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ANNUAL STATEMENT FOR THE YEAR 2024 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 3,499,942 563 |.....ovoieeiieieeeeies [ 3,499,942,563 |............ 3,078,220,900
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 STOCKS ...ttt [erems s 828,345 | 198,345 | 630,000 |...cvvvriianne 565,500
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 (Iess $  ...ccooeiiiiiinciicieee
ENCUMDIANCES) ...cvviiiieieieieeee ettt sese e ssns [oeeseteseaeseennenetessteseienens oeseteseseseseseseseseesnenenenes [rereeeeeeeieee e 0 freeeeeeeee 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiicieieieeiieeieiees [ [t o [OOSR 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....veieieiiieeteteeeeee ettt teteseae s s sss s sesesessssessssseseseseseses [ereesesesesenenenenenessssesesesene |roeseseesnsnesseseseseseneennnns |oeenenseseseseseneeneseeeeeenas [ TR 727,478
5. Cash($ .oreernen 105,687,268 , Schedule E - Part 1), cash equivalents
($ oo 104,703,091 , Schedule E - Part 2) and short-term
investments (3 .o 0 , Schedule DA) ......oouveeeeecees [ 210,390,359 .o [ 210,390,359 |..coeeeeenene 302,586,882
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. Otherinvested assets (SChedule BA) .........ccccceiieiririreieieeeenesesssie e e 165,845,282 |......oovieiiicce [ SRR 165,845,282 |................ 150,784,589
9. ReCEIVADIE fOr SECUNLIES .....oveieeeee ettt ee e e eee e e 25,308 | e 25,308 | 328,304
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 3,877,031,857 |.ccveviiine 198,345 |............ 3,876,833,512 |............ 3,533,213,653
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 | 27,685,449 |....ooeeeeeeeeees |, 27,685,449 |................ 24,207,209
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 44,103,566 |....oooveeeeeeeeeeeeeeeeeees e 44 103,566 |................. 45,338,043
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 ... |.......ccccce... 10,142,071 [ o 10,142,071 | 1,494,904
18.2 Net deferred tax @SSet ........ooueueieeiiieieeieeeeee s [oeeeeeeeseeeeneas 96,103,548 |....cocveeennne 67,924,432 | 28,179,116 | 27,615,966
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieeeeesieireieees oereeeereeeeeeeeieeesesneeeees [t eeeeee [t 0 feeeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAre ..............cocveveveveueeeevenas foeveeeciecenn 5,842,522 | 5,371,973 [ 470,549 ..o 755,148
21.  Furniture and equipment, including health care delivery assets
(B s ) ettt ne e enen [eree e 434,930 oo 434,930 | [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 ...................cccceeieierenes fooerennrsceens 359,588 ... e 359,588 |..oovie. 3,159,987
24, Healthcare ($ ....ccooovvvvviccciiiiiccnns ) and other amounts receivable ...... |o...cooirrriiiiciiies [ [ [OOSR 0
25. Aggregate write-ins for other-than-invested assets ..............cccccceeeevevevevevevens foeveecicnenen 11,980,682 |......cccoenc.. 11,455,682 |...oceovine 525,000 |....cccceveneee. 1,464,845
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......cucveveveeereceeeeeeeeececeeeeseeeeeeaesens oo 4,073,684,213 |................. 85,385,362 |........... 3,988,298,851 |............ 3,637,249,755
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) 4,073,684,213 85,385,362 3,988,298,851 3,637,249,755
DETAILS OF WRITE-INS
i 0 U RSO RO O OO TSRO SPPRTR ST TSR URT RS URTRR RPN
0 O R PP POTR PPN
B L0 TR RO RO O OO TS U SRS PPRTR ST T R TU S URTR TR OURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses .......ocoocioiiciiecieieceece s | 11,444.758 |.ooovo 11,444 758 oo [ 0
2502.  ACCOUNTS TECEIVADIE ....viieeiici e et 525,000 [..eoveveriieeieirieieceees e 525,000 |...cccvrrrennne 1,464,845
2503. Receivable from employee ........ooooooiieieieieieeciceeee e e 10,924 | 10,924 ..o [ TSR 0
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccooov.fooveecccinnics [OOSR [OOSR 0 freeeeeeeeeeee 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 11,980,682 11,455,682 525,000 1,464,845




ANNUAL STATEMENT FOR THE YEAR 2024 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 172,841,523 |......c.coen. 145,714,817
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoooeeveeneenennces i, [V N 0
3. Loss adjustment expenses (Part 2A, LiNe 35, COIUMN ) ......c.ouiiiiioieieieieieiee ettt e e ssseseseses|eosesneneneanineas 1,631,867 |.oeererenne 1,458,606
4. Commissions payable, contingent commissions and other Similar Charges ............coooiiiiiiiiiiie e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceuiiiiiieiieriiiiieiieie ettt b sse b ss s s b sssnnssse s s |oceceee e eenees 32,725,820 |.ecvevrinne 34,756,033
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cevevruiieiiiieiieieteeeeeeee ettt 4,647,181 | 3,548,659
7.1 Current federal and foreign income taxes (including $ ... on realized capital gains (I0SSES)) .......ccovvr frerernivniiiiiiiiiciiies o
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 32,222,889 and including warranty reserves of $  ...cocvererininiieiciennns 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 71,310,100 |oocvoeinee 94,809,520
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.ccovurueuereieeeeceeteieseeeeeceeeeeseeesscaeaesesesenssaesesesesenssseaes e cseeenenns 97,819,150 |oeovverinne. 82,869,918
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 items NOt AlOCALET ...ttt bbbttt bbbttt e [ 160,615
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 3,240,570 |....covvevrennee 4,025,857
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 fOF SECUNHIES .....cvcvvveececeetieeeeececaeteteeeesscae e seseesseaetesesessssstesesesessssesesesesessssssesasesessssssesesessnsssesesasasnsseetesassssssnsesesasesnaa s reresseetenennenes 9,702,127 [oovvveirieriiciens 88,691
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] 2,492,487,255 2,265,712,737
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........ccccoviiriiieieiiiiiiierisseeeeese s |reseeeenenes 2,886,405,593 |............ 2,633,145,453
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 ..2,886,405,593 |... 2,633,145,453
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 ..o o [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.vveececeeteeeeeeeeceete e eeesecae s et eesscaesesesesssssaesesesesssssaetesesessnsssesesesensssssesesesensssssesesssansssntesesssensnssassadorerestssienena 396,583,258 |.....cccvnene. 298,794,302
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 1,101,893,258 1,004, 104,302
38. TOTALS (Page 2, Line 28, Col. 3) 3,988,298,851 3,637,249,755
DETAILS OF WRITE-INS
2501, CONTINGENCY TESEIVE ...ueiieieiiitiiisceetetet sttt ee bbb bbbt b bbbttt bbbttt bbbt e bbb nenesntenenee e ncenienena 2,492,487,255 |............ 2,265,712,737
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 through 2503 plus 2598)(Line 25 above) 2,492,487,255 2,265,712,737
2007, ettt h b e E et et e E e R e £ SR £ R e £ R R £ e R ek £ e e R e S Ao h £ eeeE £ s E e £ SR e e R e R £ R ee £ AR b £ A AR £ e h e e e E e e R e e R et e R e st e R ete et ekt naebe et ebene ettt e fre st nte it st et e se et ettt enennnens |eeet ettt ettt
207 O R P OP RN RPN
2003, it h e b e E ettt h e E e R e £ R £ R e £ R e R £ AR R £ ek e S Ao E £ eeeE £ e E e £ SR e e R e R £ R ee £ AR e £ AR e e ee b e e e E e e R e e e R et e R e st R es e e b e bt naebe et ebene ettt e st ntete st et e sttt ettt r et nrens |oeete ettt ettt
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiiieee ettt [ [V RN 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ettt b b E et e b e b e E £ E e £ SR £ R R e ARk £ e ek £ e e R ee ke e E e £ eE e e R eR £ R e £ AR b £ AR R e ee b e e E et R e e e R e aE e R ea e R et e eb ekt na bt et ebeee ettt fre st nae bt st et sttt et et r et nrens |oeet ettt ettt
£ 7201 P RPN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuciiiiiiiiiiieeeee e [ [V 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COUMN 4)...........cuiuiuiuiiiiiririeieieteiee sttt bttt o 567,202,368 |................ 547,162,450
DEDUCTIONS:
2. Losses incurred (Part 2, LiN€ 35, COIUMN 7) .....c.ciiiiiiiiieieiiiiinisesieie ettt ettt sttt sttt sttt 41,605,368 |................. 11,809,505
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) ...cuiiiiiiiiiiiiiiiiiiieirie ettt ...337,896
4. Other underwriting expenses incurred (Part 3, Line 25, Column 2) 85,514,701
5. Aggregate write-ins for underwriting dEAUCHIONS ..........cc.iiiiiiie ettt e e e e e e e e et e eneenae
6. Total underwriting deductions (LINES 2 thrOUGN 5) ..........ciiiiiiiiiiii bbb bbbt
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 plus Line 7)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ..o e 126,568,171 |................ 113,601,884
10. Net realized capital gains (losses) less capital gains tax of $§  ..................... (418,411) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt b bbb bbbttt (1,574,023) (4,753,372)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......cooviueueieieieeececteteeeeeeceete e teeessseete st esesssseae e sesessnsesesesesenssseaesesesenssseassesesansssssssesssenedonseseseseeees 124,994,148 |............... 108,848,512
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 6,575,000 4,950,000
15.  Total other income (Lines 12 through 14) 6,575,000 4,950,000
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LINES 8 + 11 4 15) L.ttt b et b bbb bbbt bbbt fer e 574,895,876 |............... 563,298,860
17, Dividends 10 POLICYNOIAEES .......c..iiiiiiiiiiiiie ettt e a e bt b e et e e e et e e et e e e et e eaeeaeeaeennen
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiNE 16 MINUS LINE 17) oeveiteieiteiiseisei ettt sttt 574,895,876 |................ 563,298,860
19.  Federal and foreign inCOmMe taxes INCUITE .............cccoiiiiiiiiiiiii e 79,380,208 132,033,115
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cveveuiuiuiiieiiieieteeeeeeeeeeeeeee ettt s et eseseas s s s s s seseseanas 495,515,668 431,265,745
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COlUMN 2) .......ccovririeeeeeninenieeeeeeeieeeseseseseeeee e 1,004,104,302 |........... 1,020,034,410
22, Netincome (from LINE 20) ........c.cuiuiiiiriiieeieteiiitt sttt bbbttt b bttt e bbbttt s s b bbbttt ne sttt e ean 495,515,668 |............... 431,265,745
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 [, (2,403,520)|....cocvernnne (4,698,309)
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 ........cciiriiiiieietciei ettt bbbttt ettt sttt ettt oo 2,778,741 .o 52,060,820
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) ........ccceieiririeenieeieesieeeeieeeeeeeee e (1,840, 777) | 17,407,609
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 (169,486,638)|.............. (294,992,948)
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 (226,774,518) (216,973,025)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueurueririninirisisieieieeeeese s 97,788,956 (15,930,108)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 1,101,893,258 1,004,104,302
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 through 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 6,575,000 |...ccovrnenene 4,950,000
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 through 1403 plus 1498)(Line 14 above) 6,575,000 4,950,000
3701, INCrease in CONTINGENCY TESEIVES .......c.coiiiiiieeeeeeeeeeeeee ettt s ettt e s e e s s s s saseseseseasasnnseseseanananesnenesenaorseseinananas (184,301,729)|.............. (216,973,025)
3702. Contingency reserve assumed from commutation of EPA ... .(42,472,789)/..
L0 TSSOSO T TSP PP PR PRUPTPOTE RO TRTR TR TP PP
3798. Summary of remaining write-ins for Line 37 from overflow Page ........ ..o [ [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (226,774,518) (216,973,025)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANGCE .......c.vcuiiuiiiieiiei ettt [ere s 559,886,657 |................ 537,889,304
2. NEtINVESIMENT INCOME ...ttt ettt et 125,335,756 |.....ccecvneeee 115,925,018
T TS T o TS 1 o T =SSOSR 6,475,000 4,950,000
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 691,697,413 658,764,322
5. Benefit and [0SS related PAYMENLS ............c.ceuiieiiiiiiieietetceceee ettt sttt s s ese s s st e sesebesesess s st as et b esesessss s ssssesesesesesssnssans [oesesasasesesess 14,478,662 |.....cccoevee. 7,403,522
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 79,629,197 |ooiinee. 84,580,149
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) ................ 87,608,964 132,788,748
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 181,716,823 224,772,419
11.  Net cash from operations (Line 4 MINUS LiNE 10) ........ccccieiriiiiiiiireteiieiiee ettt s st ssss s st sessss s s ssesesesesesnene ] 509,980,590 433,991,903
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb bbbttt [ere e 296,924,913 |....cooenee. 539,189,093
12.2 STOCKS ...ttt bbbttt ettt (U SR 75,000
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 ESEALE ...ttt £ttt [rre s 1,145,304 | 0
12.5 OhEr iNVESIEA @SSELS .....vuieiieiieciieciee ittt bbb bbbttt 17,450,905 |...c.oocviennee. 9,695,583
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS .............c.cceiieiiereiereieecceeeee e oo [V 8,863
12.7 MISCEIIANEOUS PIOCEEAS ..........ceeeveeieeeeececeete e eeeeeeae et eseessaete st esesssaetesssesensssesesesesensssesesesassssssesesesensnsnsetesasensssnsesasasannnsnsasa 9,916,432 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......cvcveuiueuiiieeeeeeceeteteteeee ettt s sttt s s st sess s s sssseseseseses [oeseseseannnas 325,437,554 |................ 548,968,539
13. Cost of investments acquired (long-term only):
1301 BONGS .ttt bbb bbbttt [ere e 795,860,250 |......coconcee. 599,251,590
1312 SEOCKS ... £ttt 64,500 [....ooocvieeiricieirenne 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
13,4 REAI ESEALE ...ttt [eet s 417,826 |...oveeecene 727,478
13.5 OhEr iNVESIEA @SSELS .......vuieiieiieeiiicie ittt bbbttt 25,340,636 |................ 12,584,537
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 0 1,805,164
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeeie ettt s et es et s s s seseananas 821,683,212 614,368,769
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 (496,245 ,658) (65,400,231)
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 107,500,000 |................ 251,785,000
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 1,568,545 63,601,214
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccceceevrrrenne (105,931,455) (188,183,786)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvrvniririneeeeenennne (92,196,523) 180,407,886
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......oucevtiiieiectete ettt te et eseae et se s ae b s se s bbbt s e s bbbt ee s s bbb s e s s bt st sn s s et et s es e st et b s s e snsebese et sesneenena 302,586,882 |........cco.... 122,178,996
19.2 End of period (Line 18 plus Line 19.1) 210,390,359 302,586,882
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 61,986,638 |................. 43,207,948




