 ... 4.232 ...03/01/2017 ...|....10/01/2029 ...
01170R-KQ-4 ..... ALASKA HOUSING FINANCE CORPORATION 2. .. 1.B FE ..|... . 100.2710 |... ....2,388,141 JLO SR (T V£ )N NN N RPN | RO 22 1 I AN 1.957 ....08/06/2020 ...|....12/01/2044 ...
01179R-L9-2 ..... ALASKA MUN BD BK ALASKA MUN BD BK AUTH . 1. . 1EFE .. ...82.8350 |. .. 3,313,400 |. . 3,336,052 |.. .0 .4.653 ....01/12/2023 .. 12/01/2031
03255L-KK-4 . ANAHEIM CALIF PUB FING AUTH LEASE REV 1, .1EFE .. ... 77.1150 |. ..5,067,134 |. 7,725,000 |.. .0 .3.215 ....12/02/2021 .. 07/01/2041
04780M-F7-9 ..... ATLANTA GA ARPT REV ..oeeiieeeiiieeeees . 2. .1.DFE .. . 106.0770 |. ..3,712,69 |. . 3,565,536 |.. .0 .4.730 ...10/05/2022 .. 07/01/2052
052193-AT-6 ..... AUSTIN-BERGSTROM LANDHOST ENTERPRISES IN ......ccvvusfoun .ot R .1.GFE .. . 103.9930 |. 106,708 |.. .0 .3.091 ....10/12/2017 .. 10/01/2033 ...
052193-AU-3 . AUSTIN-BERGSTROM LANDHOST ENTERPRISES IN ....ccvvvnesfoun oe e |2 . 1.GFE .. . 103.4850 |. 183,157 |.. .0 ... 30141 ....10/12/2017 .. 10/01/2034 ...
052398-HT-4 ..... AUSTIN TEX ARPT SYS REV 2. .. 1.EFE ..|... . 108.0340 |... .. .... 1,826,390 JLU U (/- <+ N AR N RPN | R 1[04 I AN 4.320 ....06/19/2022 ...|....11/15/2042 ...
052398-HII-7 ..... AUSTIN TEX ARPT SYS REV 2 ... .. 1.EFE ..|... . 106.1250 |... 1,750,000 |.. .... 1,775,026 O e (2,215) o0 e l0 002225000 |- 4.800 ....10/05/2022 ...|....11/15/2052 ...
072024-PY-2 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . B L .. 1.EFE ..|... . 125.7080 |... .1,500,000 |.. ... 1,745,331 O e G771 0 [0 00006.907 | 5.707 ....10/28/2022 ...}|....10/01/2050 ...
072024-WS-7 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . . .. 1.DFE ..|... ...90.6150 |... .1,825,000 |.. .... 1,929,309 O e (18,377 [0 o0 el 2574 | 1.732 ....12/29/2020 ...|....04/01/2031 ...
072024-YC-0 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . 1 .. 1.EFE ..|... ...78.6480 |... 5,505,360 |.... ....7,000,000 O 0 0 [0 0000030176 | 3.176 ....12/09/2021 ...|....04/01/2041 ...
072031-AR-8 ..... BAY AREA WTR SUPPLY & CONSV AGY CALIF RE .... N L .. 1.DFE ..|... . ...95.2370 |... 1,666,648 |.... . .... 1,685,920 O 4397 |0 [0 01l 8.994 | 4.425 ...01/19/2023 ...|....10/01/2034 ...
07244R-BC-4 ... BAY LAUREL CTR CMNTY DEV DIST FLA WTR & 2 .1.CFE .. 1,125,000 |. 103.2320 |. ..1,161,360 |. . 1,125,000 1,125,000 |.. .0 L0 .5.601 ....06/19/2022 .. 09/01/2042 ...
11506K-HB-0 ... BROWARD CNTY FLA PORT FACS REV ... 2 . 1EFE .. 3,519,443 |. 109.1310 |. .. 3,655,889 |. .3,350,000 .3,516,542 |.. .0 (2,494) |. .4.849 ...10/04/2022 .. 09/01/2052
13016N-EU-4 ..... CALIFORNIA CNTY CALIF TOB SECURITIZATION . 2 .1.GFE .. ..33,894 [...99.5230 |. ...29,857 | ...30,000 ..32,614 |.. .0 ...(371) .2.520 ....06/03/2020 .. 06/01/2036
13032U-XN-3 . CALIFORNIA HEALTH FACS FING AUTH REV . 1 .1.DFE .. 2,014,128 |...92.2480 |. ..2,038,681 |. .2,210,000 2,091,211 |.. .0 .3.509 ....04/22/2022 .. 06/01/2026
13048V-C8-9 ..... CALIFORNIA MUN FIN AUTH REV .... 2. .1.DFE .. 3,400,000 |...82.8290 |. ..2,816,186 |. .3,400,000 |.. .0 . 3.282 ....02/04/2022 .. 11/15/2036 ...
13048V-ZH-1 ..... CALIFORNIA MUN FIN AUTH REV .... 1 .. 1.EFE ..|... .. 7,725,000 |...72.0310 |eereunnnnnens 5,564,39% [.... ... 1,725,000 O 0 0 00002032280 |- 3.280 ...12/09/2021 ...|....02/01/2046 ...
130770-Ri-4 ..... CALIFORNIA ST UNIV REV .. 1.DFE ..|... .. 248,038 |...64.5310 |... ....249,597 O 1,589 L0 [0 2719 | 4.506 ....01/26/2023 ...|....11/01/2052 ...
13080S-2Y-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV . |- LEFE L. .. 375,000 |...74.2510 |... .. ....375,000 0 ... e 0 [0 000002.682 oLl 2.682 ....01/15/2021 ...|....02/01/2039 ...
14574A-AK-0 ..... CARSON CALIF PENSION OBLIG ..eevvvnvvvvvnnnnniiniinnnnns foun oue LADFE i 800,000 |...86.7910 |.................694,328 |................ 800,000 |................ 800,000 |..oevvvnnniinnns [ U 0 Joveervvvveennnn0 o0 ).....2.835 |l 2.835 ...06/11/2020 ...|....01/15/2032 ...
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14574A-AN-6 ... CARSON CALIF PENSION OBLIG ..vvvvnnivvernvnnirnvrnnnnns fooe ven | s 2 i LADFE o 3,424,641 |.. 78.8780 [....oeeeeenen 2,602,974 |......ouunnnns 3,300,000 |....ccvvunnnns 3,388,488 |.......oennnnnnns 0 |.eeens (13,085) [.eeeeeiiiiennnn0 il e 3.6% |...... 3.204 121,968 |....02/23/2021 ...|....01/15/2044 ...
14916Y-AN-9 ..... CATHEDRAL CITY CALIF REDEV AGY SUCCESSOR . N2 e | 1.CFE Ll ..798,868 |. 101.2520 |... . 700,000 |.. ... 706,820 0 [ (11,385) |0 [0 e 5.000 |...... 3.301 . 35,000 |....09/19/2014 ...|....08/01/2027 ...
167510-AX-4 ..... CHICAGO ILL BRD ED DEDICATED CAP IMPT 2 e [ 1G 2 .. 532,975 |. 114.5050 |... . 500,000 |.. ....530,832 O [ (2183) [0 [0 5.250 |...... 4.430 . 14,729 |....03/01/2023 ...|....04/01/2034 ...
167530-A0-0 ..... CHICAGO ILL HSG AUTH .... 2 ... .. 1.DFE ..|... .. 679,290 |. 105.6420 |... ... 610,000 |.. 0 . e (T478) [0 [0 | 5.000 |...... 3.551 . 30,500 |....09/14/2018 ...|....01/01/2035 ...
167530-BB-2 ..... CHICAGO ILL HSG AUTH ... B L .. 1.DFE ..|... 1,315,000 |...96.6560 |... .1,315,000 |.. LU RN | N | RN | B SN 3.972 |...... 3.973 . 52,232 |....09/14/2018 ...|....01/01/2028 ...
167530-BD-8 ..... CHICAGO ILL HSG AUTH N L .. 1.DFE ..|... ...97.6060 |... . 685,000 |.. ... 685,000 JLO I N | I ARt | B ISP | ) AT 4172 |...... 4.173 . 28,578 |....09/14/2018 ...|....01/01/2030 ...
167562-NS-2 ..... CHICAGO ILL MIDWAY ARPT REV . 2. .. 1.G FE ..|... . 100.4440 |... . 800,000 |.. ... 800,000 LU R (00N PO | I RPN | ) AN 5.000 |...... 4.139 .40,000 |....07/08/2014 ...|....01/01/2029 ...
167593-2D-3 ..... CHICAGO ILL O HARE INTL ARPT REV ... 2 ... .. 1.EFE ..|... . 109.0700 |... ... 800,000 |.. O e (4,261) |0 o0 e 5.000 |...... 4.232 . 29,667 |....08/31/2022 ...|....01/01/2037 ...
167593-T5-1 ..... CHICAGO ILL O HARE INTL ARPT REV 1 .1EFE .. ...87.8190 |. .3,000,000 .0 2,446 |......2.446 . 73,380 |....09/25/2020 .. 01/01/2031
167593-T6-9 ..... CHICAGO ILL O HARE INTL ARPT REV ... 1 . 1EFE .. ...87.7040 |. . 3,550,000 .0 .2.546 |......2.826 ....06/16/2022 .. 01/01/2032
167725-AC-4 ..... CHICAGO ILL TRAN AUTH SALES & TRANSFER T . 1 .1EFE .. . 113.8370 |. . 3,250,499 .0 ......6.899 |......6.067 ....10/28/2022 .. 12/01/2040 ...
178860-B0-4 ... CIVICVENTURES ALASKA REV 2 ... .. 1.EFE ..|... . 102.0510 |... ... 900,000 |.. 925,164 0 [ (14,458) |0 [0 e 5.000 |...... 3.260 ...08/14/2015 ...|....09/01/2027 ...
186352-SJ-0 ..... CLEVELAND OHIO ARPT SYS REV .... B L .. 1.F FE ..|... ...96.4670 |... .2,500,000 |.. .... 2,507,465 O e (3,599) |0 o0 e 2.592 |...... 2.438 ....01/14/2020 ...|....01/01/2026 ...
186427-GH-7 ..... CLEVELAND OHIO WTR REV .. 1.CFE ..|... . 114.7490 |... 0 [ (20,502) Jevee e o0 e 5.000 |...... 1.010 ....05/26/2020 ...|....01/01/2030 ...
19668Q-LC-7 ..... COLORADO ST BLDG EXCELLENT SCHS TODAY CT . .. 1.DFE ..|... . 107.3590 |... O e (14,911 |0 [0 e 5.000 |...... 3.491 ....11/21/2018 ...|....03/15/2038 ...
20281P-KV-3 ..... COMMONWEALTH FING AUTH PA REV .. 1.EFE ..|... ...86.3010 |... O [ 15,247 0 o0 e 3.657 |...... 5.621 ....10/28/2022 ...|....06/01/2038 ...
20281P-MJ-8 ..... COMMONWEALTH FING AUTH PA REV .. 1.F FE ..|... 3,370,000 |...96.2190 |... LU RN | N | RN | B SN 2.153 |...... 2.153 ....01/10/2020 ...|....06/01/2025 ...
20282E-AP-1 ..... COMMONWEALTH FING AUTH PA TOB MASTER SET . .. 1.F FE ..|... . 107.9710 |... 485,870 |.... 472,666 0 [ (4,636) |oeeeeeeeeeeen0 [0 e 5.000 |...... 3.751 ...02/14/2018 ...|....06/01/2033 ...
20775H-AY-9 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. 1.AFE ..|... . 100.3510 |... ..1,821,371 |.... s .... 1,962,505 JLO U (K- ;)N N | I RPN | ) AN 3.250 |...... 2.197 ....07/29/2020 ...|....05/15/2044 ...
249182-TE-6 DENVER COLO CITY & CNTY ARPT REV ... . .. 1.DFE .. . 125.5480 |. ..834,894 |. 665,000 710,264 |.. .0 .5.750 |......4.799 ....11/04/2022 .. 11/15/2036
249182-TN-6 ..... [DENVER COLO CITY & CNTY ARPT REV 2 .1.DFE .. . 106.9440 |. .. 1,604,160 |. 1,500,000 .1,518,217 |.. .0 .5.000 |......4.830 ... 11/22/2022 .. 11/15/2053
254764-JR-5 ..... [DISTRICT COLUMBIA HOSP REV ........ 2 . 1EFE .. . 103.6870 |. ..829,4% |. 800,000 .829,457 |.. .0 .5.000 |......3.121 ....08/14/2015 .. 07/15/2027
266780-ES-0 ..... [DURHAM N C CAP FING CORP LTD OBLIG .....oevvvvvvnnnenacfenn vue mi .1.BFE .. ...94.0440 |. ..705,330 |. . 750,000 750,000 |.. .0 .2.206 |......2.206 ....01/17/2020 .. 12/01/2026 ...
266780-EW-1 ..... DURHAM N C CAP FING CORP LTD OBLIG ..evvveneeeeenneannfonn e N A .1.BFE .. ...87.9780 |. ..1,821,145 |. .2,070,000 .2,105,723 |.. .0 ......2.483 |......2.212 ...02/13/2020 .. 12/01/2030 ...
282659-BJ-9 ... EL CAJON CALIF 1 .. 1.CFE ..|... ...79.2040 |... ..450,000 |.. 453,975 LU RN €Y /0 ) PO | I RPN | ) AN 2.790 |...... 2.636 ....01/22/2021 ...|....04/01/2036 ...
282659-BK-6 ..... EL CAJON CALIF ... 1 .. 1.CFE ..|... ...74.0020 |... ..475,000 |.. ....475,000 0 . 0 0 0 e 3.284 |...... 3.284 ....01/14/2021 ...|....04/01/2043 ...
283299-AP-0 ... EL MONTE CALIF ... B V2R 1.CFE ..|... ...87.2450 |... . 675,000 |.. ... 675,000 0. FRN VN R | N | B RO 3.302 |...... 3.302 ....06/10/2020 ...|....08/01/2034 ...
341271-AD-6 ..... FLORIDA ST BRD ADMIN FIN CORP REV .. .. 1.DFE ..|... ...94.9650 |... .2,000,000 |.. ....2,008,847 0 [ (5,828) |eveeeeeeeen0 [0 e 1.258 |...... 0.960 ....11/13/2020 ...|....07/01/2025 ...
341271-AF-1 ..... FLORIDA ST BRD ADMIN FIN CORP REV .. .. 1.DFE ..|... ...85.4560 |... O [ (2,926) |ooeeeeeeeeeenl0 [0 2.154 |...... 1.593 ....12/14/2020 ...}|....07/01/2030 ...