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums
Written per

2
Unearned Premiums
Dec. 31 Prior Year -

per Col. 3,

3
Unearned Premiums
Dec. 31 Current
Year - per Col. 5

4

Premiums Earned
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 oo freeerere s 0 [ 0
2.1 AlIEA INES ..ottt nnns [oeseeenet ettt 0 oo [ 0 feeeeeeeeeeee 0
2.2 MUHIIPIE Pl CTOP ...ttt seaeanas [oeeeeeeseseeeeeneeeaeaeeeeeas 0 oo o (01 0
2.3 FEAEral fOOA ......c.cuviieietciceieceeee ettt es s seae s oeseeenet et 0 oo [ [0 U 0
2.4 PLIVALE CTOP ..voveevevieeeeeeteteeieesesees e et eess s et asseesesesesssesssssstssesessensessssssseseseanas [oeesesseseseseseneeensaeaeeeas 0 oo e (01 0
2.5 PriVate fIOOM ......vvveeeeeeeeecceieee ettt oottt 0 oo [ 0 feeeeeeeeeeee 0
3. Farmowners MUltiple Pl .......coueiiiiieiiieeeeeee e iaees |eesee e 0 oo o (01 0
4. Homeowners MUIPIE PEIl ..........cciiieveieeeeeeceeieeeieie et [eeeeeieiee e ees 0 oo [ [0 U 0
5.1 Commercial multiple peril (non-liability portion) ............ccccccveviiiiiiiiniiiiis forreneieis 0 [ e [0 0
5.2 Commercial multiple peril (liability POFtION) ...........coooieveieieiereieeeceeeeieeeieeas oeeeeeeeeeee e 0 e [ [0 U 0
6. MONagE QUANANLY ........coeeeeiveviiiieeeeie ettt snsssenes [eeciciceneneenas 543,702,948 |......c.c....c. 94,809,520 |....cccoveeneee 71,310,100 |ovveeeeee 567,202,368
8. OCEAN MAMINE ...ttt se s eseasannns [oeseeeseseseeeeeieie e 0 oo [ [0 U 0
9.1 INIANA MEMNE ...veeie et [ooeeee e 0 oo freeerere s 0 [ 0
9.2 PetinSUrANCE PIANS .........coovovveeeececeeeieeeeeeeeecee e snnsoeseeeseees e 0 oo [ [0 U 0
10, FiNANCIAI QUATANTY ......vovieieiecicieieicceietete ettt [oeeessciciceseseensiciceseennas 0 oo freeeee e [0 0
11.1 Medical professional liability - OCCUITENCE ..........c.cveveveveeeiciiiieeeieeeeeeeis [ 0 oo [ [0 U 0
11.2 Medical professional liability - claims-made ..............ccccoeiiiiiiiiiiiiiiiiins [ 0 [ e [0 0
12, EAMNQUAKE ..ottt [eeeee ettt 0 oo [ [0 U 0
13.1 Comprehensive (hospital and medical) individual .............cooeiiiiiinininins [ 0 oo o (01 0
13.2 Comprehensive (hospital and Medical) Group ...........ccccovevevevereueueeeeeeieeeies [oeeeeeenereeeeeeee s 0 oo [ [0 U 0
14.  Credit accident and health (group and individual) .............ccccooiiiiiiiiiiiis e 0 [ e [0 0
15.1 VISION ONIY ...ttt ettt s e s s s b sesssn s s e [eeeeeieneene et eeaes 0 oo [ [0 U 0
15.2 DENLAI ONIY ...ttt sttt ssnseaes [oesesscaciceseseensicicaeeennas 0 oo freeeee e [0 0
15.3  Disability iINCOME ........vveieciieciieieeeecec ettt eseaens[eeeeeseees et eeas 0 oo [ 0 feeeeeeeeeeee 0
15.4 Medicare SUPPIEMENL .........oiiiiiiiiieeciee ettt e e e s sineesnnes |eesneeeaee e e e e e 0 oo o (01 0
15.5 Medicaid Title XIX ..ot nee [reerie e 0 foreeeeeeeeeeeeies e [0 U 0
15.6 Medicare Title XVIII ..o [ereeee e 0 oo freeerere s [0 0
15.7 LONGALEIMN CAIE ...t seseas [eeeeeieneeenee et eeas 0 e [ 0 foeeeeeeeeee 0
15.8 Federal employees health benefits Plan .............ccccceeiiririeieieieeeeeeeies [ 0 oo freeeee e [0 0
15.9 Other NEAIN .......ooeieieieeeeece et enes[eeeeeiee et 0 oo [ [0 U 0
16.  WOrKErs' COMPENSALION ...........cvoviveveveeiieeeeeeeeeetetceeseseseseeesesessenenessssssansnaes |eeeseseeneneeeeseeeeeseeeenes 0 oo freeeee e [0 0
17.1 Other liability - OCCUITENCE ........iieiiiiiiiiie et nies [eeenie e
17.2 Other liability - claims-made ..
17.3 Excess workers' compensation ............cooceeieeieiiienieenieseeeeeeee
18.1 Products liability - OCCUITENCE .........cccuiiiiiiiiiiiiic e
18.2 Products liability - claims-made ...........cccceiiiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) ............ccccoeeves forvmiciciec
19.2 Other private passenger auto ability................ccovevivevercuiieieiiicceieieceeeeeens [oeeeeeeee e 0 oo [ [0 U 0
19.3 Commercial auto no-fault (personal injury protection) ...........c.cccceeevieiiiciins [oresmimnieiniees 0 [ e [0 0
19.4 Other commercial auto lIADIIILY............ocooveveveveeeeeeicieieeeeeececee e [eeeeeieee s 0 oo [ [0 U 0
21.1 Private passenger auto physical damage .............cccccooiiiiiiiiiiiiicicin [ 0 [ e [0 0
21.2 Commercial auto physical dAmMagE ..........cccccvoveveveriuieiieieieeeieeveeeesee e enseies [oeeeeeeee e 0 oo [ [0 U 0
22, AIFCTaft (Al PEFIIS) ....c.vevveieiecieieieieiee ettt saesenes [eoeeeessens e eeeen 0 oo freeeee e [0 0
23, FIAEIEY et et eneeens [eee et 0 foreeeeeeeeeeeeies e [0 U 0
24, SUELY w.vveieeeeeeetet ettt s et s s nne [eoeeeees s eeeen 0 oo freeeee e [0 0
26.  BUrglary @nd theft ............c.ovoveuiuiiiiieeeeeeecce et [oeee et 0 oo [ [0 U 0
27.  BOiler and MACKINETY ........ccueueiiieieieieieiieeieee et ssesesens | [eoseseesensicesesesaenciceeees 0 oo freeeee e [0 0
28, CIEAIL ..oevvveececce ettt ettt a sttt et en et reseaes oottt 0 oo [ [0 U 0
29, INEEMNEALONA ...ttt e 0 oo freeeee e 0 [ 0
30, WAITANTY .ottt snnns | [oeseteseeee e 0 oo [ [0 U 0
31. Reinsurance - nonproportional assumed Property ...........ccccecveeeereereeneenes [rereeiemiienienienieneens 0 oo freeeee e [0 0
32. Reinsurance - nonproportional assumed lability ...............cccooveveiiiiieeiiieies oo 0 oo [ [0 U 0
33. Reinsurance - nonproportional assumed financial lines ............ccccoeveiivins |oemmmimieeeeee 0 oo freeeee e [0 0
34. Aggregate write-ins for other lines of BUSINESS .........ccceurrircerereneiieeereeens 0 0 0 0
35. TOTALS 543,702,948 94,809,520 71,310,100 567,202,368
DETAILS OF WRITE-INS
B0 . e e e s bt s et e nr e e sane e e s reeeenreennnneesrnesaneenane |oesuneeaneeesneeansneesneeesnees [oeneesanneeeneeeeneeenareesneees [seneeesneeesaneeenneenaneeennreees [eereeenee e e e e e e e e e e nneeeas
L0 R KPP KPP PP PR RO PPN
1101 T T ST RO T RO TSP RSO PRSP TR PR RSO TSS PR OPPRUPRPRRORIN
3498. Summary of remaining write-ins for Line 34 from overflow page ..........ccccoe. |oeoceeirniiciccnniiiinenns 0 [ 0 [ (O R 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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
9.1 Inland marine ...
9.2 Pet insurance plans
10.  Financial guaranty ............ccccoecveviiiinieiieniceiceee
11.1 Medical professional liability - occurrence

11.2 Medical professional liability - claims-made
12, EarthQUaKe ........ccccooiiiiiiiieniieieeeeeeee e
13.1 Comprehensive (hospital and medical) individual ...