345105-KN-9 FOOTHILL / EASTERN TRANSN CORRIDOR AGY C .. 2 .. 1.EFE ..|... ...74.8180 |... . ....2,000,000 JLU I N | [ APt | B IR | B AU 3.062 |...... 3.062 ...01/27/2021 ...|....01/15/2043 ...
38122N-B6-8 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 2 .1EFE .. ...78.0380 |. ..218,506 |. . 280,000 ... 280,000 |.. .0 .3.293 |......3.293 ....09/30/2021 .. 06/01/2042 ...
38122N-D5-8 . GOLDEN ST TOB SECURITIZATION CORP CALIF 2 . 1.GFE .. ...75.4810 |. ..2,570,128 |. . 3,405,000 .3,405,000 |.. .0 3714 |......3.714 ....12/08/2021 .. 06/01/2041
38122N-2X-3 . GOLDEN ST TOB SECURITIZATION CORP CALIF 2 .1EFE .. ...78.3760 |. ..627,008 |. . 800,000 .635,892 |.. .0 .3.115 |......5.330 ....00/13/2022 .. 06/01/2038
39081H-CN-0 . GREAT LAKES WTR AUTH MICH SEW DISP SYS R . .1.DFE .. ...86.8940 |. ..695,152 |. . 800,000 800,000 |.. .0 .2.215 |......2.215 ...06/05/2020 .. 07/01/2030
39081H-CZ-3 ..... [GREAT LAKES WTR AUTH MICH SEW DISP SYS R . 2 .1EFE .. ...79.6050 |. . 697,708 .569,021 |.. .0 ......2.615 |......4.772 ....01/12/2023 .. 07/01/2036 ...
39081J-AK-4 ..... GREAT LAKES WTR AUTH MICH WTR SUPPLY SYS ...oeeeveeefoes e | eeeeenn |2 e fen 1.DFE ..|... . 104.6740 |... . 1,625,000 |.. ....1,707,890 0 [ (31,837) |0 o0 e 5.000 |...... 2.871 ...10/14/2016 ...|....07/01/2030 ...
392274-26-0 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL . .. 1.DFE ..|... .. 3,120,101 |. 103.6980 |... 3,147,234 |.... .3,035,000 |.. .... 3,106,457 LU SR (V71N N | N RPN | B AN 5.000 |...... 4.530 .. 151,750 |....09/14/2022 ...|....10/01/2049 ...
413890-GD-0 ..... HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ... .. 1.EFE ..|... .. 1,737,102 |...73.6310 |... 1,317,995 |.... 1,790,000 |.. ....1,739,779 O [ 841 0 0 e 3125 |...... 3.265 ... 55,938 |....10/01/2020 ...|....11/15/2056 ...
41422E-KR-3 ... HARRIS CNTY TEX MET TRAN AUTH SALES & US . .. 1.AFE ..|... ..607,734 |...85.3940 |... ....605,3% O e (624) |0 el0 e 2.329 |...... 2.203 . 13,974 |....02/14/2020 ...|....11/01/2031 ...
432308-T3-8 ..... HILLSBOROUGH CNTY FLA AVIATION AUTH REV ... .. 1.EFE ..|... .. 890,731 ...93.4710 |... ... 906,167 0 [ 15,437 0 [0 e 2.633 |...... 4.710 . 25,672 |....01/23/2023 ...|....10/01/2027 ...
442349-D7-6 ... HOUSTON TEX ARPT SYS REV .. 1.EFE ..|... 1,362,061 |. 101.5390 |... . .. .... 1,315,937 O [ (14,815) |0 o0 e 4.000 |...... 2.531 . 48,400 |....09/18/2020 ...|....07/01/2038 ...
442349-ER-3 ...... HOUSTON TEX ARPT SYS REV .. 1.EFE ..|... .. 120,239 |...89.2360 |... 102,621 |.... ... 115,000 |.. 118,480 O e (599) |0 o0 e 2.235 |...... 1.657 ...2,570 |....01/05/2021 ...|....07/01/2029 ...
45204F-AD-7 ... ILLINOIS FIN AUTH REV ...ovviiiiiiiiiiiiinnnns .. 1.DFE ..|... ...97.3610 |... .. 3,358,955 |.... .3,450,000 |.. .... 3,340,886 O 2,355 o0 0 4.000 |...... 4.200 .. 138,000 |....01/11/2023 ...|....04/01/2080 ...
454898-VL-8 ..... INDIANA MUN PWR AGY PWR SUPPLY SYS REV . . 1EFE .. . 108.9350 |. ..272,338 |. ..250,000 .270,282 |.. .0 (4,723) | ......5.000 |......2.840 . 12,500 |....10/27/2017 .. 01/01/2033 ...
454898-VN-6 ..... INDIANA MUN PR AGY PWR SUPPLY SYS REV .... . 1.EFE ..|.. . 108.3420 |.............. 1,148,425 |.... .1,060,000 |. ... 1,143,085 .0 19314 o0 o0 ) 5.000 |...... 2.910 . 53,000 |....10/27/2017 ...|....01/01/2034 ...
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45506D-SN-6 ... INDIANA ST FIN AUTH REV ..ovviiiiiiiniiiciiiinenccvenaa feen oo [ e 2 i L 1CFE | 1,794,722 |. 103.1420 |.........on... 1,629,644 |.............. 1,580,000 [....eevennnn 1,618,385 |..oovveenninnnnnn0 [ (23,200) [0 Jeveeinneeennnn 0 f11005.000 . 3.411 ....06/08/2015 ...|....02/01/2030 ...
457074-BN-1 ..... INGLEWOOD CALIF 2 ... 1.CFE ..|ooeiiiiennnnn.2,933,560 |...77.3850 |..ccevvnennnns 2,166,780 |.... 2000 2,905,338 [oeeeeeennnnnnn0 e (14,057) [0 o0 nnll080621 | 2.9% ....12/15/2021 ...|....09/01/2040 ...
462467-02-0 ..... IOWA FIN AUTH SINGLE FAMILY MTG REV .. 2. 1.AFE ..|... 4,044,997 [0 e (43,412) [0 0000032000 . 1.672 ...08/25/2021 ...|....07/01/2051 ...
46874T-GC-0 ..... JACKSON TENN HOSP REV ... N2 i [ TG FE .. 45,686 . 102.5490 |....niieiennnn 41,020 |l 40,000 et 40,819 [0 | (B32) [0 el f0052000 . 3.310 ....04/09/2015 ...|....04/01/2030 ...
46874T-GV-8 ..... JACKSON TENN HOSP REV ... 2. .. 1.G FE ..|... e 1,285,000 [oannnnennnn 1,311,323 0 e (20,306) [0 el l0 110052000 . 3.310 ...04/09/2015 ...|....04/01/2030 ...
469487-RS-3 ... JACKSONVILLE FLA SPL REV 1.C FE ..|... 444,890 |.... 441477 o0 e 18,597 [0 0l 12270 . 4.714 ....01/10/2023 ...|....10/01/2027 ...
47770V-BR-0 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ... 1.DFE ..|... .. 3,627,900 |.... 03,599,020 [onniiiiiiennn0 vl 7 o0 0l 40433 ) 4.437 ....01/23/2023 ...|....01/01/2033 ...
485429-76-4 ... KANSAS ST DEV FIN AUTH REV |- LEFE L. .. 3,475,570 |.... 183,496,527 |oeeeieeiieenn0 e 412 [0 0 4727 ) 4.736 ...01/23/2023 ...|....04/15/2037 ...
492279-0Q-5 ..| KERN CNTY CALIF PENSION OBLIG .... . ..2.BFE .. ..720,281 |. ..745,000 728,122 |.. L3717 ....01/25/2018 .. 08/15/2024
517704-FJ-6 ..... [LAS VEGAS NEV CONVENTION & VISITORS AUTH . 2 .1.DFE .. ..1,100,666 |. .1,025,000 1,090,526 |.. .3.060 ....12/22/2017 .. 07/01/2032
523470-HJ-4 ..... [LEE ONTY FLA ARPT REV ...covvvvivinnnnninns 2 1FFE .. ..2,775,688 |. .2,581,090 |.. ... 4.790 ....00/12/2022 .. 10/01/2051 ...
542690-8C-9 ... LONG ISLAND PIR AUTH N Y ELEC SYS REV .. 2 ... .. 1.F FE ..|... 1,447,295 |.... A3 TTA 0 e (29,201) [0 e l0 1122050000 - 2.631 ...10/14/2016 ...|....09/01/2029 ...
544445-BR-9 ...... LOS ANGELES CALIF DEPT ARPTS ARPT REV 2. .. 1.DFE ..|... 209,174 0 [ (3,679) |0 e l0 1400050000 2.981 ...01/06/2017 ...|....05/15/2027 ...
544587-Y9-3 ... LOS ANGELES CALIF MUN IMPT CORP LEASE RE .... N L L 1DFE . |oeeeiiiiinnnnn.... 85,514 ..85.2610 |..ooevenenneeeenn 72,472 |oeneeeeeeenn..85,000 [ooeeiiennnn 85,349 |0 e (56) |0 o0 ]l 1831 1.757 ....12/11/2020 ...|....11/01/2029 ...
54627R-AS-9 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... I .. 1.AFE ..|...............2,390,000 |. 103.1120 |.............. 2,464,377 |.............. 2,390,000 |[.............. 2,390,000 |....coceeveruus0 feorriiiiiiiin0 el 0 005,048 .ol 5.046 ....03/21/2023 ...|....12/01/2034 ...
54628C-WP-4 ... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... N L .. 1.EFE ..|... eeeeneneeen 1,000,000 [ooenneennnnn. 862,597 |0 [ 18,087 [0 |0 [ 10893 L 4.500 ....01/19/2023 ...|....02/01/2030 ...
546395-R3-0 ..... LOUISIANA PUB FACS AUTH HOSP REV ... 2. .. 1.F FE ..|... 1,283,607 [.....eeeeene.. 1,245,000 |ooevennnnnnnn 1,267,495 [oniinnnnnnnl0 e (14,315) o0 o0 100225000 . 3.750 ....03/12/2015 ...|....07/01/2034 ...
546395-V6-8 ..... LOUISIANA PUB FACS AUTH HOSP REV ... N L .. 1.CFE ..|... 3,024,665 |.... ...3,049,451 [0 i 59,056 a0 el 0 2,282 . 4.624 ...06/16/2022 ...|....06/01/2030 ...
546475-T5-3 LOUISIANA ST GAS & FUELS TAX REV ... B L .. 1.CFE ..|... 1,570,644 |.... 1,816,765 [oneiiiiiennnl0 it (3,008) [0 o0 sl 1598 ) 1.416 ....12/29/2020 ...|....05/01/2029 ...
546475-VA-9 . LOUISIANA ST GAS & FUELS TAX REV 2. .1.DFE .. ..2,029,797 |. 1,938,162 |.. .4.330 ....06/20/2022 .. 05/01/2041
546475-VS-0 . LOUISIANA ST GAS & FUELS TAX REV 1, .1.DFE .. .. 1,909,414 |. .2,300,000 |.. .3.052 ....01/13/2022 .. 05/01/2038
546486-CD-1 LOUISIANA ST HWY IMPT REV ......... 1. .1.CFE .. ..1,331,168 |. 01,321,916 |.. .4.738 ....01/12/2023 .. 06/15/2033
54651R-CY-3 ..... [LOUISIANA ST UNCLAIMED PPTY SPL REV mi .1EFE .. .2.079 ...02/04/2021 .. 09/01/2033 ...
54651T-BD-6 ..... [LOUISIANA ST TRANSN AUTH ........oeeennns N .1.DFE .. ......1.648 ....01/07/2021 .. 02/15/2028 ...
546540-SL-0 ..... LOUISIANA ST UNIV & AGRIC & MECHANICAL C .... 2. .. 1.F FE ..|... reeeeneenennnn 3,885,000 [onniiiiiiinnn0 0 0 0]l 2,967 | 2.967 ....12/02/2021 ...|....07/01/2043 ...
56678P-AQ-0 ..... MARICOPA CNTY ARIZ INDL DEV AUTH HOSP RE .... 2 ... .. 1.F FE ..|... . 800,000 |oeerrrnneeenn... 843,432 [0 e (8,364) [0 e l0)002205.000 |- 3.721 ....12/06/2018 ...|....09/01/2037 ...
575579-L7-0 ..... MASSACHUSETTS BAY TRANSN AUTH MASS SALE ... 2. .. 1.DFE ..|... .3,000,000 |eevenneeennnn 2,791,543 [0 i 3,818 [0 0000040000 . 4.440 ....12/20/2022 ...|....07/01/2051 ...
57563R-RZ-4 ... MASSACHUSETTS EDL FING AUTH 2 ... .. 1.CFE ..|... 1,740,000 |.. 1,740,000 a0 0 [0 0 2,641 ) 2.641 ...06/25/2021 ...|....07/01/2037 ...
575831-GU-0 ..... MASSACHUSETTS ST COLLEGE BLDG AUTH REV ... 2. .. 1.CFE ..|... N 1 [V U, 5,064 [.covvviiinennn0 v (9) 0 [0 000002.972 | 2.854 ....01/13/2021 ...|....05/01/2040 ...
575831-HC-9 ..... MASSACHUSETTS ST COLLEGE BLDG AUTH REV . 2 ... .. 1.CFE ..|... 2,862,637 |.... . 3,717,095 [0 e (B,715) [0 o0 el 2.972 ) 2.749 ..109,072 |....01/13/2021 ...|....05/01/2040 ...
575896-0H-1 ..... [MASSACHUSETTS ST PORT AUTH REV ... 2 .1.CFE .. .. 1,025,050 |. .1,000,000 . 1,024,976 |.. .3.280 .50,000 |....05/05/2020 .. 07/01/2040 ...
575896-SG-1 ..... MASSACHUSETTS ST PORT AUTH REV 2 .1.CFE .. ..1,166,5% |. .1,090,000 1,165,273 |.. .2.910 . 54,500 |....07/13/2017 .. 07/01/2031
575896-SH-9 ..... MASSACHUSETTS ST PORT AUTH REV ... 2. .1.CFE .. ..524,349 |. ..490,000 .522,997 |.. .2.960 . 24,500 |....07/13/2017 .. 07/01/2032
576000-X0-1 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. 1, .1.DFE .. .. 2,939,650 |. .3,500,000 .3,010,3%8 |.. .4.749 118,825 |....01/19/2023 .. 10/15/2040
576004-HF-5 ..... MASSACHUSETTS (COMMONWEALTH OF) .. 1. .1.BFE .. .. 3,374,875 |. . 3,351,403 |.. ... 4.504 118,856 |....01/10/2023 .. 01/15/2031 ...