13.2 Comprehensive (hospital and medical) group ......... .

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 .....ccccoriririiieiceeeeeeecns
15.6 Medicare Title XVIII
15.7 Long-term care

15.8 Federal employees health benefits plan .............cco. oo o e e 0
15.9 Other health
16. Workers' compensation ..

17.1 Other liability - occurrence
17.2 Other liability - claims-made ............ccocoovrvriniinenn.

17.3 Excess workers' compensation ....

18.1 Products liability - occurrence

18.2 Products liability - claims-made ...........ccooeieeneeninns fooriii e [ [ [ 0
19.1 Private passenger auto no-fault (personal injury

PIOECHON) ©.vvieeeiiietetce ettt aeaes[eeeeeeeeeeeeeiee e eieieies [oeteieieesese et es et eenenee [ttt enereieee [oeeeeieee e[t 0
19.2 Other private passenger auto liability...........ccooivie oo e [ [ [ 0

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 ............c.ccocooies | oemmmimieieieccieiies [ [ [ [ 0
22.
23.
24.
26.
27. Boiler and machinery
28. Credit
29, INEEMNALONGL ......veviviiiiiriieieieieieeeee e oottt eeeiee [oereieeeree e ennenee [ttt et oot 0
30. Warranty
31. Reinsurance - nonproportional assumed property ..

32. Reinsurance - nonproportional assumed liability ..... |..cccooiiiiiiiiiiiiiis i [ e e 0
33. Reinsurance - nonproportional assumed financial
TINES .ot enns|oeeeeeee ettt ettt ennee [ s [t [t 0
34. Aggregate write-ins for other lines of business ........ 0 0 0 0 0
35. TOTALS 1,290,061 70,020,039 0 0 71,310,100
36. Accrued retrospective premiums DASEd ON EXPEIIEICE .......c..eiuiiiiiiiiieeii ettt ettt et et e et e eaeeeseess e e s e esseaaseeaeeaaeeeaeeeseesseeseeaseenseaneeanseeneenneenseenseennees [soesuesiaesisesae s e e s 0
Y A =t 4 o U=Yo I oYU W g o111 E=Yo I oT =Y o 411U 0 < PSS UUSP ASOPP P OPRPTN 0
38. Balance (Sum of Line 35 through 37) 71,310,100
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAGE ....vvieeecieeteeceeee e [eeeiee s (O R (O R [0 U [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34
above) 0 0 0 0 0
(a) State here basis of computation used in each case More than one year - over policy life in relation to expiration of risk. ...



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

Line of Business

Direct Business (a)

Reinsurance Assumed

Reinsurance Ceded

2

From Affiliates

3

From Non-Affiliates

4

To Affiliates

5

To Non-Affiliates

6
Net Premiums
Written
Cols. 1+2+3-4-5

22
23
24
25

5.1

5.2

9.1

9.2
10.
1.1
1.2

12.
13.1

13.2

15.1
15.2
15.3
15.4
15.5
15.6
16.7
15.8
15.9
16.

171
17.2
17.3
18.1
18.2
19.1

19.2
19.3

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

32.

33.

34.

35.

Multiple peril crop .
Federal flood
Private crop
Private flood ...
Farmowners multiple peril
Homeowners multiple peril ....
Commercial multiple peril (non-liability

portion)
Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine

Inland marine
Pet insurance plans
Financial guaranty
Medical professional liability - occurrence .

Medical professional liability - claims-
made

Earthquake ....
Comprehensive (hospital and

individual
Comprehensive (hospital and medical)

group
Credit accident and health (group and

individual)
Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII
Long-term care
Federal employees health benefits plan ...
Other health
Workers' compensation
Other liability - occurrence
Other liability - claims-made
Excess workers' compensation ....
Products liability - occurrence
Products liability - claims-made
Private passenger auto no-fault (personal

injury protection)
Other private passenger auto liability...

Commercial auto no-fault (personal injury
protection)

Other commercial auto liability...................
Private passenger auto physical damage .
Commercial auto physical damage
Aircraft (all perils)
Fidelity
Surety ..
Burglary and theft
Boiler and machinery
Credit
International ...
Warranty
Reinsurance - nonproportional assumed

property
Reinsurance - nonproportional assumed

liability
Reinsurance - nonproportional assumed

financial lines

Aggregate write-ins for other lines of
business

TOTALS

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus
3498)(Line 34 above)

(a) Does the company's direct premiums written include premiums recorded on an installment basis?

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 $

Yes [

]

No [ X]




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage

Line of Business

2 3
Reinsurance Reinsurance
Assumed Recovered

Net Losses Unpaid Losses Incurred

Net Payments Net Losses Unpaid

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

21
2.2
2.3
2.4
25

5.1
5.2

9.1

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

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

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

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

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

Federal employees health benefits p

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

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

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

Burglary and theft ...

Boiler and machinery ..
Credit
International ...
Warranty

Reinsurance - nonproportional assumed property
Reinsurance - nonproportional assumed liability
Reinsurance - nonproportional assumed financial lines .
Aggregate write-ins for other lines of business

TOTALS

Medical professional liability - occurrence
Medical professional liability - claims-made
Earthquake ............eeveiiiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group
Credit accident and health (group and individual)
VISION ONIY ..ot
Dental ONlY ...

10,742,466 |.

(Cols. 1 (Part 2A , Col. 8)

0
10,742,466

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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




ol

ANNUAL STATEMENT FOR THE YEAR 2024 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 2 3 4 5 6 7
Net Losses Excl.
Deduct Incurred But Not Net Unpaid
. . Reinsurance Reinsurance Reported Reinsurance Reinsurance Net Losses Unpaid Loss Adjustment
Line of Business Direct Assumed Recoverable (Cols. 1+2-3) Direct Assumed Ceded Expenses

N
SO0 OA W
[N

1.1
1.2
12.

13.1
13.2
14.

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.

171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4

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

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

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

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

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

Federal employees health benefits plan

Other health
Workers' compensation ..
Other liability - occurrence

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

).

285,003 125,161 160,782,523 |. 21, 426

(Cols.4+5+6-7)

172,841 52

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

(a) Including $

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




ANNUAL STATEMENT FOR THE YEAR 2024 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 906,392 ... e | 906,392
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 520,656 520,656
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) c.oioioieiiiieccreeeeeeeeeee e 385,736 oo [0 U [V 385,736
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 .........c.coccueueveeeeceeeee e eeeeeeiseeseeeeeneneee [oeseeieienenens 91,498,674 | [ 91,498,674
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 (91,498,674) ... (| (91,498,674)
3. Allowances to managers and agents ..........c.cceoeeieriieeienieseeneeeeee e e e e [ 0
4. AGVEISING «..vvveeeeeieietei ettt ettt st |ericieeeeenensieaeees 310,847 | [ 310,847
5. Boards, bureaus and associations .. ..2,357,35 |.. .. ..2,357,356
6. Surveys and UNAErWIItiNg FEPOMS .........c.eueuruiiririririeietetereet sttt eeeeenenes [oeeeeeieieeeeas 2,385,760 .o e 2,385,760
7. AUdit Of @SSUrEAS’ FTECOIAS .......cocvivieieiiiieietetceeeeee ettt tetesee s sesesss e ettt eeieeeee [ooeeneeeee e 806,506 |....covveireeeiririiicieiens e 806,506
8. Salary and related items:
LTRSS TSTTSUTTRTNY NOURUPSPRRRORRTTRRRRRIPI ISR 60,337,075 ..o [ 60,337,075
8.2 PAYION TAXES ...ttt s [ 8,409,275 | e 8,409,275
9.  Employee relations and WEIFAre .................c.ccueuiuiiieeiieieieeeteeceeee e [oe e eneeeneneies [oeeeeeieieeeas 20,056,465 |......cooveeeieiicceies e 20,056,465
10, INSUFANCE .ottt onsinenssassneesees 885,289 .o e 885,289
11, DIFECLOTS’ fEES ....vueecececveeeeeeeeeceeee et ee st eeesseaeae e eeenssaetesesesensssetesesesensssssesas eresse et etessteeetenenenene |oeseieisseneeeienes 727,259 oo [, 727,259
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 5,103,616 [ooooeeeeeees e 5,103,616
13, RNt AN FENEIIEMS ...ttt |ee et [oeeeteeee e 4,223,613 | [ 4,223,613
14. Equipment 308,510 |.. 308,510
15. Cost or depreciation of EDP equipment and SOfWAIE .............cccoeevevevevevevens [eeeeeineeeeceeeenenees |oeeeeeeieieeens 22,078,379 | o 22,078,379
16, Printing @nd SEAtONEIY ......c.cveuiuiiiieieieieicee e [oeeee e 11,844 [ [ 11,844
17. Postage, telephone and telegraph, exchange and EXPress ............oovoveveeeven. [eeeeerinineeeeeeeeiees |oeeesieeeeeeeene 1,261,052 oo oo 1,261,052
18.  Legal @and AUAItiNG .....c.ccevveeeiveriiiiicieie et 2,222,284 2,222,284
19.  TOtalS (LINES 310 18) cuuvuiiiecieieeeieieieieiee et eeeesee et ee s s s s et s s nses s ee et [ R 131,485,130 [oovovieiciccc (1 131,485,130
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
CreditS OF $ oot s s [ 25,343,047 ..o [ 25,343,047
20.2 Insurance department licenses and fEES ............c.cveveveueuecreeeeeiereeeeeee e [ 366,021 [ [ 366,021
20.3 Gross guaranty association @SSESSMENLS .........cccererererenenenenenesensfoormneseececcciees o e 0
20.4 All other (excluding federal and foreign income and real estate) ........... 3,621,404 3,621,404
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) .... 29,330,472 |.ooeeeeeeeeeeen (1 29,330,472
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 12,567,608 |......ccccoveenee 3,449,640 16,017,248
25. Total expenses incurred . 385,736 |.. ...81,884,536 |. ..3,449,640 ....85,719,912
26. Less unpaid eXpenses - CUITENE YEAT .............cvevevevrieseuesereesessssesessssssssesesess|roeeesccicsenns 1,631,867 |.cvcvevereee 35,902,565 1,470,436 |..cocoovene.. 39,004,868
27.  Add UNpaid EXPENSES = PIOT YEAN .......c.cvceeeeeeeeierereseseaeeeeeeseseseseaessesese s eeseeeseeeieaene 1,458,606 |........cccoec 37,979,081 [.ocooiine 1,046,528 |................ 40,484,215
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) 212,475 83,961,052 3,025,732 87,199,259
DETAILS OF WRITE-INS
24071, LOBDYING oottt enenenns[eeeennanaeteeenannaas 75,823 | [ 75,823
2402. Write-in - Consulting & Other Professional FEes ... o 11,412,652 | [ 11,412,652
2403. 0ther — MiSCEITANEOUS  .....ovoeeeeeeecee e oo |oeeeeeeeeeeeeeenas 1,079,133 [ e 1,079,133
2498. Summary of remaining write-ins for Line 24 from overflow page .............coooo.foeveeeceiininnniicce (O R (V1 3,449,640 |................... 3,449,640
2499. Totals (Lines 2401 through 2403 plus 2498)(Line 24 above) 0 12,567,608 3,449,640 16,017,248

(a) Includes management fees of $

35,683,652 to affiliatesand $ ..