57604T-KD-7 ..... MASSACHUSETTS ST TRANSN FD REV ... 2 ... .. 1.BFE ..|..ccseeeeennnn 3,500,770 |. 109.8510 ...t 3,570,158 |.... 3,472,980 |ooeeeeeennnnn0 e (21,850) [0 feeeeeiiieeeeel0 0022050000 - 4.030 .. 162,500 |....09/16/2022 ...|....06/01/2052 ...
576051-2T-6 ..... MASSACHUSETTS ST WTR RES AUTH 2. ..1.BFE ..|...............3,430,000 |...76.4630 |.............. 2,622,681 |.... 203,430,000 [o.onieiiiinnennn0 o0 o0 0000002823 2.823 . 96,829 |....12/10/2021 ...|....08/01/2041 ...
591745-8A-5 ..... METROPOL I TAN ATLANTA RAPID TRANSIT AUTHO . 2 ... .. 1.CFE ..|........ceenn. 2,800,000 |...82.2120 ..ot 2,301,936 |.... 402,800,000 [...oeeeeeenieenn0 o0 el 0 0 2,640 ) 2.641 . 73,948 |....12/10/2021 ...|....07/01/2035 ...
591745-8B-3 ..... METROPOL ITAN ATLANTA RAPID TRANSIT AUTHO ... 2. .. 1.CFE ..|...............2,340,000 |...81.5290 |[.............. 1,907,779 |.... 202,340,000 [o.enieiiiinnennn0 o0 0 0 2741 ) 2.741 ... 64,139 [....12/10/2021 ...|....07/01/2036 ...
592190-PG-1 ..... METROPOL I TAN NASHVILLE ARPT AUTH TENN AR ... 2 ... L 1FFE L |oeien....3,214,743 . 105.3770 |t 3,387,871 |.... 3,214,991 [0 0 0 0 0022050000 - 5.000 .. 160,750 |....09/30/2022 ...|....07/01/2049 ...
59261A-XS-1 ..... METROPOL ITAN TRANSN AUTH N Y REV . L 1EFE L |oeein.....3,233,975 |. 104.8740 |.............. 2,905,010 |.... ... 3,045,633 [oiiiiiininnn0 foiiinnnn (52,085) [0 o0 000050000 . 2.800 .. 138,500 |....03/26/2020 ...|....11/15/2044 ...
592643-EH-9 ..... METROPOL ITAN WASH D C ARPTS AUTH DULLES ... 1,2 |- 1.EFE ..|......errrnnn.3,250,000 |...82.1160 |..ceeeeeennnns 2,668,770 |.... ... 3,250,000 eeeereeeeeeenn0 o0 ]2 80562 . 3.562 .. 115,765 |....01/21/2022 ... |....10/01/2041 ...
592647-FH-9 ..... METROPOL ITAN WASH D C ARPTS AUTH ARPT SY .... 2. .. 1.DFE ..|... .. 1,043,474 |.... 1,085,707 [ouiiiiiiiiinnn0 el (15,522) |.oeeeeeeeeeeennnl0 feiiiiiiiinnnnnnn0]....5.000 ... 3.111 . 48,750 |....06/01/2018 ...|....10/01/2034 ...
592647-FJ-5 . METROPOL I TAN WASH D C ARPTS AUTH ARPT SY . 2 .1.DFE .. ..693,212 |. .702,910 |.. ..(10,167) | ... 30141 . 32,500 |....06/01/2018 .. 10/01/2035 ...
59334P-HU-4 MIAMI-DADE CNTY FLA TRAN SYS SALES SURTA .... 2. .. 1.CFE ..]...............3,500,984 |. 100.3520 |.............. 3,838,464 |.... .3,825,000 |. ....3,509,415 |.ooiiiiiinnn0 [ 6,459 |..oooooeeennnnn0 il 0 ]...4.000 ... 4.550 .. 153,000 |....09/16/2022 ...|....07/01/2049 ...
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59335(-DL-8 ..... MIAMI-DADE CNTY FLA SEAPORT REV .....eevvvvvvevnnnnnnns fooe ven | s 2 i L ADFE o 2,693,130 [...97.1440 |.............. 2,914,320 |...coovnnnnnns 3,000,000 |.eevvunnienns 2,699,017 [..oooivviiiiinnn0 oo 5,736 [0 |0 4.000 |...... 4.660 ....12/21/2022 ...|....10/01/2050 ...
59335K-EN-3 ... MIAMI-DADE CNTY FLA SEAPORT REV .... N2 e [ 1GFE L . 108.4410 |... 1,783,426 |0 e (9,377 [0 [0 e 5.000 |...... 4111 ...01/19/2023 ...|....10/01/2039 ...
594477-2Z-5 ... MICHIGAN FIN AUTH REV 2 e [ 1G 2 . 101.0100 |...cevvnnneeennnnn 35,354 |onnnniiiinnnnn 35,000 [oiiininnnnnnnnnn 35,242 |0 o (403) vl o0 e 5.000 |...... 3.789 ....09/17/2015 ...|....08/01/2033 ...
59447T-3A-9 ..... MICHIGAN FIN AUTH REV ... N2 e [ 1G 2 . 101.2880 |.............. 1,483,869 |.............. 1,465,000 |.............. 1,475,147 |ocoeereeennnenn0 foeeeeenn i (16,879) |oveeeeeeeen0 o0 e 5.000 |...... 3.789 ....09/17/2015 ...|....08/01/2033 ...
59447T-8K-0 ..... MICHIGAN FIN AUTH REV ... 2. .. 1.DFE ..|... . 108.2720 |... reeeveeneenn 1,050,000 [oannnniennnnn 1,121,803 il e (13,423) |0 [0 5.000 |...... 3.451 ...08/09/2018 ...|....11/01/2037 ...
5447T-XS-7 ..... MICHIGAN FIN AUTH REV N L .. 1.DFE ..|... ...93.8010 |... 234,503 |.... . . 284,699 |0 8,809 0 0 2.734 |...... 4.455 ....01/19/2023 ...|....12/01/2027 ...
603827-XW-1 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM . B L .. 1.EFE ..|... ...97.8500 |... 146,775 |.... . 150,000 |.. 149,156 |0 [ 261 0 0 3.546 |...... 3.746 ....04/29/2022 ...|....01/01/2027 ...
6053411-YY-8 ..... MISSISSIPPI DEV BK SPL OBLIG 2 ... .. 1.CFE ..|... . 109.9370 |... ..2,374,639 |.... .2,160,000 |.. e 2,805,399 [0 e (27,500) [0 [0 e 5.250 |...... 3.691 ....11/16/2018 ...|....10/01/2036 ...
605350-11H-9 ... MISSISSIPPI HOME CORP SINGLE FAMILY MTG 2 1AFE .. . 100.3010 |. ..461,385 |. . 460,000 .490,832 |.. .3.250 |......1.940 ....07/28/2020 .. 12/01/2050
61075T-W-8 ..... MONROE CNTY NY INDL DEV CORP REV 2. .1.DFE .. . 100.6370 |. .. 3,547,454 |. . 3,525,000 .3,238,415 |.. .4.000 |......4.530 ....09/15/2022 .. 07/01/2050
612550-AR-7 . MONTEREY PK CALIF PENSION OBLIG . 1, .1.CFE .. ...72.8490 |. ..2,039,772 |. .2,770,798 |.. ......3.021 |......3.102 ....12/15/2021 .. 06/01/2043 ...
62620H-BR-2 ..... MUNICIPAL ELEC AUTH GA .. 1.G FE ..|... 2,511,190 |...91.0660 |... 2,008,452 |.... . . 2,449,628 |...oooeeeenenn0 e (27,946) [0 [0 e 4.000 |...... 2.431 ...10/01/2021 ...|....01/01/2051 ...
631060-CR-9 ..... NARRAGANSETT R | BAY COMMN WASTEWATER SY .... .. 1.DFE ..|... 1,375,000 |...85.8320 |... .1,375,000 |.. 1,875,000 foeeneiiiiennn0 0 0 0 2.094 |...... 2.094 ....02/27/2020 ...|....09/01/2030 ...
6396811-T0-2 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... .. 1.AFE ..|... . 100.9910 |... 10 730,000 |-eveeneeeennnn. 758,618 [0 | (4,961) [0 |0 [ 4.000 |...... 3.178 ....08/27/2019 ...|....09/01/2049 ...
64578E-MQ-7 ..... NEW JERSEY ECONOMIC DEV AUTH ST LEASE RE . .. 1.G FE ..|... . 102.3570 |... 01,220,000 |...oveneenn 1,220,000 [oonnnciiieinnnnn0 e RN | N AR | B RN 5.198 |...... 5.197 ....01/20/2023 ...}|....03/01/2031 ...
645913-AA-2 ..... NEW JERSEY ECONOMIC DEV AUTH ST PENSION ... .. 1.G FE ..|... . 108.1150 |... .4,150,000 |..............4,831,356 [......cccceeennl0 | (118,164) |.eeeveneeeeenn0 feeeiieeeeenl0 s 7.4 |...... 3.861 ....09/23/2019 ...|....02/15/2029 ...
64613A-CX-8 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. .. 1.CFE ..|... ...99.1440 |... .1,015,000 |.. 2. (9,802) [ouveiiiiiiiin0 0 e 3.500 |...... 2.332 ....07/29/2020 ...|....04/01/2051 ...
646140-DT-7 ..... NEW JERSEY ST TPK AUTH TPK REV .. 1.EFE ..|... ...85.5430 |... 504,704 |.... ..590,000 |.. 499,307 |evveieeeeennnn0 feee i 12,765 |0 [0 1.813 |...... 4.791 ...06/14/2022 ...|....01/01/2030 ...
646140-EA-7 ..... NEW JERSEY ST TPK AUTH TPK REV ... .. 1.EFE ..|... ...78.3520 |... 442,689 |.... ..565,000 |.. 565,000 IR | N AR | B RN 2.782 |...... 2.782 ....01/22/2021 ...|....01/01/2040 ...
64763H-EY-7 ..... NEW ORLEANS LA AVIATION BRD REV . . .. 1.F FE .. . 101.5280 |. 1,324,940 |. . 1,305,000 1,332,590 |.. ..(26,822) |. .5.000 |......2.841 ....04/15/2015 .. 01/01/2025
64971M-5K-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1 .1.BFE .. . 100.5780 |. .. 1,584,104 |. . 1,575,000 .1,664,612 |.. .. (47,580) |. .5.075 |......1.900 ....04/16/2020 .. 11/01/2025
64971P-KD-6 ..... NEW YORK N Y CITY INDL DEV AGY REV ...... 2. . 1EFE .. ...92.4210 |. 411,273 |. ..445,000 456,914 |.. (1,617) |. .3.000 |......2.560 ....09/24/2020 .. 03/01/2036
64971W-VF-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1 .1.BFE .. ...95.9280 |. ..959,280 |. .1,000,000 .997,965 |.. . 1,226 |. .3.500 |......3.633 ....08/13/2018 .. 08/01/2027 ...
64971X-68-2 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1 .1.BFE .. ...99.3300 |. ..3,277,890 |. .3,300,000 .3,290,761 |.. ......5.150 |......5.181 ...03/14/2023 .. 02/01/2036 ...
64971X-JC-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.B FE ..|... ...95.4840 |... 1,015,232 [oooievviiinennnl0 e (5,141 |0 0 e 2.880 |...... 2.31 ....01/09/2020 ...|....11/01/2026 ...
64971X-UT-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.BFE ..|... L..87.4580 |...ooovnieeeenn 756,512 |onnnniiiennnn.. 865,000 |oieeeinineeeeenn 755,671 |0 e 19,219 |0 0 e 1.710 |...... 4.662 ....01/10/2023 ...|....11/01/2028 ...
64971X-WE-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.B FE ..|... . 104.5250 |.............. 3,344,800 |.............. 3,200,000 |............e. 3,552,779 |oeervvvivnnnnnnd foveeennnn (47,218) Joveinicccennnnl0 o0 e 4.000 |...... 2.250 ....10/29/2020 ...}|....11/01/2039 ...
649726-ZH-0 ..... NEW YORK N Y CITY MUN WTR FIN AUTH WTR & .... .. 1.BFE ..|... . 101.1430 |.................945,687 |.................935,000 |...cevvuueeeeennn870,093 |oeeenieeenninnd0 o 1,192 |0 [0 e 4.000 |...... 4.440 ....09/16/2022 ...|....06/15/2051 ...
64972G-7R-8 ..... NEW YORK N Y CITY MUN WTR FIN AUTH WTR & .... .. 1.B FE ..|... . 100.0660 |... . .. 1,549,396 [.ooovvvvvnennnn0 Joeiiinnnnn 2,078 o0 o0 e 4.000 |...... 4.450 ....09/16/2022 ...|....06/15/2052 ...
64972H-5H-1 ... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.CFE ..|... ...86.9130 |... 1,303,695 |.... .1,500,000 |.. 1,311,482 |oeeeenieeeeen0 [ 35,447 0 [0 | 1.570 |...... 4.676 ...01/10/2023 ...|....07/15/2028 ...
64985T-DF-5 . NEW YORK ST URBAN EEV CORP ST SALES TAX .1.BFE .. ...88.2310 |. .. 3,529,240 |. .4,000,000 .3,508,663 |.. .1.880 |[......4.559 ....01/11/2023 .. 03/15/2029 ...
64990C-6P-1 . NEW YORK STATE DORMITORY AUTHORITY .. 1.LAFE .. . 120.2890 |. .. 1,365,280 |. . 1,135,000 . 1,306,405 |.. .5.000 |......4.030 ....09/13/2022 .. 10/01/2048
64990F-D8-4 . NEW YORK STATE DORMITORY AUTHORITY .1.BFE .. ...87.9550 |. ..1,759,100 |. .2,000,000 .1,808,283 |.. .1.952 |......4.012 ...04/21/2022 .. 03/15/2029
64990G-A2-8 ..... NEW YORK STATE DORMITORY AUTHORITY .1.DFE .. ...89.4680 |. ..286,298 |. ..320,000 .285,606 |.. .1.819 |...... 4.483 ....01/19/2023 .. 07/01/2028
64990G-UB-6 ..... NEW YORK STATE DORMITORY AUTHORITY .1EFE .. ...86.9930 |. ..2,213,972 |. . 2,545,000 . 2,254,260 |.. ......2.834 |......4.656 ....06/17/2022 .. 07/01/2031 ...
64990G-X7-2 ..... NEW YORK STATE DORMITORY AUTHORITY ... .. 1.DFE ..|... ...89.8220 |... 583,843 |.... ... 650,000 |.. 650,000 |-eeevrenreeeeenn0 foeiiiiiiiiiin0 o0 0 2.012 |...... 2.012 ...07/15/2020 ...|....07/01/2028 ...
650009-85-3 ..... NEW YORK ST TWY AUTH GEN REV .. 1.F FE ..|... . .. 87.7000 |... 1,306,730 |.... .1,490,000 |.. 1,284,995 [0 e 13,285 [0 0 2.900 |...... 4.500 ....01/23/2023 ...|....01/01/2035 ...
65000B-GY-8 ..... NEW YORK ST DORM AUTH REVS NON ST SUPPOR .. .. 1.DFE ..|... ...2,967,89% |...85.2860 |... 2,985,010 |.... .3,500,000 |.. ....3,026,964 |.....ccevvnnennn0 e 59,069 [oeeiniiiiinnnl0 o0 e 2.284 |...... 4.723 ....01/10/2023 ...|....07/01/2030 ...
650035-4V-7 ..... NEW YORK ST URBAN DEV CORP REV .......cccevvvevvvvvvnnsfore wen | oo |[1,2 i [ 1.B FE ..|... .. 1,360,218 |...97.4640 |... 1,335,257 |.... .1,370,000 |.. 1,368,188 [0 1,452 |0 0 3.120 |...... 3.233 ....02/07/2018 ...|....03/15/2025 ...
650117-AA-2 ..... NEW YORK TRANSN DEV CORP LEASE REV . .. 1.EFE ..|... ...97.3030 |... 1,950,925 |.... .2,005,000 |.. +0022,005,000 |...oeeeeennnen0 o0 0 o0 e 4.248 |...... 4.248 ....04/09/2020 ...|....09/01/2035 ...
65887P-IR-2 ..... NORTH DAKOTA PUB FIN AUTH .. 1.CFE ..|... ...78.6560 |... ..3,618,176 |.... .4,600,000 |.. 4,613,108 [0 e (1,449) L0 [0 3.000 |...... 2.959 ....12/09/2021 ...|....12/01/2038 ...
661046-BX-9 ..... NORTH MIAMI BEACH FLA WTR REV . .. 1.EFE ..|... ...94.1580 |... 616,735 |.... ..655,000 |.. 655,000 ....eeeeenneeenn0 Joeveniiiiiieeen0 0 [0 e 2.211 ... 2.211 ...01/17/2020 ...|....08/01/2026 ...
662850-A9-7 ..... NORTH TEX TWY AUTH REV .... .. 1.DFE ..|... ...80.5760 |... 701,011 |.... . 870,000 |.. ....888,253 |0 [ (3,378) |0 [0 3.029 |...... 2.579 ....01/29/2021 ...|....01/01/2040 ...
662851-C2-0 ..... NORTH TEX TWY AUTH REV . .. 1.DFE .. ...86.9480 |. ..517,341 |. ..595,000 .595,000 |.. ... 1877 | 1877 ....10/02/2020 .. 01/01/2030 ...
662851-C3-8 ..... NORTH TEX TWY AUTH REV .... .. 1.DFE ..|.. ...85.5880 |... 697,542 |.... . 815,000 |. ... 815,000 |..eveeeiiiinnnn o0 0 0 2.047 |...... 2.047 ...10/02/2020 ... |....01/01/2031 ...
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662850-E5-1 ..... NORTH TEX TWY AUTH REV ...evvveiiiiiiiiiineccciiineees o e | s 2 i LADFE e 1,795,356 |...75.9020 |.............. 1,707,795 o 2,250,000 |...ccevvunnnns 1,820,175 |ooevvvneneennn0 [ 15,1683 o0 feinnl0 s 3.011 |...... 4.584 [ ....... ....06/03/2022 ...|....01/01/2043 ...
662851-J5-6 ..... NORTH TEX TWY AUTH REV .... 2 e 1D FE L . 114.5570 |... ..420,000 |.. 859,503 o0 e (4139) |0 [0 5.250 |...... 3.872 (W ....... ....09/15/2022 ...|....01/01/2038 ...
662850-LT-1 ..... NORTH TEX TWY AUTH REV .... 2 e | LEFE L . 100.0000 |... . 500,000 |.. ... 500,000 |eeveeiiiiiinnnn0 foeeiin (6,819) il 0 5.000 |...... 3.599 | ....... ....11/06/2014 ...|....01/01/2031 ...
662851-NG-7 ..... NORTH TEX TWY AUTH REV N2 e | LEFE L . 101.9710 |... ..565,000 |eevrvnnieeeeenn 574,087 foeiiiiiiiienl0 et (8,790) [0 o0 e 5.000 |...... 3.351 [0 ....... ....04/09/2015 ...}|....01/01/2030 ...
66604P-AX-3 ..... NORTHERN VA TRANSN COMMN TRANSN DIST SPL 2 e [ 1.CFE L . 110.4760 |... 3,235,000 |vevenninnnnnn 3,456,957 [0 e (21,749) [0 0 [ 5.000 |...... 4.030 (D ....... . ....09/16/2022 ...|....06/01/2052 ...
677525-V-5 ..... OHIO ST AIR QUALITY DEV AUTH REV ... N .. 2.BFE ..|... . 101.5360 |... ..475,000 |.. 475,000 [.ooeeeeenneeen0 o0 0 [0 e 4.250 |...... 4.250 (D ....... ... 20,188 |....05/20/2022 ...|....11/01/2039 ...
67760H-NK-3 ..... OHIO ST TPK COMMN TPK REV 2 e [ 1D FE L . 108.9260 |... .2,365,000 |.. 02,505,788 |...iiiiiiiinnn0 i (16,736) [0 o0 e 5.000 |...... 4.030 [FA ...... .. 118,250 |....09/16/2022 ...|....02/15/2051 ...
67865E-AQ-5 ..... OKLAHOMA CITY WATER UTILITIES TRUST 12 .. 1.AFE ..|... ...96.5740 |... .2,800,000 |.. ....2,800,000 0 [... PR | N (SRR | N RN 4.508 |...... 4.508 [JJ ....... .. 117,458 |....07/08/2022 ...|....07/01/2037 ...
686087-05-9 ..... OREGON ST HSG & CNNTY SVCS DEPT MTG REV 2. .1.CFE .. ...99.9800 |. .. 1,134,773 |. . 1,135,000 1,223,599 |.. . . (12,774) | .3.000 |......1.725 . 34,050 |....08/18/2021 .. 07/01/2052
70868Y-AT-6 ..... PENNSYLVANIA ECONOMIC DEVELOPMENT FINANC . 2 . 1EFE .. . 110.4000 |. ..894,240 |. . 810,000 .865,051 |.. . (4,839) | .5.500 |......4.570 . 45,540 |....12/14/2022 .. 06/30/2042
70869P-MV-6 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH REV ... 1 .1.DFE .. ...85.5690 |. .. 423,567 |. ..495,000 427,147 .. 02,302 |...... 4797 . . 11,395 |....01/17/2023 .. 06/15/2030 ...
709178-U8-4 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV . N2 e [ 2.AFE L . . 105.9660 |... 656,989 |.... . 620,000 |.. 1..065,013 |oeeeiiieeennn0 [ (10,922) |0 [0 5.000 |...... 2.981[MN ...... .31,000 |....12/13/2017 ...|....05/01/2032 ...
709221-VZ-5 ..... PENNSYLVANIA ST TPK COMMN OIL FRANCHISE ... 2. .. 1.DFE ..|... ,608,503 |. 100.5030 |... 1,658,300 |.... .1,650,000 |.. +.1,609,302 [oeniiiiiiiinnn0 o800 [0 o0 e 4.000 |...... 4.150 (D ....... .66,000 |....01/11/2023 ...|....12/01/2051 ...
709235-P5-8 ... PENNSYLVANIA ST UNIV N L .. 1.CFE ..|... ,858,381 |...87.4780 |... 1,618,343 |.... .1,850,000 |.. e 1,855,828 o0 e (687) [0 [0 e 2.309 |...... 2.264 [MS ...... 42,717 |....02/13/2020 ...|....09/01/2031 ...
717817-UD-0 ..... PHILADELPHIA PA ARPT REV .. 2. .. 1.F FE ..|... . 106.1580 |... . 600,000 |..cevvnnnnnn....640,413 |0 e (10,803) [0 o0 e 5.000 |...... 2.960 (JJ ....... .30,000 |....12/15/2017 ...|....07/01/2031 ...
7TA7817-M0-6 ..... PHILADELPHIA PA ARPT REV .. 2 ... .. 1.F FE ..|... ...95.6340 |... 1,280,000 |-eeveneeeenn 1,123,870 [ooeeieiniiieei 0 i 2,867 [0 0 s 4.000 |...... 4.820(J ....... . 51,200 |....09/15/2022 ...|....07/01/2050 ...
TA7T81L-AN-1 ... PHILADELPHIA PA AUTH FOR INDL DEV PENSIO .... .. 1.EFE ..|... . 104.4100 |... . 2,445,000 |..............2,760,482 [.....coouceeeenn0 Joveenne s (B7,716) [0 el s 6.350 |...... 3411 (A0 ...... .. 165,258 |....07/22/2019 ...|....04/15/2028 ...
73209-AK-3 ..... POMONA CALIF REDEV AGY SUCCESSOR AGY TAX ... .. 1.CFE ..|... ...97.8740 |... 685,118 |.... ... 700,000 |.. 700,000 |oeeeevnnreeeeenn0 foeiiiiiiiiiin0 o0 0 4.030 |...... 4.031 ... 28,210 |....09/27/2018 ...|....02/01/2028 ...
7335811-A2-0 ..... PORT AUTHN Y & N J ... .. 1.DFE ..|... . 104.1220 |... 1,900,227 |.... .1,825,000 |.. 1,927,002 [0 e (835,136) [0 o0 e 5.000 |...... 2.870 . 91,250 |....01/08/2018 ...|....10/01/2035 ...
73358X-DP-4 ... PORT AUTHN Y & N J .1.DFE .. ...73.7410 |. .. 1,696,043 |. .2,300,000 .2,300,000 |.. .3.139 |......3.139 L 72,197 |....12/16/2021 .. 02/15/2051
73358X-FL-1 ..... PORT AUTHN Y & N J ... .1.DFE .. . 109.9400 |. .. 1,324,777 |. . 1,205,000 1,291,699 |.. .5.000 |......4.001 . 60,250 |....06/23/2022 .. 08/01/2038
735000-TP-6 ..... PORT OAKLAND CALIF REV . 1EFE .. ...91.4310 |. .. 1,371,465 |. .1,500,000 . 1,405,642 |.. .1.667 |......3.691 . 25,005 |....04/22/2022 .. 05/01/2027
735000-TS-0 ..... PORT OAKLAND CALIF REV .1EFE .. ...86.8020 |. ...26,041 |. 30,000 ..30,513 |.. .2.099 |......1.812 ....12/11/2020 .. 05/01/2030 ...
735000-TU-5 ..... PORT OAKLAND CALIF REV .. . 1EFE .. ...83.8540 |. ..1,048,175 |. . 1,250,000 1,043,137 |.. een2.299 |......4.725 ...06/14/2022 .. 05/01/2032 ...
735240-V7-5 ... PORT PORTLAND ORE ARPT REV .. I .. 1.DFE ..|... . 106.1580 |... 1,061,580 |.... .1,000,000 |.. 1,090,968 |..oovvvnvveennnn0 [ (24,692) |cevviieeeenl0 [0 s 5.000 |...... 2.281 ....04/22/2020 ...|....07/01/2027 ...
735389-D3-9 ..... PORT SEATTLE WASH REV ... 2 ... .. 1.EFE ..|... . 105.1090 |... 1,229,775 |.... 1,170,000 |.. 1,237,153 o0 e (18,804) |0 e l0 e 5.000 |...... 3.7 ....06/06/2018 ...|....05/01/2032 ...
735389-1IF-1 ..... PORT SEATTLE WASH REV ... 2. .. 1.EFE ..|... . 100.9870 |... 2,019,740 |.... .2,000,000 |.. 2,022,101 [oooiiiiiiinenn0 e (28,645) [0 feinnl0 s 5.000 |...... 3.490 ....07/22/2015 ...|....04/01/2027 ...
74265.-88-2 ..... PRIVATE COLLEGES & UNIVS AUTH GA REV 2 ... .. 1.CFE ..|... . 116.8060 |... 1,610,000 |.. 1,992,546 |...ooeevennnennn0 oeeeennn (54,565) |oeeneeceeennl0 o0 e 5.000 |...... 1.270 ...05/26/2020 ...|....09/01/2031 ...
TA445M-AB-5 ... PUBLIC FIN AUTH WIS SOLID WASTE DISP REV .... 2. .. 1.G FE ..|... ...95.3380 |... ..125,000 |.. 0 ... . 0 e 2.875 |...... 2.875 ....056/05/2016 ...|....05/01/2027 ...
75076P-AZ-8 ..... RAILSPLITTER TOB SETTLEMENT AUTH ILL TOB .... 2 ... L 1GZ . 105.4660 |... 743,535 |.... ... 705,000 |.. 737,934 . (12,958) |. POV PO 5.000 |...... 2.981 ...12/21/2017 ...|....06/01/2027 ...
759911-2C-3 ..... REGIONAL TRANSN AUTH ILL ...covvvvnnnnnens 2 .1.DFE .. . 104.4590 |. .. 1,854,147 |. .1,775,000 1,857,926 |.. . .. (32,628) |. .5.000 |......2.980 ....03/31/2016 .. 06/01/2035 ...
762196-EX-7 ..... RHODE 1S HEALTH & EDL BLDG CORP PUB SCHS 2 .1.DFE .. . 103.1400 |. ..2,087,015 |. .1,975,000 .2,027,369 |.. . ..(36,865) | .5.000 |......3.010 ...04/22/2015 .. 05/15/2026
769036-BL-7 ..... RIVERSIDE CALIF PENSION OBLIG ............. 1 .1.CFE .. ...98.6200 |. ..152,861 |. ..155,000 .155,000 |.. . L0 .2.107 |......2.107 ....06/05/2020 .. 06/01/2024
76912D-BK-3 ..... RIVERSIDE CNTY CALIF TRANSN COMMN TOLL R . 2 1.FFE .. .. 81.1660 |. .. 1,067,333 |. . 1,315,000 1,315,000 |.. . 0 | .3.077 |......3.077 ....10/06/2021 .. 06/01/2035
76913C-BC-2 ..... RIVERSIDE CNTY CALIF PENSION OBLIG ... 1 .1.CFE .. ...94.3650 |. ..1,627,79 |. .1,725,000 1,725,000 |.. . L0 . ......3.070 |......3.070 ....04/23/2020 .. 02/15/2028 ...