11

to non-affiliates.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. U.S. Government bonds 6,046,204 |.....ccocvee. 6,729,675
1.1 Bonds exempt from U.S. tax .. .| @) ............6,938,829 |... ...6,774,954
1.2 Other bonds (unaffiliated) ... @) 90,531,687 |................. 93,583,291
1.3 Bonds of affiliates ............... (€1 R .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 . 12,844,261
7 Derivative instruments . .0
8. Other invested assets . 10,044,308
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) ...3,449,640

17. Net investment income (Line 10 minus Line 16) 126,568, 171

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 through 1503 plus 1598) (Line 15, above)

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

(9) Includes $

0 accrual of discount less $ 0 amortization of premium.

0 investment expenses and $

segregated and Separate Accounts.

(h) Includes $

0 interest on surplus notes and $ interest on capital notes.

0 paid for accrued interest on purchases.

........... 5,541,911 accrual of discount less $ -......... 19,234,456 amortization of premium and less $ -...........4,735,903 paid for accrued interest on purchases.
......................... 0 accrual of discount Iess $ -.......cccceeveeenne. 0 @mortization of premium and less $ ovvveeeeerereccnnne

......................... 0 accrual of discount Iess $ -......ccceveveenenne. 0 @mortization of premium and less $ ovveeeeeerereccnnne

......................... 0 for company’s occupancy of its own buildings; and excludes $ ......................... 0 interest on encumbrances.

............ 2,726,401 accrual of discount less $ -........cceceveenveee.. 0 @mortization of premium and less $ oevevveeeeerercncnnne

0 paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

0 paid for accrued dividends on purchases.

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

1.1 Bonds exempt from U.S. tax

1.2 Other bonds (unaffiliated) ..

1.3 Bonds of affiliates ....

2.1 Preferred stocks (unaffiliated)

2.11 Preferred stocks of affiliates

2.2 Common stocks (unaffiliated)

2.21 Common stocks of affiliates

3. Mortgage loans

4. Real estate .....

5. Contract loans

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

7. Derivative instruments ..........cccccooviiiniinnieneenes .0

8. Other invested @ssets ...........cccccceeeeveveieieicvereriinane .. (3,238,171)

9. Aggregate write-ins for capital gains (losses) .......... (8,806)|.... ceeeeeene (8,806) 399,489
10. Total capital gains (losses) (1,469,558) (522,876) (1,992,434) (2,403,520)

DETAILS OF WRITE-INS
0901. Miscellaneous = Other .........cccoovvviicninincccnne
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....voveeieiieieteeeeeee e [ (O R [0 U 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,
above) (8,806) 0 (8,806) 399,489 0

12




ANNUAL STATEMENT FOR THE YEAR 2024 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 198,345 .o 212,321 [ 13,976
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 67,924,432 |......coccecc. 65,708,841 |................. (2,215,591)
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 5,371,973 .o 1,432,307 |ovoeeen. (3,939,666)
21.  Furniture and equipment, including health care delivery @SSets ............cccoceievieveveveececceeeee s e 434,930 oo 845,286 |....ccovvvennnnn 410,356
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............cccccoooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates .............cooouiiiiiiiiiiiee e [ o [eee s 0
24. Health care and other amounts reCeivabIe ................ccociiiiiiiiii s [reereene e [ [ 0
25. Aggregate write-ins for other-than-iNvested @SSEtS .............cccceeieveieiiicvercieeceeeee et [eeeeeieeeeas 11,455,682 |.......c..o.c.. 15,345,830 | 3,890, 148
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bttt an s [eeneinneeeas 85,385,362 |..ccevernnne 83,544,585 |.....ccccevevne (1,840,777)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccorvririnininies [semmmsmieeiciccccies [ [ 0
28. Total (Lines 26 and 27) 85,385,362 83,544,585 (1,840,777)
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0
25071, Prepaid BXPENSES ...ocviiiiieiieecieeceetee ettt ettt ettt ettt en et n et e e etenns [oeeeereeeneeeas 11,444 758 (..o 15,345,830 |.ooooveiies 3,901,072
2502. Receivable from emMPlOYEE ... [etee s 10,924 [ e (10,924)
2510 7O OO NP RO
2598. Summary of remaining write-ins for Line 25 from overflow page .............cooeeieiiiiiiiienieeeeeeeiees oo [( 1 RTINSO .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 11,455,682 15,345,830 3,890,148

13




ANNUAL STATEMENT FOR THE YEAR 2024 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 FIS
SSAP # Page Line # 2024 2023
NET INCOME
(1) Essent Guaranty, Inc. state basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 495515668 $ 431,265,745
(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 $ 495515668 $§ 431,265,745
SURPLUS
(5) Essent Guaranty, Inc. state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $1,101,893,258  $ 1,004,104,302
(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 $1,101,893,258  $ 1,004,104,302
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.
C. 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 2024 or 2023.

(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 2024 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, 2024 and 2023, 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 2,835,889 522,876 2,313,013

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 2,835,889 522,876 2,313,013
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 $ 522,876

(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: $6,450,068

2. 12 Months or longer:  $54,487,926

The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months: $294,673,056
2. 12 Months or longer:  $501,635,841
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ANNUAL STATEMENT FOR THE YEAR 2024 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, 2024 or 2023.

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

9,926,987

9,926,987

14,656,415

(4,729,428)

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

630,000

630,000

565,500

64,500

j- On deposit with states

8,408,544

8,408,544

8,631,464

(222,920)

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)

$18,965,531

$ 18,965,531

$23,853,379

$ (4,887,848)

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

Percentage
8 9 10 11
Gross (Admitted &
Total Admitted Nonadmitted) Admitted Restricted
Total Nonadmitted Restricted Restricted to Total to Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)

a. Subject to contractual
obligation for which
liability is not shown $ —19% 9,926,987 0.2 % 0.2 %

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 — 630,000 0.0 % 0.0 %
j- On deposit with states — 8,408,544 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 — — — % — %]
o. Total Restricted Assets

(Sum of a through n) |$ —19 18,965,531 0.5 % 0.5 %

(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 2024.

Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1) Number of CUSIPs — —

(2) Aggregate amount of investment income $ — —

The Company does not have a reported balance in a qualified cash pool.

The Company does not have Aggregate Collateral Loans.

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.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.
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Investment Income

A. The Company has a policy to exclude (non-admit) any investment income due and accrued that is over 90 days past
due.
B. Total amount excluded in 2024 is $0.
C. The gross, nonadmitted and admitted amounts for interest income due and accrued.
Interest Income Due and Accrued Amount
1. Gross $ 27,685,449
2. Nonadmitted $ —
3. Admitted $ 27,685,449
D. The Company had no aggregate deferred interest at December 31, 2024.
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, 2024 or 2023.

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)

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))

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

12/31/24
Capital

Total

$111,609,314

$111,609,314

111,609,314 — 111,609,314
(67,924,432) — (67,924,432)
43,684,882 — 43,684,882
(1,204,608) (14,301,158) (15,505,766)
$ 42,480,274  $(14,301,158) $ 28,179,116
12/31/24
Ordinary Capital Total
$ 28,179,116  § — $ 28,179,116
160,986,539 — 160,986,539
1,204,608 14,301,158 15,505,766
$ 29,383,724  $ 14,301,158  $ 43,684,882
12/31/23
Ordinary Capital Total
$105,540,149 $ —  $105,540,149

105,540,149 — 105,540,149
(65,708,841) —  (65708,841)
39,831,308 — 39,831,308
(1,146,001)  (11,069,341)  (12,215,342)

$ 38,685,307  $(11,069,341) $ 27,615,966




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

NOTES TO FINANCIAL STATEMENTS

Admission Calculation Components

Federal income taxes paid in prior years recoverable through loss

(a)
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)

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

(c)
(d)

Adjusted gross DTAs offset by gross DTLs (11c)

Deferred Tax Assets Admitted as the result of application of SSAP No.
101 (Total 2(a)+2(b)+2(c))

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)

Admission Calculation Components

Federal income taxes paid in prior years recoverable through loss

carrybacks (11a)

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)

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

Adjusted gross DTAs offset by gross DTLs (11c)

Deferred Tax Assets Admitted as the result of application of SSAP No.
101 (Total 2(a)+2(b)+2(c))

Disclosure of ratios used for threshold limitation (for 11b);

(a)

Ratio percentage used to determine recovery period and
threshold limitation amount in 2(b)1 above

Amount of adjusted capital and surplus used to determine

(b)

recovery period threshold limitation in 2(b)2 above

Impact of Tax Planning Strategies On the Determination of:

(a) Adjusted Gross Deferred Tax Assets
(Percentage of Total Adjusted Gross Deferred Tax Assets)

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

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

14.5

12/31/23
Ordinary Capital Total
$ 27,615,966 $ — $ 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
Ordinary Capital Total
Change Change Change
$ 6,069,165 $ — $ 6,069,165
6,069,165 — 6,069,165
(2,215,591) — (2,215,591)
3,853,574 — 3,853,574
(58,607) (3,231,817) (3,290,424)
$ 3,794,967 $ (3,231,817) $ 563,150
Ordinary Capital Total
Change Change Change
$ 563,150 $ — $ 563,150
14,626,561 — 14,626,561
58,607 3,231,817 3,290,424
$ 621,757 $ 3,231,817 $ 3,853,574
12/31/24 12/31/23 Change
253.6% 229.6% 24.0%
$1,073,243,593 $975,733,187 $97,510,406
12/31/24
Ordinary Capital Total
Percentage Percentage Percentage
N/A N/A N/A
N/A N/A N/A
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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

(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 12/31/24 12/31/23 Change

(a) Current year federal tax expense (benefit)- ordinary income $ 79,380,208 $132,033,119  $(52,652,911)