783186-RB-7 ..... RUTGERS ST UNIV N J N L .. 1.EFE ..|... ...99.6100 |... 2,490,250 |.... .2,500,000 |.. ....2,513,940 0 |eeeennn (2,906) | POV PO 3.928 |...... 3.787 ...04/26/2022 ...|....05/01/2028 ...
786091-AG-3 ..... SACRAMENTO CNTY CALIF PENSION OBLIG N .. 1.EFE ..|... . 103.1360 |... 283,624 |.... . .. 280,136 0 foeeeennn.. (3,602) | PO\ I P, 7.250 |...... 5.770 ....056/05/2014 ...|....08/01/2025 ...
792070-CU-9 ... ST LUCIE CNTY FLA SCH DIST SALES TAX REV . .. 1.EFE ..|... . 103.4930 |... ..1,086,677 |.... .1,050,000 |.. e 1,092,228 el 0 e (28,275) [0 [0 e 5.000 |...... 2.631 ....04/10/2015 ...|....10/01/2025 ...
79467B-BN-4 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.DFE ..|... ...83.9730 |... .1,960,000 |.. e 1,434,505 [0 9,788 L0 0 3.820 |...... 5.928 ...10/21/2022 ...|....01/01/2048 ...
794678-DD-4 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.DFE ..|... ...97.2970 |... reeeeneneeeeennn250,000 [onnniiiennnnni250,000 [eeeiiiiiiieennn0 o0 0 [0 2.325 |...... 2.325 ....01/17/2020 ...|....01/01/2025 ...
79467B-DH-5 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.DFE ..|... . ...84.7980 |... 1,356,768 |.... A e 1,871,809 [0 [ 17,341 0 [0 3.057 |...... 4.876 ....06/16/2022 ...|....01/01/2034 ...
794678-DUI-2 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.DFE ..|... .. 7,200,000 |...82.2840 |... 5,924,448 |.... .7,200,000 |.. 1,200,000 [.eeneeeeenninenn0 o0 0 o0 e 3.118 |...... 3.118 ...12/09/2021 ...|....01/01/2036 ...
79467B-GA-7 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.DFE ..|... .. 1,500,000 |. 100.0820 |... 1,501,230 |.... .1,500,000 |.. .... 1,500,000 0 ... IR | N AR | N RN 4.847 |...... 4.840 ....01/20/2023 ...}|....01/01/2031 ...
795576-FQ-5 ..... SALT LAKE CITY UTAH ARPT REV .. 1.FFE .. 1,181,513 |. 104.9640 |. ..1,081,129 |. .1,030,000 .1,087,050 |.. . .. (15,131) | ......5.000 |......3.311 ....02/09/2017 .. 07/01/2031 ...
795576-FV-4 ..... SALT LAKE CITY UTAH ARPT REV ..... . 1.FFE ..|.. 1,124,540 |. 105.0920 |.............. 1,050,920 |.... .1,000,000 |. .... 1,053,390 (14.142) 0 0 5.000 |...... 3.370 ...08/01/2018 ...|....07/01/2036 ...
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795576-LC-9 ..... SALT LAKE CITY UTAH ARPT REV ..eeevniiiiiiiiieeieinnes L LEFE o 3,560,360 |...96.0940 |.............. 3,843,760 [..euierennnnn 4,000,000 |.eeevunnnnnns 3,570,276 |[.ooeevvvnnnnnnnns (VI Y X R | I AR | R SO 31 1[0 I RN 3 (V[0 U R FN 80,000 |..ccvvvnnnnnne 160,000 |....09/13/2022 ...|....07/01/2051 ...
796242-ST-3 ... SAN ANTONIO TEX ARPT SYS REV |- LEFE L. . 102.9250 |...ccevnnnnnns 1,152,760 |.... .1,120,000 |.. ... 1,142,523 O e (14,357) [0 o0 022225000 |- 3.611 |4 ....... . 56,000 |....07/16/2015 ...|....07/01/2028 ...
79766D-TC-3 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . .. 1.EFE ..|... . 109.4110 |.ooeevennnnnns 2,035,045 |.... .1,860,000 |.. .... 1,941,963 JL U R (I 75 N P N RPN o RO 1[40 I AN 4.200 [MN ...... . 93,000 |....05/19/2022 ...|....05/01/2038 ...
79766D-UF-4 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO .... EFE ... . 106.1380 |... .1,500,000 |.. .... 1,515,266 O e (1,415) 0 e l0 002225000 |- 4.850 [MN ...... . 75,000 |....11/22/2022 ...|....05/01/2052 ...
79771F-AB-3 ..... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL .... DFE ..|.. ...69.6590 |... .1,300,000 |.. O e 7,180 [0 foiiinl0 02,945 | 4.728 [MN ...... . 38,285 |....01/11/2023 ...|....11/01/2047 ...
79771F-BD-8 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... DFE ..|... . ...83.4650 |... .1,165,000 |.. ... 1,185,944 0 e (2,886) [0 o0l 10788 | 1.510 ...12/29/2020 ...|....11/01/2030 ...
798111-HK-9 ..... SAN JOAQUIN HILLS CALIF TRANSN CORRIDOR EFE ... .. 7,375,000 |...84.5200 |... .7,375,000 |.. .... 7,375,000 O 0 0 0000030221 | 3.221 ...12/09/2021 ...|....01/15/2035 ...
798153-NJ-7 ..... SAN JOSE CALIF FING AUTH LEASE REV ... .CFE ..|... 115,431 |...85.2180 |... . ....115,286 O e (80) [0 o0 e 10812 | 1.764 ....12/11/2020 ...|....06/01/2029 ...
798153-NK-4 . SAN JOSE CALIF FING AUTH LEASE REV .CFE .. ..64,999 [...82.7710 |. ...53,801 |. ..65,001 |.. .0 L0 .1.862 ....12/11/2020 .. 06/01/2030
803321-RM-2 . SARASOTA CNTY FLA UTIL SYS REV ... BFE .. 1,740,208 |. 112.0000 |. ..1,792,000 |. 1,725,570 |.. .0 .. (11,659) | L4170 ....09/15/2022 .. 10/01/2052
83712D-S3-1 . SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . A FE L. 2,980,724 |...99.3610 |. ..2,677,779 |. 2,918,728 |.. .0 ..(27,127) | ......1.828 ....08/05/2021 .. 01/01/2052 ...
837151-W3-9 ..... SOUTH CAROLINA ST PUB SVC AUTH REV EFE ... .. 855,000 |. 112.7130 |... 963,696 |.... 855,000 0 . eeerreeeeeeennd0 o0 6447 | 6.446 ...11/09/2022 ...|....12/01/2042 ...
837151-XA-2 ..... SOUTH CAROLINA ST PUB SVC AUTH REV . GFE ... . 102.0390 |... 1,704,051 |.... . . ... 1,828,122 (20,691) [eevvvvvvvnnnnnnnn0 ool el 4,000 | 2.500 ....10/28/2020 ...|....12/01/2040 ...
83756C-D3-6 ..... SOUTH DAKOTA HSG DEV AUTH A FE . ...99.4040 |... 1,858,855 |.... .1,870,000 |.. ....2,013,424 . (25,241) |veveeeeeeennn0 o0 10002232500 .. 1.977 ...07/29/2020 ...|....05/01/2051 ...
83756C-FR-1 ..... SOUTH DAKOTA HSG DEV AUTH LA FE . . 100.0140 |... ...15,002 |.... ...15,000 |.. O e (110) 0 o0 100024.000 |- 4.000 ....04/08/2014 ...|....11/01/2044 ...
85732P-BZ-2 ..... STATE PUB SCH BLDG AUTH PA REV EFE . . 101.3030 |... ..273,518 |.... . 270,000 |.. O e (8,159) [0 e l0 002225000 |- 1.732 ....11/18/2020 ...|....09/15/2027 ...
876380-SE-0 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO . .DFE . . 106.9900 |... .. 3,209,700 |.... .3,000,000 |.. O e (9,401 veeieieinnnl0 o0 000225.000 |- 4.521 ... 1172172022 ...|....11/15/2051 ...
88283K-AW-8 ..... TEXAS TRANSN COMMN CENT TEX TPK SYS REV ... 2.AFE . . 100.6970 |... 302,091 |.... ... 300,000 |.. 302,927 O e (4,583) o0 e l0 002225000 |- 3.400 ...01/22/2015 ...|....08/15/2033 ...
88285A-BJ-6 ..... TEXAS WATER DEVELOPMENT BOARD LA FE . . 106.2510 |... 1,593,765 |.... .1,500,000 |.. .... 1,500,000 0. e o0 ]004.800 . 4.800 ....09/29/2022 ...|....10/15/2052 ...
891371-AF-3 ..... TORRANCE CALIF JT PURS FING AUTH LEASE R . .CFE . ...93.3930 |. .. 1,144,064 |. . 1,225,000 .1,238,403 |.. .0 (4,718) | .1.6% ....11/13/2020 .. 10/01/2026
89602H-AA-5 ..... TRIBOROUGH BRDG & TUNL AUTH N Y PAYROLL BFE. . 100.5870 |. .. 1,508,805 |. .1,500,000 1,365,299 |.. .0 . 3,367 |. . 4.650 ....10/05/2022 .. 05/15/2046
89602H-BB-2 ..... TRIBOROUGH BRDG & TUNL AUTH N Y PAYROLL B FE . . 113.0360 |. ..2,096,818 |. . 1,855,000 .2,024,954 |.. .0 ..(18,321) | .3.650 ....06/20/2022 .. 05/15/2040
89602H-BZ-9 ..... TRIBOROUGH BRDG & TUNL AUTH N Y PAYROLL BFE.. ...78.0090 |. .. 2,476,786 |. .3,175,000 .3,285,388 |.. .0 .2.510 ....00/29/2021 .. 05/15/2051 ...
89602R-GP-4 ..... [ TRIBOROUGH BRDG & TUNL AUTH N Y REVS . .DFE .. . 108.4450 |. ..2,721,970 |. .2,510,000 . 2,629,647 |.. .0 .....4.240 ...09/15/2022 .. 11/15/2051 ...
898735-UNI-3 ... TUCSON ARIZ CTFS PARTN EFE ... ...65.9900 |... 1,880,715 |.... .2,850,000 |.. ... 2,129,135 O e 15,432 L0 [0 000.2.856 | 4.634 ....01/26/2023 ...|....07/01/2047 ...
89978K-AV-8 ..... TUOLUMNE WIND PROJ AUTH CALIF REV FFE ... . 112.7770 |... 3,044,979 |.... .2,700,000 |.. ....3,037,013 O e (24,112) 0 o0 el 62918 | 5.294 ....01/11/2023 ...|....01/01/2034 ...
913366-KV-1 ..... UNIV CALIF REGTS MED CTR POOLED REV .. DFE ..|.. ...95.9160 |... 1,304,458 |.... .1,360,000 |.. .... 1,360,462 O e (48) 0 [0l 40132 | 4.127 ....04/28/2022 ...|....05/15/2032 ...
914026-UK-3 ..... UNIVERSITY ALA GEN REV . .CFE ..|... . 114.4160 |... 1,298,622 |.... 1,135,000 |.. ....1,361,881 0 [ (39,632) [0 e l0 002225000 |- 1.230 ....05/26/2020 ...|....07/01/2031 ...
91412H-0M-6 ..... UNIVERSITY CALIF REVS ... .CFE ..|... ...92.0980 |... .1,365,000 |.. .... 1,283,756 LU RS !+ T NN N RPN | I RN 1 I - 71 I AN 3.509 ....04/22/2022 ...|....05/15/2026 ...
914302-HG-2 UNIVERSITY HOUSTON TEX UNIV REVS TAX EXE .... .CFE ..|... ...89.2680 |... .2,865,000 |.. ....2,882,290 0 e (2,609) [oeeeeeeeeeen0 o0 00002320 |- 2.214 ...02/13/2020 ... |....02/15/2030 ...
914713-N8-1 ..... [UNIVERSITY N C CHAPEL HILL REV ... A FE L. ...94.6270 |. 738,212 |.. .0 .3.289 ....03/16/2017 .. 12/01/2027 ...
914713-P2-2 ..... [UNIVERSITY N C CHAPEL HILL REV A FE . ...89.9910 |. 454,279 |.. .0 . 4.494 ....01/24/2023 .. 12/01/2036
914716-U7-8 ..... [UNIVERSITY N C CHARLOTTE REV ..... EFE. ...73.1510 |. .3,025,000 |.. .0 .3.175 ....02/26/2021 .. 04/01/2044
91523N-UH-7 . | UNIVERSITY WASH UNIV REVS |AM COML PAPER . B FE . ...85.4160 |. 1,375,000 |.. .0 .1.950 ....02/28/2020 .. 04/01/2030
917393-DD-9 ..... [UTAH CNTY UTAH HOSP REV ...... BFE. . 105.9190 |. 1,037,511 |.. .0 ......4.320 ...09/16/2022 .. 05/15/2050 ...
924190-GP-0 ..... VERMONT HSG FIN AGY - RMBS .. B FE . .. 102,330 |. 100.0140 |... O e (749) |0 i l0 02224000 |- 4.000 ....07/10/2014 ...|....11/01/2044 ...
93978H-NX-9 ..... WASHINGTON ST HEALTH CARE FACS AUTH REV ... FFE. 2,223,304 |. 103.0660 |.............. 1,958,254 |.............. 1,900,000 |.............. 1,957,852 [.....ccoeernenn0 Joennenn (34,281) [0 Jveeeeenneennnl0 000052000 . 3.061 ....04/17/2015 ...|....08/15/2028 ...
956622-F3-3 ..... WEST VIRGINIA ST HOSP FIN AUTH HOSP REV ... 2.AFE . .. 853,230 |. 100.5230 |... . .. JLO I U ( | 1515 ARt | R AU | ) SR 2144 I AU 3.380 ....06/19/2014 ...|....09/01/2024 ...
956704-C8-1 ..... WEST VIRGINIA UNIV REVS ... 1.DFE. ...85.3260 |... .2,750,000 |.. O 0 0 [0 000022.079 | 2.079 ....02/27/2020 ...|....10/01/2030 ...
958638-2P-6 ..... WESTERN MICH UNIV REVS ... 1.DFE. . ...67.4100 |... ..955,000 |.. O 0 0 [0 02,878 | 2.878 ....01/22/2021 ... |....11/15/2043 ...
958644-AB-2 ..... WESTERN MICH UNIV HOMER STRYKER M D SCH ... B ... 1.CFE ..|... .. 333,648 |...97.1780 |... ..290,000 |.. LU R V38 <) N AU N RPN | ) R S £ 1 I AN 2.800 ....02/07/2020 ...|....11/15/2028 ...
977100-GY-6 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. 1. .. 1.CFE ..|... 1,155,000 |...94.6750 |... . . 1,155,000 |.. .... 1,155,000 O 0 0 [0 00l 2.096 |- 2.09% ...01/29/2020 ...|....05/01/2026 ...
977100-HB-5 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. 1. 1.CFE ..|... ...90.1860 |... 2,254,650 |.... ....2,516,828 O e (2,939) [eneeieiennl0 [0 0000 2,349 | 2.214 ....02/13/2020 ...|....05/01/2029 ...
977100-HV-1 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION 1 1.C FE .. . 100.1980 |. .. 3,005,940 |. .3,000,000 |.. .0 ... 4.327 ....01/25/2023 .. 05/01/2028 ...
98851W-AP-8 ..... YUVA ARIZ PLEDGED REV ... 2. 1.0 FE ..|... L. 76.2920 |...iiiiiinens 495,898 |.... . 650,000 |. ... 650,000 O 0 o0 000002632 . 2.632 ...02/19/2021 ...|....07/15/2038 ...
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0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 423,114,500 [ XXX 390,056,539 417,573,207 416,448,038 (931,465) 0 0 [ XXX XXX XXX 4,882,810 15,050,646 XXX XXX
3128HX-RT-4 ..... FHS 267 A5 - CMO/RMBS ... N LA ...89.3445 |... ..540,570 |.. 556,874 o0 1,229 0 [0 3.000 |...... 2.503 . 16,217 |....07/08/2019 ...|....08/15/2042 ...
31289-U2-6 . FH GO7501 - RMBS . 4 1.4 .. ...97.0485 |. ..650,603 .693,850 |.. .4.000 |......2.905 . 26,024 |....08/19/2014 .. 10/01/2043 ...
3128\1J-5N-6 . FH G08852 - RVBS . 4 1.A .. ...95.7818 |. ..573,987 .629,302 |.. ......4.000 |......2.661 . 22,959 |....06/06/2019 .. 12/01/2048 ...
31280L-RN-3 ... FH 1H2593 - RIBS ... I L LA . 100.4512 |... 118,822 0 e (782) L0 [0 5.301 |...... 1.937 ...3,759 |....12/23/2010 ...|....01/01/2036 ...
31292L-FD-2 ..... FH C03764 - RMBS . N LA ...97.4732 |... e 1,501,398 [0 el 775 [0 o0 e 3.500 |...... 2.289 . 48,987 |....10/06/2016 ...|....02/01/2042 ...
3131XX-7G-0 ..... FH ZM4495 - RMBS . I L LA ...96.5345 |... 1,708,046 el 0 i 732 [0 0 4.000 |...... 1.968 . 59,266 |....07/30/2020 ...|....10/01/2047 ...
3131Y7-86-5 ..... FH ZN1441 - RVBS . N LA ...98.8030 |...eevvuuneennnn 378,959 |ouiiniiiiinnnn 383,550 |iiiiiiii e 439,746 o0 e 1,082 |0 0 e 4.500 |...... 2.407 ... 17,260 |....09/24/2019 ...|....11/01/2048 ...
3132A5-HY-4 ..... FH ZS4747 - RVBS . I L LA ...92.8848 |... . e 4,421,504 | 4,890,021 0 [ (2,276) 0 [0 3.500 |...... 2.061 .. 154,753 |....03/05/2021 ... |....12/01/2047 ...
3132AC-SZ-4 ... FH ZT0536 - RMBS ... N LA ...93.4423 |... 2,975,110 |.... ..3,568,343 |0 e (1,640) [0 [0 e 3.500 |...... 1.871 .. 111,437 |....01/21/2021 ...|....03/01/2048 ...
3132AD-VT-2 ..... FH ZT1526 - RUBS ... I L LA ...96.5862 |... 7,379,473 |.... 8,538,161 [0 e 17,265 [0 o0 4.000 |...... 2.354 .. 305,612 |....11/20/2019 ...|....11/01/2048 ...
313205-6F-4 ... FH SB8070 - RMBS . N LA ...92.7200 |... eeeeneeeeeeennn 921,586 [ 974,94 0 [ (3,580) [0 [0 | 2.500 |...... 1.214 ... 23,040 |....12/14/2020 ...|....10/01/2035 ...
31320M-KC-8 . FH SD0291 - RMBS . 4 1.4 .. . 100.1868 |. ..2,024,212 |. .5.000 |......1.772 101,022 |....04/22/2020 .. 03/01/2050
31320V-3L-7 . FH SD8003 - RMBS . 4 1.A .. ...95.7283 |. ..808,934 |. ..845,031 .4.000 |......2.768 . 33,801 |....06/06/2019 .. 07/01/2049
31320V-7D-1 FH SD8092 - RMBS . 4 1.4 .. ...89.0797 |. .. 1,607,997 |. . 1,805,122 ......3.000 |......1.891 . 54,154 |....09/16/2020 .. 09/01/2080 ...
31320VK7-9 ..... FH SD7518 - RMBS . N LA ...90.2052 |... 1,963,493 |.... .2,176,695 |.. e 2,379,991 [0 30155 [0 [0 e 3.000 |...... 1.866 . 65,301 |....09/29/2020 ...|....06/01/2050 ...
313200-BK-8 ..... FH SD8142 - RMBS . I L LA ...89.2354 |... .2,045,991 |.. 175,626 |oeveneeiiinnnnl0 o (129) |0 [0 e 3.000 |...... 2.152 .61,380 |....03/22/2021 ...|....04/01/2051 ...
31326J-6R-5 ... FH 003880 - RVBS . N LA ...98.7205 |... ..453,592 |.. 470,102 [ooeeeeeeeniieeenn0 e (502) [0 o0 e 4.000 |...... 3.350 . 18,144 |....11/14/2011 ...|....10/01/2041 ...
31326K-A3-0 ..... FH 003926 - RMBS . I L LA ...98.7323 |... ..455,656 |.. LG ATABA9 0 e (B16) |0 [0 4.000 |...... 3.278 ...11714/2011 ... |....10/01/2041 ...
31326K-BS-4 ..... FH 003949 - RMBS . N LA . ...97.5850 |... 111,055 .. 116,061 |0 e (97) |0 [0 | 4.000 |...... 3.234 ....11/14/2011 ...|....10/01/2041 ...
31326K-$4-9 ... FH Q04439 - RIBS . I L LA .. 339,150 |...95.0388 |... ..320,828 |.. 345,908 |..evveiviiennnn0 oo 8 0 0 3.500 |...... 2.1 ....08/08/2016 ...|....11/01/2041 ...
3132HP-RZ-9 ..... FH Q13204 - RMBS . N LA 1,071,563 |...95.0854 |... 979,969 |.... 1,030,620 |.. ,065,194 |..eeeieeennnnnd0 o (329) |0 o0 e 3.000 |...... 2.406 ...05/08/2013 ...|....11/01/2042 ...
31320R-FB-1 FH 034661 - RMBS .... I L LA ...91.1281 |... 343,909 |.... 380,426 [.oooevvvvnennn0 v e 28 o0 [0 e 3.000 |...... 2.881 ....08/03/2015 ...|....07/01/2045 ...
3132XC-RV-9 . FH G67700 - RMBS 4 1.A .. ...95.2664 |. .. 1,457,417 |. .1,653,629 |.. .3.500 |......2.349 ...09/01/2016 .. 08/01/2046
3132XC-RY-3 . FH G67703 - RMBS . 4 1.4 .. ...94.3465 |. ..224,064 |. 249,494 |.. .3.500 |......2.779 ....08/21/2017 .. 04/01/2047
3132XC-SB-2 . FH G67714 - RMBS . 4 1.A .. ...97.7915 |. .. 1,840,775 |. .1,903,627 |.. .4.000 |......3.836 ....10/10/2018 .. 07/01/2048
3132XC-SG-1 FH G67719 - RMBS . |4 1.4 .. ...99.6690 |. 1,584,881 |.. .4.500 |......3.028 ....01/31/2019 .. 01/01/2049 ...
3132XU-SC-0 . FH 052314 - RIBS . |4 1.A .. ...98.9887 |. 473,193 |.. ......4.500 |......3.406 ...06/12/2018 .. 11/01/2047 ...
3132XY-VC-8 ..... FH 056010 - RMBS ... I L LA ...98.9849 |... L A75,903 0 el 217 0 [0 4.500 |...... 3.293 ....06/12/2018 ...|....05/01/2048 ...
313358-KB-1 ..... FH G61190 - RMBS ... N LA ...98.9888 |........ieeernnn 365,605 |ooenniiieennnnnn 369,340 |iiiiinii 393,358 0 e 83 [0 0 e 4.500 |...... 3.500 ....06/12/2018 ...|....08/01/2047 ...
31335C-E5-9 ..... FH G61956 - RMBS ... I L LA ...98.5879 |... . e 3,325,803 [ 3,793,174 0 [ 8,105 0 [0 4.500 |...... 2.419 ....07/12/2019 ...|....04/01/2049 ...
3133A3-YN-4 ..... FH 0A8816 - RMBS . N LA ...86.0911 |... 1,798,391 |.ooiieennnnn 2,088,938 |oeeeennnnnnnn 2,229,939 [oennceeniiennl0 e 571 |0 [0 e 2.500 |...... 1.684 ....04/22/2020 ...|....04/01/2050 ...
3133KG-WA-2 ..... FH RA1541 - RVBS . I L LA ...89.4302 |... 2,151,503 |.... 2,462,437 |oeeeeeiiinnnn0 i 79 |0 [0 e 3.000 |...... 2.685 ....10/23/2019 ...|....11/01/2049 ...
3133KH-4G-8 FH RA2623 - RIBS . N LA ...86.58% |... 1,384,888 |.... 1,680,925 |.ooevvnniieeeenn0 [ 1,393 0 [0 2.500 |...... 1.875 ...06/22/2020 ...|....05/01/2050 ...
3133KJ-6P-2 . FH RA3578 - RVBS . 4 1.4 .. ...81.9835 |. ..2,368,431 |. .3,007,975 |.. (2,741)|. .2.000 |......1.514 ....00/29/2020 .. 09/01/2080 ...
3133KJ-NE-8 . FH RA3089 - RMBS . 4 1.A .. ...86.3750 |. .. 3,054,978 |. .3,536,878 .3,744,086 |.. (1,256) | .2.500 |......1.787 ....07/10/2020 .. 07/01/2050
3133KK-6R-5 . FH RA4480 - RVBS . 4 1.4 .. ...82.5830 |. ..1,887,984 |. .2,286,164 .2,369,154 |.. ...(650) |. .2.000 |......1.575 ....01/22/2021 .. 02/01/2051
3133KQ-CU-8 . FH RA8183 - RVBS . 4 1.A .. . 28,344,936 |. 101.4452 |. .27,827,005 |. 27,430,583 28,320,811 |.. .. (24,125) |. .5.500 |......4.960 ....01/13/2023 .. 11/01/2052 ...
3136AP-XE-7 ..... FNR 2015-60 CP - CMO/RMBS . 4 1.4 .. .. 693,232 |...95.9803 |. . 670,700 ....689,714 |.. L2370 | L3750 ... 2,722 ....01/17/2018 .. 10/25/2044 ...
3136AR-R6-7 ..... FNR 2016-25 VB - CMO/RMBS ... N LA ...96.2581 |... . s .4,806,000 |.. ....4,811,367 o (15,275) |oeeeeeeeeeenn0 [0 e 3.000 |...... 2.741 .. 144,180 |....06/07/2019 ...|....05/25/2036 ...
3136AR-T4-0 ..... FNR 2016-25 LA - CMO/RMBS ... I L LA ...92.9635 |......ouunnnns 3,243,747 |.... . 3,489,269 |.. 003,595,056 |...neeiiiinnnnnn0 i (14,895) [oenncicciiinnl0 o0 e 3.000 |...... 2.204 .. 104,678 |....04/27/2016 ...|....07/25/2045 ...
3136B1-F6-6 ..... FNR 2018-35 LB - CMO/RMBS ... N LA ...89.8027 |...covvunnnnns 3,541,846 |.... .3,944,031 |.. 4,129,684 |0 e (13,643) [0 [0 3.500 |...... 3.012 .. 138,041 |....06/07/2019 ...|....05/25/2048 ...
3136B5-DF-9 ..... FNR 2019-30 HA - CMO/RMBS . I L LA ...90.0982 |........eennn. 1,734,806 |.... .1,925,460 |.. 1,965,374 [0 et 5,605 [0 o0 3.000 |...... 2.647 ... 57,764 |....07/08/2019 ...|....07/25/2089 ...
3137BN-PY-4 ..... FHR 4566 VC - CMO/RMBS ... N LA ...96.5063 |........ennnnn 4,840,677 |.... .5,015,921 |.. 105,026,677 |oeeeeeeennnnnn0 e (18,511) [0 o0 e 3.000 |...... 2.728 .. 150,478 |....06/07/2019 ...|....07/15/2036 ...
3137F2-65-0 ..... FHR 4703 LP - CMO/RMBS ........ccvvviiiiivnnnnninninnnnns fone von | nnnnns 4 | 1.A ... 92,2279 | K 585,656 [.......cceuunnnns 576,644 [.......cooeeennn0 i (890) |0 o0 3.000 |...... 3.392 ...07/03/2018 ...|....07/15/2046 ...
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S137FJ-HI-2 ... FHR 4839 LA = CMO/RMBS ......cccvvveniieiiiniineeecinnas foan e LA e 5,528,598 [...95.6025 |.............. 5,037,535 |..ccevvnnnnnns 5,269,252 |......ouunnnns 5,467,423 |.oevunniiinnnnnd 0 fooeerennnn 15,449 |0 [0 | 4.000 |...... 2.490 ....06/04/2019 ...|....05/15/2050 ...
3137FP-$3-0 ..... FHR 4927 QL - CMO/RMBS .. LA ...78.2190 |... . 675,000 |.. ....691,854 0 [ (588) |0 [0 e 3.000 |...... 2.830 ...12/02/2019 ...|....09/25/2049 ...
3138E0-6H-7 ..... FN AJ8071 - RMBS LA ...96.6454 |... ....181,484 LU SRR £ 1<) N AU | I RPN | ) A 4.000 |...... 3.018 ....12/08/2011 ...|....12/01/2041 ...
3138EQ-BA-9 ..... FN AL7232 - RMBS . LA ...95.0510 |... ....298,925 O [ 8 0 0 e 3.500 |...... 2.263 ....09/13/2016 ...|....09/01/2045 ...
3138EQ-KH-4 ..... FN AL7495 - RVBS . LA ...94.4938 |... ....208,739 O 282 o0 [0 e 3.500 |...... 2.293 ....09/13/2016 ...|....10/01/2045 ...