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

(c) Subtotal 79,380,208 132,033,119 (52,652,911)
(d) Current year tax expense on net realized capital gains (418,411) (1,263,555) 845,144
(e) Utilization of operating loss carry forwards — — —

(f) Other _ . -

(g) Federal and foreign income taxes incurred $ 78,961,797  $130,769,564 $(51,807,767)
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2 Deferred tax assets:
12/31/24 12/31/23 Change
(a) Ordinary:
(1) Discounting of unpaid losses and LAE $ 1,239,233 $ 990,074 $ 249,159
(2) Unearned premium reserve 12,660,922 13,008,020 (347,098)
(3) Unearned ceding commissions 1,556,363 1,999,095 (442,732)
(4) Compensation & benefits accrual 1,955,365 1,736,509 218,856
(5) Prepaid expenses 2,174,937 3,033,815 (858,878)
(6) Fixed assets 5,704,693 4,593,182 1,111,511
(7) Accrued expenses 7,145,770 6,768,886 376,884
(8) Contingency reserves 79,147,236 73,237,003 5,910,233
(9) Start-up and organizational costs 24,795 173,565 (148,770)
Subtotal 111,609,314 105,540,149 6,069,165
(b) Statutory Valuation Allowance Adjustment — — —
(c) Nonadmitted ordinary deferred tax assets (67,924,432) (65,708,841) (2,215,591)
(d) Admitted ordinary deferred tax assets $ 43,684,882 $ 39,831,308 $ 3,853,574
(e) Capital:
(1) OTTI losses — — -
Subtotal — — —
(f) Statutory Valuation Allowance Adjustment — — —
(9) Nonadmitted capital deferred tax assets — — —
(h) Admitted capital deferred tax assets — — —
(i) Admitted deferred tax assets $ 43,684,882 $ 39,831,308 $ 3,853,574
3 Deferred tax liabilities:
(a) Ordinary
(1) PAE Adjustment (Rev Proc 2002-46) $ (1,186,406) $ (1,109,597) $ (76,809)
(2) Loss reserves (TCJA Transition Adj) (18,202) (36,404) 18,202
Subtotal (1,204,608) (1,146,001) (58,607)
(b) Capital — — —
Other investments (14,301,158)  (11,069,341) (3,231,817)
Subtotal (14,301,158)  (11,069,341) (3,231,817)
(c) Deferred tax liabilities (15,505,766)  (12,215,342) (3,290,424)
4 Net deferred tax asset (liability) $ 28,179,116 $ 27,615,966 $ 563,150

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);

12/31/24 12/31/23 Change
Total deferred tax assets $ 111,609,314 $ 105,540,149 $ 6,069,165
Total deferred tax liabilities (15,505,766)  (12,215,342) (3,290,424)
Net deferred tax assets/liabilities 96,103,548 93,324,807 2,778,741
Statutory valuation allowance adjustment — — —
Net deferred tax assetsl/liabilities after SVA 96,103,548 93,324,807 2,778,741
Tax effect of unrealized gains (losses) 12,372,751 11,510,799 861,952
Statutory valuation allowance adjustment allocated to unrealized — — —
Change in net deferred income tax $ 108,476,299 $ 104,835,606 $ 3,640,693
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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:

12/31/24 Tax effect Effective

Amount 21% Tax Rate
Income before taxes $ 576,088,852 $ 120,978,659 21.00 %
Non-deductible expenses 17,648,065 3,706,094 0.64 %
Tax-exempt interest, net of proration (5,081,140) (1,067,039) (0.19)%
Change in non-admitted 5,263,843 1,105,407 0.19 %
Change in statutory contingency reserves (226,774,519) (47,622,649) (8.27)%
Stock-based compensation (3,043,710) (639,179) (0.11)%
Research & development ("R&D") tax credits (3,941,086) (827,628) (0.14)%
Other (1,488,386) (312,561) (0.05)%
Total $ 358,671,919 $ 75,321,104 13.07 %
Federal and foreign income taxes incurred $ 79,380,208 13.77 %
Tax on capital gains (losses) (418,411) (0.07)%
Change in net deferred taxes (3,640,693) (0.63)%
Total statutory taxes $ 75,321,104 13.07 %
E. Carryforward, recoverable taxes and IRC section 6603 deposits;

(1) As of December 31, 2024 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 $78,961,797 and
$67,038,726 for 2024 and 2023, respectively, are available for recoupment in the event of future net operating
losses.

3) The Company has no federal or state tax deposits..

(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 Essent Title Insurance, Inc.

(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, 2024 and 2023.

Prior to December 31, 2024, the Company and Essent Guaranty of PA, Inc., (“EPI"), an affiliate, were parties to a quota
share reinsurance agreement (the “Reinsurance Agreement”) under which EPI assumed that portion of the risk that is in
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excess of 25% of the risk with respect to any loan insured by the Company prior to April 1, 2019, 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. On December 31, 2024, Essent Guaranty and Essent PA entered into a commutation and release agreement
in which all outstanding risk in force assumed by Essent PA was commuted back to Essent Guaranty in exchange for
cash.

The Parent made no capital contributions to the Company in the years ended December 31, 2024 or December 31,
2023.

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. The Company recorded
amounts due under the Sublease Agreement of $16,187 in 2024 and $14,676 in 2023.

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 $2,278,320 as of December
31, 2024, relating to amounts owed under the terms of the Amended and Restated Administrative Services Agreement
described in 10.E below. At December 31, 2024, the Company has recorded net amounts payable to the Parent of
$253,429 for expenses paid by the Parent on behalf of the Company, to Essent of $597,650 primarily relating to stock-
based compensation for certain officers and key employees of the Company, to Essent Title Insurance, Inc. (ETI) of
$110,156 and to Essent Title Holdings, Inc. (ETH) of $1,015 for expenses paid by ETI and ETH on behalf of the
Company, and receivables from CUW of $248,118 relating to pre-funding of CUW payroll and amounts due to EGI under
the Sublease Agreement offset by the underwriting services performed by CUW, from Essent Re of $37,500 relating to
the License Agreement, and from Boston National Title Holdings ("BNT") of $70,208 and Essent Guaranty of PA, Inc.
(EPI) of $3,762 for invoices paid by the Company on BNT's and EPI's behalf.

All intercompany balances outstanding at December 31, 2024 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 $35,683,652 in 2024
and $37,150,078 in 2023.

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.
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
. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX — % —1$% —
. SSAP No. 97 8b(ii) Entities
Total SSAP No. 97 8b(ii) Entities XXX —19% —1|9% —
. SSAP No. 97 8b(iii) Entities
Essent Solutions, LLC. 100% 198,345 | $ — 198,345
Total SSAP No. 97 8b(iii) Entities XXX 198,345 | $ — 198,345
. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX —19% — —
. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX 198,345 | $ — 198,345
. Aggregate Total (a+e) XXX 198,345 | $ — 198,345
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(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 |
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 $997,074,713. The Company calculated this amount as 25% of admitted assets as of

December 31, 2024.

(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 $630,000 $630,000 —
(c) Activity Stock — — —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $630,000 $630,000 —
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $997,074,713 XXX XXX
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(2) Prior Year

(a) Membership Stock - Class A

(b) Membership Stock - Class B

(c) Activity Stock

(d) Excess Stock

(e) Aggregate Total (a+b+c+d)

(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer

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)

1 2 3
Total General Protected Cell
2+3 Account Accounts
$565,500 $565,500 —
$565,500 $565,500 —
$909,312,439 XXX XXX

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 $630,000 $630,000 — — — —

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, 2024.

(4) The Company has not borrowed any funds from the FHLB as of December 31, 2024.

Postretirement Benefit Plans

A, B,

The Company has no defined benefit plans.

C&D

E.

H.

The Company matches contributions to a defined contribution plan that covers substantially all of its employees. For the
years ended December 31, 2024 and 2023, the Company incurred expense of $1,676,112 and $1,667,529, respectively,

for matching contributions to this plan.

The Company does not contribute to multiemployer plans.

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

(A)

(B)

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.
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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,
2024, the Company had unassigned surplus of $396,583,258 and as of January 1, 2025 is limited to this amount when
making a dividend payment or other distribution without prior approval by the Pennsylvania Insurance Commissioner.
The Company paid $169,486,638 of dividends to its Parent in the year ended December 31, 2024. The Company paid
$294,992,948 of dividends to its Parent in the year ended December 31, 2023.

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 $52,880,656.
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, and Virginia under lease agreements accounted for as
operating leases. Total rent expense for the year ended December 31, 2024 and 2023 was $4,223,613 and
$4,024,321, respectively.

(2) (a) At December 31, 2024, the Company’s future minimum lease payments are as follows:

Year Ending Operating
December 31, Leases

1. 2025 $ 984,098

2. 2026 $ 196,265

3. 2027 $ 167,603

4. 2028 $ —

5. 2029 $ —

6. Thereafter $ —

7. Total $ 1,347,966
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(b) At December 31, 2024, the total minimum rentals to be received in the future under noncancelable
subleases are as follows:

Year Ending Noncancelable
December 31, Subleases
1. 2025 $ 10,970
2. 2026 $ —
3. 2027 $ —
4. 2028 $ —
5. 2029 $ —
6. Thereafter $ —
7. Total $ 10,970
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.

Fair Value Measurements

A.
1) Fair value measurements as of December 31, 2024
Assets at Fair Value
Description Level 1 Level 2 Level 3 Total
Bonds
All Other Governments $ 540,730 $ — 3 — 3 540,730
Industrial & Miscellaneous — 1,990,457 — 1,990,457
Bank Loans Unaffiliated — 14,213,767 — 14,213,767
Total Bonds 540,730 16,204,224 — 16,744,954
Cash Equivalents
Exempt Money Market Mutual Funds $ 113,572 $ — $ — $ 113,572
Other Money Market Mutual Funds 104,589,519 — — 104,589,519
Total Cash Equivalents 104,703,091 — — 104,703,091
Total Assets at Fair Value $105,243,821 $ 16,204,224 $ — $121,448,045
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.
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C. Fair Value of Financial Instruments

December 31, 2024

Aggregate Admitted Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 (Carrying Value)
Financial Assets:
Bonds $3,305,355,090 $3,499,942,563 $ 625,406,068 $2,679,949,022 $ — $ —
Cash equivalents 104,703,091 104,703,091 104,703,091 — — —
Common stocks 630,000 630,000 — 630,000 — —
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 $ — 9 —
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 — —

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.

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 2024, 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, 2024:

Optional Termination Initial First Loss
Vintage Year Reinsurer Effective Date Date Coverage Retention

7/1/23-7/31/24  Radnor Re 2024-1 Ltd.  September 24, 2024  September 25, 2029 $ 363,366,000 $ 256,494,604
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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 $ 1,229,956,719
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.
22. Events Subsequent
The Company has considered subsequent events through February 18, 2025.
23. 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.