3138EQ-ZR-6 ..... FN AL7951 - RMBS . LA ...94.4952 |... 193,869 |.... ....220,788 O e 278 0 o0 e 3.500 |...... 2.3% ....09/13/2016 ...|....01/01/2046 ...
3138ML-XD-1 ... FN AQ5175 - RMBS . LA ...91.7242 |... 858,959 |.... ...939,562 O e (188) |0 o0 e 3.000 |...... 2.930 ...12/03/2015 ... |....12/01/2042 ...
3138Y9-SC-3 ... FN AX7714 - RMBS . LA ...94.4948 |... ....6,832 |.... O [ 46 |0 0 e 3.500 |...... 2.042 ....09/13/2016 ...|....02/01/2045 ...
3138YH-5L-0 ..... [FN AY4450 - RMBS . 1.4 .. ...94.4927 |. .8,071 |. .0 .3.500 |......2.274 ....09/13/2016 .. 02/01/2045
3138YH-U5-7 ..... [FN AY4203 - RMBS . 1.A .. ...94.4947 |. .0 .3.500 |......2.266 ....09/13/2016 .. 05/01/2045
3138YL-AD-3 ..... FN AY6303 - RMBS . 1.4 .. ...94.49%60 |. .0 ......3.500 |......2.354 ...09/13/2016 .. 02/01/2045 ...
3138YS-LD-6 ..... FN AZ1223 - RMBS . LA ...94.4931 |... O 9 0 [0 e 3.500 |...... 2.531 ...09/13/2016 ...|....06/01/2045 ...
3138YT-4X-9 ..... FN AZ2637 - RUBS ... LA ...94.4958 |... LI RN | I N | RPN | B SN 3.500 |...... 2.156 ....09/13/2016 ...|....09/01/2045 ...
3138YT-6B-5 ..... FN AZ2665 - RMBS ... LA ...94.4%8 |... JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.500 |...... 2.311 ...09/13/2016 ...|....10/01/2045 ...
3140E7-GH-7 ..... FN BA2899 - RVBS . LA ...94.4951 |... L R 1< T N | RN | B FON 3.500 |...... 2.199 ...09/13/2016 ...|....11/01/2045 ...
3140E9-4J-2 ... FN BA5324 - RIBS . LA ...94.4949 |... O e 32 o0 [0 e 3.500 |...... 2.511 ....09/13/2016 ...|....11/01/2045 ...
3140FP-FQ-7 ..... FN BE3774 - R\BS . LA ...96.5330 |... . .. LU Y1) I N | I RPN | ) A 4.000 |...... 3.855 ....11/15/2018 ...|....07/01/2047 ...
3140FX-H3-9 ..... FN BF0249 - RMBS . LA . 14,414,398 |...90.6910 |... .. 12,585,844 |.... 13,877,721 |.. ...14,590, 165 O [ 22,446 |0 [0 e 3.500 |...... 2.89%4 ...07/23/2019 ...|....01/01/2058 ...
314045-G7-8 ..... FN BM1121 - RMBS . LA .. 161,633 |...94.4321 |... 146,895 |.... ..155,557 |.. ....163,216 O 124 0 [0 3.500 |...... 2.780 ....08/21/2017 ...|....12/01/2046 ...
3140J5-0M-4 . FN BM1359 - RMBS . 1.A .. ...94.0600 |. ..284,232 |. ..302, 182 .317,333 |.. .0 .3.500 |......2.764 ....08/21/2017 .. 06/01/2047
314048-2H-9 . FN BM4343 - RMBS . 1.4 .. ...99.7302 |. ..4,941,731 |. . 4,955,099 .5,319,137 |.. .0 .4.500 |......3.364 ....08/29/2018 .. 05/01/2048
3140J9-H8-7 . FN BM4754 - RMBS . 1.A .. ...93.6021 |. .. 2,055,302 |. .2,195,787 . 2,342,666 |.. .0 .3.500 |......2.548 ....07/25/2019 .. 05/01/2047
3140J9-KN-0 ..... [FN BM4800 - RMBS . 1.4 .. ...97.2976 |. 1,634,943 |. . 1,680,352 .1,720,590 |.. .0 .4.000 |......3.633 ...12/12/2018 .. 10/01/2048 ...
314009-2N-2 ..... [FN CA2580 - RMBS . 1.A .. L. 99,1432 |t [V PPN | B R 0. .0 ......4.500 |......3.453 ....10/16/2018 .. 11/01/2048 ...
31400E-CJ-9 ..... FN CA6372 - RVBS . LA ...93.5047 |... ..647,907 |.... ... 771,805 O e 1,027 o0 [0 e 3.500 |...... 2.062 ....12/04/2020 ...|....07/01/2050 ...
31400M-AC-8 ..... FN CB1802 - RMBS ... LA ...82.4292 |... 7,105,908 |.... ....8,684,299 0 e (996) |0 [0 e 2.000 |...... 1.907 ....10/06/2021 ...|....10/01/2051 ...
3140X5-NG-4 ..... FN FM2190 - RMBS ... LA ...93.0058 |... 1,329,039 |.... .... 1,606,503 O e 1,735 |0 [0 e 3.500 |...... 1.875 ....01/24/2020 ...|....02/01/2049 ...
3140X7-PU-T7 ..... FN FM4034 - RMBS . LA ...93.3316 |... JO I O (< T [+1:) N ARt | B ISP | ) AU 2.500 |...... 1.255 . ....12/14/2020 ...|....08/01/2035 ...
3140X9-QU-2 ... FN FM5866 - RMBS . LA ...93.3147 |... . .. O e (1,74 |0 [0 e 3.500 |...... 2.022 [MON ..... .. 149,800 |....03/05/2021 ...|....06/01/2049 ...
3140X9-1D-3 ..... FN FM6043 - RMBS ... LA ...93.1911 |... 4,359,582 |.... .4,678,110 |.. ....5,142,023 0 [ (2,402) |0 o0 e 3.500 |...... 2.13%4 ...03/05/2021 ...|....06/01/2049 ...
3140XD-CK-0 ..... FN FM9073 - RMBS . 1.4 .. ...86.5014 |. 1,727,644 1,778,660 |.. .0 .2.500 |......2.133 ....10/08/2021 .. 10/01/2051 ...
3140XG-JR-1 ... FN FS1171 - RMBS ... 1.A .. ...89.0253 |. .8,311,791 7,513,678 |.. .0 .3.000 |......4.411 ....01/06/2023 .. 01/01/2052
3140XJ-MB-6 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION - 1.4 .. . 101.2595 |. .2,800,838 .2,851,644 |.. .0 .5.500 |[......5.192 ... 1171072022 .. 10/01/2052
31412N-3T-1 . FN 930610 - RMBS ... 1.A .. ...99.7294 |. ..88,936 |.. .0 .4.500 |......2.420 ....11/05/2014 .. 02/01/2039
31412U-BJ-8 ..... [FN 934841 - R\BS . 1.4 .. ...99.3140 |. 3,389 |.. .0 ......4.000 |......2.916 ....12/10/2010 .. 05/01/2024 ...
31417A-VD-8 ..... FN AB4211 - RMBS . LA ...93.8450 |... ....122,265 JLO N U (<70 ISRt | B IUUPURPRRPIN | ) AP 3.000 |...... 2.075 ....02/16/2012 ...|....01/01/2027 ...
31417D-MO-1 ... FN AB6683 - RMBS ... LA ...80.8823 |... ....626,924 O e (288) |0 o0 e 3.000 |...... 2.252 ....10/04/2012 ...|....10/01/2042 ...
31418D-HD-7 ..... FN MA3827 - RMBS ... LA ...92.9935 |... ....959,165 0 [ (2,966) |veeeeeeeeen0 o0 e 2.500 |...... 1.057 ....12/23/2020 ...|....11/01/2034 ...
31418D-Ril-4 ..... FN MA4100 - RMBS LA ...81.9000 |... .... 3,649,166 O e (1,878) |0 o0 e 2.000 |...... 1.534 ....07/30/2020 ...}|....08/01/2050 ...
31418D-VD-1 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION - e [ e AL ...89.4506 |... . .. ....2,334,778 O 914 0 0 e 3.000 |...... 2.058 ....12/10/2020 ...|....12/01/2050 ...
31418D-VY-5 ..... FN MA4230 - RMBS .......cceeiviiiiinnnnniniiinnnnnnnninnnnsfone von | nnnnns 4. LA ...92.6224 |......ouunnnns 1,648,071 [ooovvvnnnnnns 1,779,344 |.............. 1,874,682 |...oovvnnnnnnnnns 0 foeeeeeen (5,838) |evvvvenneeennn0 o0 [ 2.500 |...... 1.305 ...12/23/2020 ... |....01/01/2036 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 185,627,134 [ XXX 167,577,098 179,214,361 188,102,872 0 8,837 0 0 XXX XXX XXX 545,734 6,395,806 XXX XXX
3137BH-XJ-1 ... FHUS K-045 A2 = CMBS ....ccevveeeeeeeeeieeeeeeei e ‘ ...... ‘ ....... ‘4 ......... | TA i 3,558,289 |...97.7918 |......cceee 3,431,392 [.ccoeeeeenn 3,508,877 |...cevvnnnnnns 3,513,137 |oeeeieeeenn (VI (10,240) [eneeeeennnnnnn (V1 0 |oueeen 3.028 |...... 2.722 [MON ooee oeeenneeeeeenes 8,839 |uuiieenee 106,485 |....04/03/2019 ...|....01/25/2025 ...
3137BM-7E-0 ..... FHUS K-051 X3 = CMBS ....eevvnniiviinnnnniiiiininnninens foee vee | nnnnns L IFTTTTTITN TA i 1,786,719 ]....2.6352 |...oiiiinnnnn 527,038 |..evueniiiiiiiiinns [ . 746,781 [ 0 ... (225,269) [..cooeeeennnnd [ 0 ...... 1.612 ... (19.108)]MON ..... fooeiiiivinnnnns 26,875 [...ooivinnnnn 327,108 |....05/17/2019 ...|....10/25/2043 ...
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3137B0-YW-1 ..... FHUS K-056 X3 = CMBS ....evvvnnieiiiiniiiieiiininneneees foee vee [ e |3 s TA o 2,537,518 |....4.6594 |........envnens 931,318 |oevveiiiiiiiiees [V RN 1,175,016 |l 0 ... (294,966) [....eveeeiinnnnc0 |0 s 2.117 428,963 |....05/16/2019 ...[....06/25/2044 ...
3137BV-28-2 ..... FHUS K-063 A2 - CMBS .... 1.A ... ...97.2057 |... .608,351 e (B ) |0 [0 | 3.430 . 20,580 |....05/06/2019 ...|....01/25/2027 ...
3137BY-PS-3 ..... FHUS K-726 X1 - CMBS .... 1.4 ... L0134 30488 [ O L3RV R | R R (<) 11+ DN AR N RN | B AN 0.905 . 32,045 |....06/22/2017 ...|....04/25/2024 ...
3137F4-D4-1 ..... FHUS K-074 A2 - CMBS .... 1.A ... ...97.0950 |... 6,141,692 [0 e (836,325) [0 [0 e 3.600 ..216,000 |....04/26/2019 ...|....01/25/2028 ...
3137F7-20-6 ..... FHUS K-740 X1 - CMBS .... 1.4 ... ..810,453 |....2.2486 |......eunreeeennn397,638 [oennniiiiiiiiiniiinnn O e 444,887 0 i (126,797) |0 [0 0.743 .. 139,518 [....11/13/2020 ...|....09/25/2027 ...
3137F8-4K-6 ..... FHUS K-122 X3 - CMBS .... 1.A ... .. 1,757,266 |...13.6341 |... 1,321,746 |0 sl (161,165) [0 [0 e 2.631 ..221,509 |....03/04/2021 ... |....01/25/2049 ...
3137F8-2X-4 ..... FH-K123-X1 - CMBS 1.4 ... .. 1,257,176 |....4.1837 |... 901,890 [.ovvevvvvnnnnnn0 e (133,384) [0 o0 0.772 .. 158,287 |....03/12/2021 ... |....12/25/2030 ...
3137F8-2Y-2 ..... FHUS K-123 X3 - CMBS .... 1.A ... ... 13.7182 |... e 184178 o0 e (87,781) |0 [0 2.627 .. 126,208 |....01/21/2021 ...|....02/25/2049 ...
3137F9-22-0 ..... FHUS K-124 X3 - CMBS . 1.4 .. ...13.8484 |. .333,515 |.. .2.620 |.. . 54,486 |....02/03/2021 .. 02/25/2049
3137F9-28-0 ..... FHUS K-125 X3 - CMBS . 1.A .. ...14.1003 |. .829,622 |.. . .2.653 |.. ....02/18/2021 .. 02/25/2049
3137FA-WS-3 ..... FHUS K-067 A2 - CMBS . 1.4 .. ...96.1061 4,031,543 |.. ..(10,662) |. ......3.194 |.. ....06/06/2019 .. 07/25/2027 ...
3137FF-4A-2 ..... FHUS K-741 X3 - CMBS .... 1.A ... ....8.0854 |... 885,553 (181,718) |- eeevveeeeeenn0 il s 2.447 . ...02/24/2021 ...|....03/25/2049 ...
S137FF-XP-7 ..... FHUS K-GO5 X3 - CMBS .... 1.4 ... ...13.6858 |... 692,760 [...ovvvvvvvnnnnn0 Joeeeens (78,261) [evvvvvvvrnnnnnnn0 o0 o, 2.612 .. 116,447 |....03/03/2021 ... |....01/25/2034 ...
3137FL-YM-0 ..... FHUS K-1511 X3 - CMBS ... 1.A ... ...24.3350 |... IR (0702 VA U | B AU (152,870) [o+eeeeeeeeenenn o0 e 3.424 .. 246,446 |....05/09/2019 ...|....04/25/2037 ...
S137FL-YY-4 ... FHUS K-092 X3 - CMBS .... 1.4 ... ...10.3548 |... 00276,052 |oeeeeniniiennnn0 [ (50,179) 10 0 2.249 ... 64,761 |....05/22/2019 ...|....07/25/2029 ...
3137FM-U9-1 ... FHUS K-735 X3 - CMBS .... 1.A ... ....4.6872 |... ....565,449 |....eiiieeennn0 e (191,354) |0 [0 2.154 .. 240,101 |....07/18/2019 ...|....05/25/2047 ...
3137FN-AH-3 ..... FHUS K-095 X3 - CMBS .... LA ....9.5209 |... 148,012 0 [ (21,224) 10 [0 2.101 . 29,933 |....08/02/2019 ...|....08/25/2047 ...
B137FN-X2-1 ..... FHUS K-736 X3 - CMBS .... LA 229,136 e [ (WA TR:[1) N ST | R ISURRRRRTRRPRRIN | B 2.014 . 88,636 |....09/06/2019 ...|....09/25/2047 ...