B. The Company does not have reinsurance recoverable amounts in dispute.
C. Reinsurance assumed and ceded
(1) Maximum amount of return commissions due reinsurers as of December 31, 2024:
Assumed Ceded
Reinsurance Reinsurance Net
Q) (2) 3) (4) (5) (6)
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ — 9 — 3 32,222,889 $ 7,411,252 § (32,222,889) $ (7,411,252)
b. All others — — — — — —
c.Total(a+b) § — $ — 3 32,222,889 $ 7,411,252 $  (32,222,889) $ (7,411,252)
d. Direct Unearned Premium Reserve $ 103,532,989
(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, 2024.
E. On December 31, 2024, Essent Guaranty and Essent PA entered into a commutation and release agreement in which all

outstanding risk in force assumed by Essent PA was commuted back to Essent Guaranty in exchange for cash.

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.

. 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.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not have any retrospective rated contracts or contracts subject to redetermination.
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Changes to Incurred Losses and LAE

A

Reserves as of December 31, 2023 were $147,173,423. For the year ended December 31, 2024, $13,540,407 was paid
for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $68,563,770 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $65,069,246 favorable prior-year development during the year ended December 31, 2024,
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.

On September 26, 2024, Hurricane Helene made landfall and caused property damage in certain counties in Florida,
Georgia, South Carolina, North Carolina, Tennessee and Virginia. On October 9, 2024, Hurricane Milton made
landfall,causing damage in certain counties in Florida. Loans in default increased by 3,620 in the year ended December
31, 2024, including 2,119 defaults we identified as hurricane-related defaults. Based on prior industry experience, we
expect the ultimate number of hurricane-related defaults that result in claims will be less than the default-to-claim
experience of non-hurricane related defaults. In addition, under our master policy, our exposure may be limited on
hurricane-related claims. For example, we are permitted to exclude a claim entirely where damage to the property
underlying a mortgage was the proximate cause of the default and adjust a claim where the property underlying a
mortgage in default is subject to unrestored physical damage. Accordingly, when establishing our loss reserves as of
December 31, 2024, we applied a lower estimated claim rate to new default notices received in the fourth quarter of 2024
from the affected areas than the claim rate we apply to other notices in our default inventory. The impact on our reserves
in future periods will be dependent upon the performance of the hurricane-related defaults and our expectations for the
amount of ultimate losses on these delinquencies.

In January 2025, several wildfires caused property damage in Southern California. As of January 31, 2025, our insurance
in force in areas with Federal Emergency Management Agency ("FEMA") disaster declarations due to these wildfires was
less than 0.1% of our total insurance in force. These wildfires have not affected our reserves as of December 31, 2024.

The Federal Reserve increased the target federal funds rate several times during 2022 and 2023 in an effort to reduce
consumer price inflation. As a result of progress on inflation, the Federal Reserve reduced the target federal funds rate
by 100 basis points since September 2024. Mortgage interest rates remain elevated which has reduced home sale
activity and may 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 mortgage
interest rates on home sale activity, housing inventory and home prices.

Intercompany Pooling Arrangements

The Company has no intercompany pooling arrangements.

Structured Settlements

The Company has no structured settlements

Healthcare Receivables

The Company has no healthcare receivables.

Participating Policies

The Company has no participating policies.

Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves —
2. Date of the most recent evaluation of this liability 12/31/2024

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

High Deductibles

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

Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

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

Asbestos/Environmental Reserves

The Company has no known potential exposure to asbestos and/or environmental claims.

Subscriber Savings Accounts

The Company has no subscriber savings accounts.

Multiple Peril Crop Insurance

The Company has no multiple peril crop insurance exposure.
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36. Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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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 12/31/2023

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 ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe 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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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 locations (city and state of the main office) of any affiliates regulated by a

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

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

regulator.

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

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 COMPEANY? .............ccceueiiiiiiriiereieiieeee et Yes [ ] 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 FUIB? ............cccoovovvoveeeeeeeeeeeeeeeeeee e e s et e e e e s ses s s e s easesesesasas st es et e s seeasssesansesesessenanesansasesessenenanes Yes[ ] No[X] NAI

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 19103-7042 ........ccoiiiiiiiiiie bbb b e b e b e b e b e b bt bbb bt b e b b e bbbt bbbt

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 TEQUIBHON? .......oveeeeeeeecte ettt ettt ees ettt eee s st eaetesesesssaetetesesensssesetasesensesetesasesensssesesesesensssntesesesensesetesas et ensssetesasasensnsetesesassnsssntesasesansnsntasas Yes[ 1 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? ....
If the response to 10.3 is yes, provide information related to this exemption:

Yes[ 1 No[X]

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ..................ccccceeee. Yes [ X] No[ 1 NAI

If the response to 10.5 is no or n/a, please explain.

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 involved
12.13 Total book/adjusted carrying value

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[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? .............c..coo i . Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes[ 1 No[ 1 NAI
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? .............c.ccoveriernirneernernennnenes Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, azcurate, 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:

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[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
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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 .........cccccooeieiieiiinienceeeeeee $
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability PAge ..........coouiiiiiiiiiii e $

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? ............ccccooeiiinienienens 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 ..
27.43 Other accounting guidance ....

Yes[ 1 No[ ]
Yes[ 1 No[ ]
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? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEA. ..........oui ittt e e e eeeaneas $

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 .

Northern Trust
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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

29.03
29.04

29.05

29.06

30.1

30.2

and a complete explanation:

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?.............ccoocovvrvnvinnnnnn.

If yes, give full and complete information relating thereto:

Yes [ ]

No [ X ]

1
Old Custodian

2

New Custodian

3
Date of Change

4
Reason

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

1

Name of Firm or Individual

2
Affiliation

Wellington Management Company

Paul Stephen Borgia
Joseph James Manion, Jr. ...

Goldman Sachs Asset Management, L.P. ...
, LLP
Loomis, Sayles & Company, L.P. ..............

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?..

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?...............cccccooiiiiiiiiiiiicies

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.

Yes [ X ]

Yes [ X ]

No[ ]

No[ ]

1

Central Registration
Depository Number

Name of Firm or Individual

Legal Entity Identifier (LEI)

Registered With

5
Investment
Management
Agreement
(IMA) Filed

107738
106595 .
103577 .

Goldman Sachs Asset Management, L.P. .............
. |Wellington Management Company, LLP ..
Loomis, Sayles & Company, L.P.

CF5M58QA35CFPUX70H17
549300YHP12TEZNLCX41 ..
JIZPN2RX3UMNOY ID1313

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)])? «vvvrrurreeerereeeeeeeeeeeeeeeseseeeseeesessesesesesesesssaesesesessseeees Yes[ 1 No[X]
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 [ 3,499,942,563 |........... 3,305,355,090 |............. (194,587,473)
31.2 Preferred SIOCKS ..........ovovcueveeeeiiececisictetetetcee et ettt 0 oo [ 0
31.3 Totals 3,499,942,563 3,305,355,090 (194,587,473)

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

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

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

and available for examination by state insurance regulators.

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

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

o

o

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? ..............cccccoieiiie.

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? ............ccccoovinnne Yes [

15.5

Yes [

Yes [

]

]

Yes [ X ]

Yes [

Yes [

]

Yes [

No [

]

]

]

]

No [ X ]

No [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]
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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

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

39.22 Immediately converted to U.S. dollars

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

535,000

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
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 ....

210,000

15.6

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

1,

[X]

690,086

395,830

210,000



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 INSUMANCE. .........ocuiiiiiiiiiee ettt e e e s e e b e et e e e e eaee e st e eneeeneesneenneeneen $ 0

Individual policies:

Group policies:

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 ....245,783,490 ... .
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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7.3

8.1

8.2

9.1

9.2

9.3

9.4

9.5

9.6

ANNUAL STATEMENT FOR THE YEAR 2024 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. 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 December 31, 2024. For the reinsurance
coverage periods, the Company and its affiliates retain first layer of aggregate losses of totaling $3,040.7 million as of December 31, 2024,
and the reinsurers will then provide second layer coverage up to the aggregate outstanding reinsurance coverage amount of $1,571.9 million
at December 31, 2024. 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, 2024. The risk in force ceded under the QSR agreements totaled $8,564.5 million at December 31,
2024. ...

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 loss event or occurrence? .....

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. ... .iiiiiiii ettt h e b bt e bt e bt e et eas e ea et eh e e SR e e oh e e b £ e Rt ea b e ea bt ea e e oA et SRt e eRe e eRe e b e e bt e bt e beenbeenneeneenneenneas

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

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

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
1 Ce1Y ST T OSSOSO PRRN

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

If yes, give full information

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

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

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

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

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

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

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

(c) Aggregate stop loss reinsurance coverage;

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

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

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
TN COAING BNILY. ...ttt b bbbt bttt a bt a st e bt b e e b e e b e e b e et e ea bt eet e ehe e Sbe oo bt e b e e bt e bt et e e et e e b e b e b

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 a separate reinsurance contract. ...

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

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

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

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

by the financial statement, and either:

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

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

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 utilize reinsurance; or, ....
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation

ET0] 0T o1 =Y 0 4 T=T o1 o PRSP PUPRTII

16.1

Yes [

Yes [

Yes [

Yes [

Yes [
Yes [

]

]

]

]

]
]

No [ X ]

No [ X ]

No [ X ]

No [ X ]

No [ X ]

No [ X ]

No [ X ]
No [ X ]
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(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an

AESIAtION SUPPIEIMENL. ......oivieieiiieeeeeceeee ettt e et e et e e e e e e st e e e e e e e e e s e e e ae s s e s et e s e e es e s e e e s s et et eseseseae s st et et e s ea e s e an s et eeeanannna Yes[ ] No[X]
10. 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? ..............cccccuevennnee. Yes[ ] N[ ] NA[X]

16.2



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

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. ............ccccceeiiiiiiiiiiins $

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:
12.671 Letters of Credit ..o 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 $ 401,908
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......oovivieieieieieetetetetcece et et et e ettt eeeae e et et et et et et esees et esese s et et eseeeas et eses s s et et eseenss s esesaee s et esesesn s aeeseees et et eesen s esasasetetesesnsn s esnenseserenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation of the @MOUNL. .............coiiiiiiii e e ere e sre et ere e eae e 0
14.1 Is the company a cedant in a multiple cedant reiNSUraNCe CONTFACE? .......... .. i Yes[ ] No[X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ttt ettt s e s s s a2 s e s 42 s E 2 s o4 S s E 28 E 2 s E £ s A2 s e e S s e 42 s e 2 s o4 Es e E e s E R s e b e E s s e b e s s b s e bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ... Yes[ ] No[ ]

14.5 If the answer to 14.4 is no, please explain:

15.1 Has the reporting entity guaranteed any financed premium accounts? .....

Yes[ ] No[X]

15.2 If yes, give full information

16.1  Does the reporting entity write any Warranty DUSINESS? ...ttt et e e eae e e st e ea e e b e e s e e aseeneeeneeeneeeseenseenseenneanneannean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:

1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12

16.13 Automobile
16.14 Other*

* Disclose type of coverage:

17.1  Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
provision for unauthorized reinsurance? ...

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

16.3




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

18.1 Do you act as a custodian for health SAVINGS GCCOUNES? ........co.iiiiiiiiiii ettt bt b e e bt et e et e e bt eabesaeesheesbeeabeebeenbeenneanne Yes[ 1 No[ X]
18.2 If yes, please provide the amount of custodial funds held as of the reporting date. ..............coooo e B e,
18.3 Do you act as an administrator for health SAVINGS @CCOUNTS? .........coiiiiiiii ettt e b e e e e b e e e e e aeeeseeeaeesseeaeenaeenneanneas Yes[ 1 No[ X]
18.4 If yes, please provide the balance of funds administered as of the reporting date. ... B e,
19. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccceeeviriirerereinnn. Yes [ X] No[ ]

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

16.4
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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
2024 2023 2022 2021 2020
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoovvvnesforeniniiie [OOSR (O RN (O RN (O RN 0
2. Property lines (Lines 1,2, 9, 12, 21 & 26) .....cococveveeoeereeeeeeieieieeeieeieeenas 0 [ 0 [ [0 O [0 O 0
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 955,136,534 |..coovnenvee 920,326,896 |................ 874,320,081 |...ccovvunns 870,855,616 |........c.c..c 876,661,830
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
6.  Total (Line 35) .....ccocveiiiiiiiiiciciececeeeeeeee e 955,136,534 |......c.c... 920,326,896 |.....ccccenvn 874,320,081 |..ccveeene 870,855,616 |......cc.c.... 876,661,830
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 543,702,948 |.......ccc..... 526,523,316 |....cccceenve 530,821,377 | 540,262,651 |......cccoeenv 583,179,268
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) et 0 0 0 0 0
12, Total (LINE 35) ..ot e 543,702,948 |................ 526,523,316 |....ccccevnne 530,821,377 |cceecine 540,262,651 |.......cccoec 583,179,268
Statement of Income (Page 4)
13 Net underwriting gain (Ioss) (LiNe 8) ........c.ccovvvevrccscorrvneiininnnns 443,326,728 |.......coc.... 449,500,348 |................ 588,396,337 |....ccvennnn 480,700,055 |......ccounee 281,809,475
14.  Net investment gain (loss) (Line 11) .. . 124,994,148 |.. . 108,848,512 |.. ...89,672,548 |.. ...65,152,569 |.. ... 58,430,159
15.  Total other income (LiNe 15) .......cooveireineencencec o 6,575,000 |.....cocinnnene 4,950,000 |..ooorvrninne 5,225,000 |.oeevririine 6,355,387 [.ccooiinne 6,463,235
16. Dividends to policyholders (LiN€ 17) .....ccooiueeenienie oo o e [ [
17. Federal and foreign income taxes incurred (Line 19) 79,380,208 132,033,115 92,788,559 54,556,435 34,611,560
18.  Netincome (Line 20) ........ccooveerirenineineineeeeeeee e 495,515,668 |............... 431,265,745 |........c...... 590,505,326 |.....cocvuvee. 497,651,576 |.....cooceve. 312,091,309
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) .......ccccccvvvnccifrreieninnns 3,988,298,851 |............ 3,637,249,755 |.......... 3,439,763,281 |........... 3,374,858,531 |........... 3,116,810,916
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (Lin€ 15.1) .......oeuererevernfocerirniccnee 44,103,566 |................. 45,338,043 |................. 41,399,633 |................. 37,962,102 |.oveeeeee 41,371,815
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 2,886,405,593 |............ 2,633,145,453 |............ 2,419,728,871 |........... 2,330,992,212 |...coneee 2,067,932,531
22. Losses (Page 3,Line 1) ..cccconevnccvnennnns 172,841,523 |.. ..145,714,817 |.. ..141,308,834 |.. ..276,244,439 |.. . 258,949,048
23. Loss adjustment expenses (Page 3, Line 3) ............foeeeeevrcene 1,631,867 |oocvoeenen 1,458,606 |.......cccevenene 1,326,062 |...ococvevernnne 1,746,954 | 3,446,242
24. Unearned premiums (Page 3, Line 9) ....... ... 71,310,100 |.. ...94,809,520 |.. . 115,448,654 |.. ..135,533,617 |.. ..188,709,427
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)..|.......... 1,101,893,258 |........... 1,004,104,302 |............ 1,020,034,410 |............ 1,043,866,319 |............ 1,048,878,385
Cash Flow (Page 5)
27.  Net cash from operations (Line 11) ......cccoeevevereeecee i 509,980,590 |......cco..... 433,991,903 |.............. 426,021,818 |.....cocovnn 492,409,745 |............... 540,070,434
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 90.3 e 871 | 91.9 | 92.2 | 83.9
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 0.0
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) ..o . . . . .
37. Other invested assets (LINE 8) ..............ceueveueueeeveres oo 4.3 | 4.3 | A4 | 2.5 | 2.8
38. Receivables for securities (LiNE 9) .........ccceveveveveres oo 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) e 0.0 |oeeeeeeeeees 0.0 |oeereeeeeeeeees 0.0 | 0.0 | 0.0
40. Aggregate write-ins for invested assets (Line 11) ... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.....c.c...
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
[0c] ) TO ST SO OO RO UR OO OO TP PORRURRUORRPERRIN NPT
43. Affiliated preferred stocks (Schedule D, Summary,
LiNE 18, COL. 1) w.vuiiieiecieieiiieeieieie e et [oreessscicisesesnencsiseseenens [orscicisasessen s cisssesnencieies | [roeeseseen s eeees [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, COol. 1) c.oiiiiiieiiiciieeneeeeeee et 198,345 | 212,321 [ 220,788 |.ccvviiin 229,414 oo 259,137
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 421047 .......ceoveeeeeeeeeeeeeeeeesfeeeeeeeeeee 198,345 212,321 [ 220,788 |..ocooveene 229, 414 .o 259,137
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 2024 OF THE ESSENT GUARANTY, INC.

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) ........|cccoeeeene (2,403,520)|...cccucvceenne (4,698,309)|...cvcveenne 22,391,155 | 37,591,328 |..cocvevere 6,442,845
52. Dividends to stockholders (Line 35) .........cccccoevvceeecferiinninns (169,486,638)|.............. (294,992,948)|.............. (315,000,000)|.............. (247,208,031) [ ceceeeeeeeecieeeeeeeen
53. Change in surplus as regards policyholders for the
year (Line 38) ... e 97,788,956 |......cccouc. (15,930,108) [....cocvevenene (23,831,909)|..ccvcvevnne (5,012,066)....cocvevenne 16,461,928
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) e e, 20,221,128 ol 10,722,662 |......ccccevenee 4,682,218 | 5,218,846 |..cocooeueenene 14,366,701
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINe 35) ...c.covrueiriiieieieeeereereeesee e e 25,221,128 | 10,722,662 |.......ccevenee 4,682,218 | 5,218,846 |..cocooeueenene 14,366,701
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoveevnesformini [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) .....cocevee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o s 14,478,662 |.......coonenv. 7,403,522 |.....coveneee 3,602,782 |...cooveee 3,922,797 | 10,920,968
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) e 0 0 0 0 0
65.  Total (LiNe 35) ...c.covrueiriiiieieieeeeeeeseeeseeseseeeeee e 14,478,662 |.......cccoeenc. 7,403,522 |.....coooovneee 3,602,782 |...covene 3,922,797 | 10,920,968
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........cceueueueeeeerereeeceeas oo 100.0..cece o 100.0..coece o 100.0..ece o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LN 2) ........cceueuereeveveeeeeeeeeeeeees oo < T 2.2 | (23.8) e 3.6 | 36.1
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereeeeeeeeeeeseeene (U T (U T 0.0 oo ({015 ] 0.4
69. Other underwriting expenses incurred (LiN€ 4) .........|coccreiciciccnnnns 4.4 [ 15.6 [ 7.1 [ 15.7 [ 16.9
70.  Net underwriting gain (10SS) (LIN€ 8) .....c.evrverururererenes | 78.2 | 82.2 | 106.8 o 81.0 [ 46.6
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 13.9 | 15.3 [ 16.7 [ 16,1 e 16.4
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...c.ooviiiiiiiiiiiiiiicceciceceeeeeseeee o T e 2.2 | (28.9) ] 3.3 | 36.5
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) ....covrveuerreirieinieeneeenesese oo 49.3 | 52.4 [ 52.0 [oriiiic 51.8 [ 55.6
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) | (65,069) [....cveveeeeeeeennns (76,322) |- (198, 761)[cveeeee (48,869) ... (21,213)
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 ({1 | (/8] | O, (0] ] (4.7) [ (2.1)
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 (102, 781) [eveceeeeeeee (241,046)]..ceeveeecenne (206,826)|-....vveeencnenne (25,785) .. (17,132)
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) (10.1) (23.1) (19.7) (2.5) (2.0)
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 2024 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 2024 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 ..
9.1 Inland Marine ...
9.2 PetInsurance Plans ..

10.  Financial Guaranty ....

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 .

35. Total (a)

DETAILS OF WRITE-INS

S
o
o

3
o
@

o - - - R R R R e - R R R R R - - R R R R e - K- R RN RN i

R - R R R R e - R R R R R R R - - R R N - E-E- RN RN =
ol

coocococowooocoocoooo
o - - - R R R R - - R R e R - - R R R R - E-E-R- RN R RN RN R Rl

o - - - R I R R R - R R R R R - R - R R R R e - R R AR R R R R k- -k}

955,136,534

0
26,003,551

0.
307,389,819

0. .0 ..
25,221,128 89,530,614

987,816,660 |

o
=
@
o
@
s
©
2
©

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0 0 0 0 0 0 0 0 0 0
(a) Finance and service charges not included in Lines 1t035$ ......ccccoeiiiiiiiiniiiiiinns 0

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 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. ...ccccoovrinnnnn. PA i e ceesiies e, 530 [eeeeeenieenenins foernieenieiiiins feeniiiiiiiiin ferieiiiiieies e [ [ e foeseeneeneas 0 Jooereeeeeeeeieeee fereeeieeiieeeiis e e, [ PO,
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 530 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 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 0 0 0 0 0 0 0 0 0 0 0

51-0434766 ..|.20370 . | AXIS Reinsurance Company ...........cceeeeeernns
75-2344200 .. |.43460 . |Aspen American Insurance Company ..............
06-1481194 ..|.10829 . [Markel Global Reinsurance Company .... .
13-3031176 .. [.38636 . |Partner Reinsurance Company of the U.S. ...
95-2379438 ..|.20338 . [Palomar Specialty Insurance Company .........
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 ..............

0999999. Total Authorized - Other U.S. Unaffiliated Insurers 13,714 0 0 3,650 24 244 0 0 0 3,918 0 6,917 0 (2,999) 0

(44

AA-3190339 ..{..... ..... Renaissance Reinsurance Ltd.
AA-3190870 ..{..... ..... Validus Reinsurance, Ltd.
1299999. Total Authorized - Other Non-U.S. Insurers 12,207 0 0 3,600 43 248 0 0 0 3,891 0 5,274 0 (1,383) 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,

1099999, 1199999 and 1299999) 26,451 0 0 7,250 67 492 0 0 0 7,809 0 12,191 0 (4,382) 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
AA-3191273 .. [.... ... [Essent Reinsurance Ltd. ..ococooevevernnnee, [BW.............. | 278,916 ..o i i 91,331 | 847 | 6,850 ..o i 32,223 | s 131,250 [ foviins 51,733 | foviinne, 79,518 |,
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other 278,916 0 0 91,331 847 6,850 0 32,228 0 131,251 0 51,733 0 79,518 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 278,916 0 0 91,331 847 6,850 0 32,223 0 131,251 0 51,733 0 79,518 0
2299999. Total Unauthorized - Affiliates 278,916 0 0 91,331 847 6,850 0 32,228 0 131,251 0 51,733 0 79,518 0
95-4387273 ..|.19489 . [Allied World Assurance Company, Ltd .........
20-8249009 .. |.12936 . |Houston Specialty Insurance Company .........