3137FN-X8-8 ..... FHUS K-097 X3 - CMBS .... TA e 139,867 [....9.0209 [...cvvenenee e 77,964 | 0 e 88,192 |0 [ (13,976) [evvvvvvvvinnnnnn0 0 s 2.018 ....09/11/2019 ...|....09/25/2046 ...
3137FP-K-2 ..... FHUS K-099 X3 - CMBS . 1.A .. .(326,801) | .1.953 |.. ....01/26/2021 .. 10/25/2047
3137FQ-XM-0 ..... FHUS K-737 X3 - CMBS . 1.4 .. ..(69,848) |. A1.770 |.. ....01/23/2020 .. 01/25/2048
3137FR-EL-1 ..... FHUS K-104 X3 - CMBS . 1.A .. ..(40,601) | .1.897 |.. ....02/21/2020 .. 02/25/2047
3137FR-UN-9 . FHUS K-106 X3 - CMBS . 1.4 .. .(295,418) |. .1.908 |.. ....02/11/2021 .. 03/25/2048 ...
3137FT-G2-7 ..... FHUS K-109 X1 - CMBS . 1.A .. .(134,017) | ... 1.579 |.. ...03/10/2021 .. 04/25/2030 ...
3137FX-25-0 ..... FHUS K-127 X1 - CMBS .... 1.4 ... 1,055,942 L0 e (196,417) [0 [0 0.327 ....08/17/2021 ...|....01/25/2031 ...
3137FX-26-8 ..... FHUS K-127 X3 - CMBS .... 1.A ... 1,572,484 o0 e (151,248) |0 [0 2.652 ....08/17/2021 ...|....03/25/2049 ...
3137H1-YY-6 ..... FHUS K-130 X3 - CMBS .... 1A o ]eeeeiiniennnn... 500,000 [...17.8797 [..ooeeennnnn 354,639 |oevnnnniiiiiinee 0 [0 400,760 |oeeeeeniiiennnn0 e (42,412) |0 [0 3.097 ...08/05/2021 ...|....08/25/2048 ...
3137HB-2L-7 ..... FEDERAL HOME LOAN MORTGAGE CORPORATION - . 1A o 7,474,805 [...99.7911 |.............. 7,484,330 |..............7,500,000 [..............7,474,880 |eeeeeeveeeennn0 fooeiiiiiicci i 76 |0 [0 e 4.400 ....12/15/2023 ...|....10/25/2030 ...
3137HB-C5-1 ... FHUS K-754 A2 - CMBS 1.4 ... . reeeveeneenn 1,500,000 [oonniiinnnnnn 7,701,062 ociiiiiniiinnl0 e (798) [0 [0 4.940 ....12/15/2023 ...|....11/25/2030 ...
3140HR-7D-9 ..... FN BLO891 - CMBS/RMBS ... 1.A ... ...97.7410 |... 2,322,326 |.... ... 2,434,528 e (9,684) |oeeeiieeeeen0 [0 | 4.010 ...01/02/2019 ...|....12/01/2030 ...
3140HT-WJ-4 . FN BL2448 - CMBS/RVBS 1.4 .. 4,223,522 |...93.9170 |. ..3,778,281 |. 4,142,203 |.. ..(16,035) |. .3.380 |.. ....06/06/2019 .. 05/01/2031 ...
3140HT-XV-6 ..... FN BL2491 - CMBS/RVBS 1.A .. 4,316,829 |...93.4610 |. .. 3,852,462 |. .4,122,000 . 4,237,005 |.. .. (17,343) | .3.350 |.. ....06/06/2019 .. 05/01/2031
3140HU-A3-0 ..... FN BL2725 - CMBS/RVBS 1.4 .. 2,246,011 [...92.3890 |. 1,954,154 |. .2,115,137 .2,186,783 |.. . (12,431) |. .2.780 |.. ....08/29/2019 .. 08/01/2029
3140HV-SV-7 ..... FN BL4131 - CMBS/RMBS 1.A .. 2,631,059 |...91.5090 |. ..2,238,378 |. . 2,446,074 . 2,562,356 |.. .. (14,378) | ......3.030 |.. ....10/02/2019 .. 09/01/2031 ...
3140HX-G4-6 ..... FN BL5618 - CMBS/RMBS ... v e LA L 1,629,112 |.. 87.8770 |......cuunnnn. 1,368,023 |.... . 1,556,747 |.. ....1,611,665 L (4.458) [0 0 2.750 ...01/24/2020 ... |....01/01/2035 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue rcial Mortgage-

Backed Securities 77,839,406 | XXX 61,639,925 45,747,835 66,354,054 0 (3,309,697) XXX XXX XXX
10623P-DU-1 ..... BRAZO 2010-1 AT = ABS .eeeeeeeeeieeeeeeen e eeeenas fen e .. 1.AFE ..|... ...99.5451 |... ..104,376 |.... ..104,853 |. ....115,191 O [ 5,147 0 o0 e 6.514 ....02/03/2012 ...|....06/25/2035 ...
249218-AJ-T7 . DENVER COLO PUB SCHS CTFS PARTN .1.DFE .. . 102.4650 |. ..407,724 |. ..397,915 420,174 |.. .0 (5,779) |. ......6.220 |.. ....12/09/2016 .. 12/15/2026 ...
452281-dD-1 ... ILSSTD 2010-1 A3 - ABS .. 1.LAFE ..|... ...99.4941 |... . 604,610 |.. ....653,355 0 20,792 o0 o0 e 6.49% ...01/18/2017 ...|....07/25/2045 ...
49225H-KX-5 ... KERN CNTY CALIF CTFS PARTN .. e | LEFE L. . 106.1340 |... .... 1,608,382 JLURS PO V77 A (+ -) | RUUUUUURURURROR | [ IO | B R 5.000 ....12/21/2016 ...|....11/01/2026 ...
54627R-AN-0 ..... LASGOV 22A A3 - ABS - TAFE L. ...97.0650 |... O e 1,190 |0 o0 e 4.275 ....01/17/2023 ...|....02/01/2036 ...
54627R-AP-5 ... LASGOV 22A A4 - ABS .. .. 1.AFE ..|... . ...96.0250 |... LU R« < < T N | I RN | ) AN 4.475 ...01/12/2023 ...|....08/01/2039 ...
66705E-AA-6 ..... NEF 2012-1 A - ABS .... .. 1.AFE ..|... ... 52,071...98.1459 |... ...51, ...52, .. O 128 |0 o0 e 6.152 ....06/31/2023 ...|....12/26/2031 ...
678908-4D-3 ..... OKSDEV 2022 A2 = ABS ......cccvvniiiiiinnnniiiiiinnnnnnns LAFE L 6,877,196 |...94.2769 |.............. 6,679,517 |..cooeeiennnn 7,085,000 |..eeeennnnnnns 6,888,593 [.....oeenennn0 oeennnn 11,396 [0 0 [l 4.380 ...01/12/2023 ... |....11/01/2045 ...
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678908-4G-6 ..... OKSDEV 2022 A2 = ABS .......ccevvniiirinnnnnniiirnnnnnnnnafons von | nnnnns 4. LAFE L 785,000 |...97.9314 |....covuinnns 768,762 [...ooovvvnnnnnns 785,000 |.ievevnnnninnnns 785,000 [.oiivvennniiinns [ [ [ 0 )...... 4.623 |...... 4623 [ cooiiis |orviininiiis 3,024 | 44,758 |....08/31/2022 ...|....06/01/2044 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 11,990,612 | XXX 11,549,343 11,919,717 11,845, 112 0 6,012 101,049 628,848 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 698,571,652 [ XXX 630,822,905 654,455, 120 682,750,075 0 (4,226,312) 6,021,698 27,382,963 XXX XXX
00130H-CG-8 ..... AES CORP .evveeeeiiie e [ean e 1 .2.CFE .. ...83.8873 |. ..2,306,901 |. .2,750,000 . 2,693,987 |.. .0 L7115 . 31,067 . 67,375 |....12/14/2021 .. 01/15/2031 ...
00205G-AB-3 ..... APA INFRASTRUCTURE LTD 1, .2.BFE .. ...98.4880 |. ..2,092,870 |. .2,125,000 2,124,674 |.. .0 . 24,2% . 89,250 |....03/16/2015 .. 03/23/2025 ...
00206R-HV-7 ..... AT&T INC 12 .. 2.BFE ..|... ...95.3593 |... 400,509 |.... 412,649 O e 2715 o0 [0 10000002950 1000 30679 | i [ 5,713 |... . 12,390 |....06/05/2019 ...|....07/15/2026 ...
00206R-ML-3 ..... AT&T INC 12 .. 2.BFE ..|... ...93.5833 |... 6,433,852 |.... ....6,615,206 0 . ... 31,167 |... . 85,638 |....05/31/2023 ...|....03/25/2026 ...
00206R-MM-1 ..... AT&T INC 12 .. 2.BFE ..|... ...81.1192 |... 3,102,809 |.... .... 3,104,752 0 . 53,588 e o0 1000002550 0000040980 | D Ll [ 8,128 |... . 97,538 |....01/10/2023 ...|....12/01/2033 ...
00217G-AB-9 ..... APTIV PLC .... L2 .. 2.BFE ..|... ...88.0722 |... 2,355,931 |.... ....2,666,062 0 . ... 28,979 |... . 86,938 |....02/09/2022 ...|....03/01/2032 ...
00287Y-DB-2 ..... ABBVIE INC ... 12 .. 1.G FE ..|... ...96.2169 |... ....2,503,016 0. ven 27,583 ... . 93,575 |....01/20/2021 ...|....03/15/2045 ...
007589-AA-2 ..... ADVOCATE HEALTH AND HOSPITALS CORP . 12 .. 1.DFE ..|... ...97.4299 |... . . .... 1,750,000 0 . .0 .. 25,314 |... .67,008 |....08/07/2018 ...|....08/15/2028 ...
007589-AD-6 ..... ADVOCATE HEALTH AND HOSPITALS CORP . 12 .. 1.DFE ..|... ...86.4265 |... 397,562 |.... ... 460,000 |.. 460,000 0. L0 . 10,171 |....04/28/2020 ...|....06/15/2030 ...
007944-AH-4 ..... ADVENTIST HEALTH SYSTEM/WEST .. 12 .. 1.G FE ..|... . 102.0470 |... ..3,061,410 |.... .3,000,000 |.. .... 3,049,727 0 |eeennnn. (4,813) | .. 115,840 |....01/17/2023 ...|....03/01/2032 ...
00912X-AV-6 ..... AIR LEASE CORP ......... 1,2 .2.BFE .. ...95.4409 |. ..906,689 |. ..950,000 .943,904 |.. .0 1,728 | . 34,438 |....03/01/2017 .. 04/01/2027
01400E-AE-3 ..... ALCON FINANCE CORP .... 1,2 .2.BFE .. . 102.9043 |. .. 3,653,108 |. . 3,550,000 .3,671,789 |.. .0 ..(10,484) |. 190,813 |....01/11/2023 .. 12/06/2032
015271-AV-1 ..... ALEXANDRIA REAL ESTATE EQUITIES INC 1,2 L2.AFE .. ...77.9989 |. .. 3,100,456 |. .3,104,174 |.. .0 . 74,531 |....01/10/2023 .. 02/01/2033 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC A2 .. 2.AFE ..|... ...95.8750 |... 2,324,969 |.... .... 2,430,105 0 . . 86,088 |....07/19/2017 ...|....07/26/2027 ...
022095-AS-2 ... ALTRIA GROUP INC . .. 2.BFE ..|... ...99.8203 |... ....225,001 0. ....02/28/2014 ...|....01/31/2024 ...
022095-BJ-1 ..... ALTRIA GROUP INC . .. 2.BFE ..|... ...91.1374 |... ....597,593 0 . ....03/04/2021 ...|....05/06/2030 ...
023135-BR-6 ..... AMAZON.COM INC ... .. 1.EFE ..|... ...90.2342 |... ... 1,327,722 0. ....06/31/2023 ...|....06/03/2027 ...
023135-CR-5 ..... AMAZON.COM INC ... .. 1.EFE ..|... . 102.8002 |... ....6,118,355 0 . ....01/11/2023 ...|....12/01/2032 ...
025816-CP-2 ..... AMERICAN EXPRESS CO ... .. 2.AFE ..|... ...95.5133 |... 3,151,939 |.... ... 3,284,985 0. ...04/27/2017 ...|....05/03/2027 ...
025816-DN-6 ..... AMERICAN EXPRESS CO ... .. 2.AFE ..|... . 108.1594 |... 2,455,218 |.... ....2,461,848 0 . ....12/15/2023 ...|....10/30/2031 ...
02666T-AC-1 ..... AMERICAN HOMES 4 RENT LP .. .. 2.BFE ..|... ...82.7416 |... 3,392,406 |.... ....4,062,176 0. s . ....11/10/2021 ...|....07/15/2031 ...
03027X-AU-4 ..... AMERICAN TOWER CORP ... .2.CFE .. ...95.5018 |. .. 2,292,043 |. .2,578,018 |.. .0 .. (33,440) | ....03/04/2021 .. 03/15/2029
03027X-BK-5 ..... AMERICAN TOWER CORP .2.CFE .. ...66.8489 |. ..986,021 |. .1,314,403 |.. .0 . 3,476 |. ....03/09/2021 .. 01/15/2051
03027X-BM-1 ..... AMERICAN TOWER CORP .2.CFE .. ...85.9863 |. ..2,837,548 |. .3,300,000 . 3,399,453 |.. .0 .. (12,891) | ....09/20/2021 .. 04/15/2031
030360-AB-7 ..... AMERICAN UNIVERSITY .1EFE .. ...94.8355 |. ..431,502 |. ..455,000 443,713 .. .0 L 2,746 |. ....04/25/2022 .. 10/01/2027 ...
030360-AD-3 ..... AMERICAN UNIVERSITY . 1EFE .. ...81.4519 |. .. 3,575,738 |. .4,390,000 .3,210,015 |.. .0 22,591 ...10/28/2022 .. 04/01/2049 ...
031162-CR-9 ..... AMGEN INC .. 2.AFE ..|... ... 77.8134 |... 5,096,778 |.... .6,550,000 |.. 6,608,359 0 feeeeennn.. (2,867) | ....04/14/2021 ...|....02/21/2040 ...
032095-AL-5 ..... AMPHENOL CORP .. 2.AFE ..|... ...84.1537 |... 2,882,264 |.... . 3,425,000 |.. 3,433,266 ... (1,004) |. ....09/20/2021 ...|....09/15/2031 ...
032523-AB-8 ..... ANADOLU EFES BIRACILIK VE MALT SANAYII A ...