2399999. Total Unauthorized - Other U.S. Unaffiliated Insurers

AA-3191352 .. Ascot Reinsurance Company Limited
AA-3191400 .. Convex Re Limited .....coovevvrviinennnne
AA-3194130 .. Endurance Specialty Insurance Limited .
AA-3194101 .. Everest Reinsurance (Bermuda) Ltd
AA-3770280 .. Greenlight Reinsurance Ltd. ......
AA-3191190 .. Hamilton Re, Ltd. ....ccccoeeeennn
AA-3190871 .. Lancashire Insurance Company Limited
AA-3160108 .. London Life & Casualty ...
AA-3190686 .. Partner Reinsurance Ltd ..
AA-3191432 .. Vantage Risk 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-3191577 .. Radnor Re 2024-1 Ltd.
AA-1460023 .. |..... ..... RenaissanceRe Europe AG (Bermuda Branch) ..
2699999. Total Unauthorized - Other Non-U.S. Insurers 105 816
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) 384,982 0 0 118,030 1,067 8,776 0 32,223 0 160,096 0 85,628 0 74,468 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0

3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 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
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) 411,433 0 0 125,280 1,134 9,268 0 32,223 0 167,905 0 97,819 0 70,086 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 411,433 0 0 125,280 1,134 9,268 0 32,223 0 167,905 0 97,819 0 70,086 0
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ANNUAL STATEMENT FOR THE YEAR 2024 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
75-2344200 .. | Aspen American Insurance Company ..
06-1481194 .. |Markel Global Reinsurance Company ....
13-3031176 .. [Partner Reinsurance Company of the U.S.
95-2379438 .. |Palomar Specialty Insurance Company
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 Ltd. .......cccccceennee.
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) 0 0 XXX 99,807 7,809 0 0 7,809 9,371 8,977 394 394 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX
AA-3191273 .. [Essent Reinsurance LEd. .o.ooooooovooeovocerecerecemecerecens Jooeemeeomessneess |oorereenenenenienes Joesesensesensnaneee |oesmeneens 337,963 |.......... 131,251 [ [ [ P 131,251 |......... 157,501 |...c....... 51,733 [.ooeeene 105,768 |.......... 105,768 |..oooveeeennnne. 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) -
Other 0 0 XXX 337,963 131,251 0 0 131,251 157,501 51,733 105,768 105,768 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 XXX 337,963 131,251 0 0 131,251 157,501 51,733 105,768 105,768 0
2299999. Total Unauthorized - Affiliates 0 131,251 0 0 131,251 157,501 105,768 105,768 0
95-4387273 .. |Allied World Assurance Company, Ltd .
20-8249009 .. |Houston Specialty Insurance Company .... [T PTOTUP RO
2399999. Total Unauthorized - Other U.S. Unaffiliated Insurers 0
AA-3191352 .. |Ascot Reinsurance Company Limited
AA-3191400 .. [Convex Re Limited ......cococvvrvireennene
AA-3194130 .. |Endurance Specialty Insurance Limited
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd ....
AA-3770280 .. |Greenlight Reinsurance Ltd.
AA-3191190 .. |Hamilton Re, Ltd. ...coocvrrnnne
AA-3190871 .. |Lancashire Insurance Company Limited
AA-3160108 .. |London Life & Casualty ........ccc...
AA-3190686 .. |Partner Reinsurance Ld .........cccociviiiiiniiiniiniiiiiiiiiins oo
AA-3191432 ..|Vantage Risk Ltd. ...........
AA-3191469 .. |Radnor Re 2021-1 Ltd.
AA-3191478 .. |Radnor Re 2021-2 Ltd. .

AA-3191366 ..

Radnor Re 2022-1 Ltd. .....cccoeviiinnnns
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ANNUAL STATEMENT FOR THE YEAR 2024 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-3191537 .. [Radnor Re 2023-1 Ld. ...ccovereeririiiriiiricereerecreenees [oeeesieeeeieenine TN 0
AA-3191577 .. [Radnor Re 2024-1 Ltd. ..cooeoiveeinieiiieciincrncieeenieenies fooeerieinnenene Joeveeneieneiens feeveneiesniennies feoreenneen36,627 [ 0 i 0 e 0 e 0|
AA-1460023 .. |RenaissanceRe Europe AG (Bermuda Branch) ... s .. 9,575 , ,
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 0 XXX 1,109,973 28,795 0 0 28,795 34,554 32,653 1,901 1,901 0 XXX 4 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 1,450,744 160,096 0 0 160,096 192,115 84,447 107,669 107,669 0 XXX 3,214 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 1,550,551 167,905 0 0 167,905 201,486 93,424 108, 062 108, 062 0 XXX 3,226 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 1,550,551 167,905 0 0 167,905 201,486 93,424 108, 062 108, 062 0 XXX 3,226 0




ANNUAL STATEMENT FOR THE YEAR 2024 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
75-2344200 .. | Aspen American Insurance Company ..
06-1481194 .. [Markel Global Reinsurance Company ....
13-3031176 .. [Partner Reinsurance Company of the U.S.
95-2379438 .. |Palomar Specialty Insurance Company .
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 ........................

ve

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

AA-3190339 .. [Renaissance Reinsurance Ltd. .......cccccceeenee.
AA-3190870 .. [Validus Reinsurance, Lid. ....coooiiiiininninniniins foorenieniiiiienies foeeniienieeiienans

1299999. Total Authorized - Other Non-U.S. Insurers 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0

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 0 0.0 0.0 0.0 XXX 0
2199999. Total Unauthorized - 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
2299999. Total Unauthorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
95-4387273 .. |Allied World Assurance Company, Lid .......cccooovni forveoniinniiiinins foeeeriiiiiiieiie foreeeiieiniiienn foreeeiieesiiienes oo e, [N R [0 SR FEROUURRRRUP IR [N R 0 foereeiienieniie oo 0.0 [oeveviiiienins 0.0 |oreeiieens 0.0 |........ YES.oooiii o 0
20-8249009 .. |Houston Specialty Insurance Company .......ccccevees Jooevoinniinniiis fovsvieniinniiis fovnninniiiiiiies oo i s (U A 0 |eeeiieeeeeeciiies Jeeeeiiieeeeeeicies Joeeeiiiieeee, (U A 0 |eiiiieeeeeiiis e, 0.0 [eeveennnnn. 0.0 [veeennn. 0.0 (... YES. ..o, 0
2399999. Total Unauthorized - Other U.S. Unaffiliated

Insurers 0 0

AA-3191352 .. | Ascot Reinsurance Company Limited .......cccoovvvvvvis forvmriiniiiiinis o
AA-3191400 .. [Convex Re Limited ......cccoverviniiiniiiiiiniiiiiiecies e
AA-3194130 .. |Endurance Specialty Insurance Limited .
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd ....
AA-3770280 .. |Greenlight Reinsurance Ltd. ......

AA-3191190 .. |Hamilton Re, Ltd. ...ccceenene
AA-3190871 .. |Lancashire Insurance Company
AA-3160108 .. |London Life & Casualty ........cccc...
AA-3190686 .. Partner Reinsurance Ltd
AA-3191432 ..|Vantage Risk Ltd. ..ccoviiiinnns
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ANNUAL STATEMENT FOR THE YEAR 2024 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-3191469 .. [Radnor Re 2021-1 Ltd. . e | . .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. . .0 0. .0. 0. .0
AA-3191577 .. [Radnor Re 2024-1 Ltd. ...ccoovviiiiiiiiiiiiiiiiiiiie oo i i s v 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
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ANNUAL STATEMENT FOR THE YEAR 2024 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 feenne XXX v XXX v XXX viwidornenns XXX e XXX viwidornenns XXX i XXX vividornens XXX oo XXX vividorrens XXX v XXX viwiidornens XXX viiead e XXX vividornens XXX i 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 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
51-0434766 .. |AXIS Reinsurance Company
75-2344200 .. | Aspen American Insurance Company ..
06-1481194 .. |Markel Global Reinsurance Company ....
13-3031176 .. |Partner Reinsurance Company of the U.S.
95-2379438 .. |Palomar Specialty Insurance Company .
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 .........cccccoevoveriiunennns
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-3190339 .. [Renaissance Reinsurance Ltd. ........ccccceeeee.
AA-3190870 .. [Validus Reinsurance, Ltd. ....ccooiiiiiininnnne.
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. ....coocooooooeromorirersiereereenens [ XXX [ XXX
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
95-4387273 .. |Allied World Assurance Company, Ltd .
20-8249009 .. |Houston Specialty Insurance Company .... ..
2399999. Total Unauthorized - Other U.S. Unaffiliated Insurers
AA-3191352 .. [Ascot Reinsurance Company Limited .......cccooemienienienes [
AA-3191400 .. [Convex Re Limited .....cccoveiveinieiiiniiniinienieneeieeieene [
AA-3194130 .. [Endurance Specialty Insurance Limited .......cccoovevrvinicn fonene
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd ........cccooeviniiniincns [
AA-3770280 .. |Greenlight Reinsurance Ltd. .......cccoooimiiniiiinnininin [
AA-3191190 .. |Hamilton Re, Lid. ooceroiriiiiiiiiiiiiiicesiseecscseseeeee e
AA-3190871 .. [Lancashire Insurance Company Limited ........cccoooenieninnes fornne
AA-3160108 .. |London Life & Casualty
AA-3190686 .. |Partner Reinsurance Ltd
AA-3191432 ..|Vantage Risk Ltd. .......
AA-3191469 .. |Radnor Re 2021-1 Ltd. ..... s [
AA-3191478 ..|Radnor Re 2021-2 Ltd. .....coocvririiiiiiiiceeseeencscnenes e

AA-3191366 ..

Radnor Re 2022-1 Ltd. .....cccooevveinnnns
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ANNUAL STATEMENT FOR THE YEAR 2024 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-3191537 .. |Radnor Re 2023-1 Ltd. .....
AA-3191577 .. Radnor Re 2024-1 Ltd. .....
AA-1460023 .. |RenaissanceRe Europe AG (Bermuda Branch)
2699999. Total Unauthorized - Other Non-U.S. Insurers XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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

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
75-2344200 .. | Aspen American Insurance Company . .0
06-1481194 .. [Markel Global Reinsurance Company ... .0
13-3031176 .. [Partner Reinsurance Company of the U.S .0
95-2379438 .. [Palomar Specialty Insurance Company 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 .... 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) 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0
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
95-4387273 .. |Allied World Assurance Company, Ltd 0.
20-8249009 .. |Houston Specialty Insurance Company ... 0.
2399999. Total Unauthorized - Other U.S. Unaffiliated Insurers 0
AA-3191352 .. | Ascot Reinsurance Company Limited 0.
AA-3191400 .. | Convex Re Limited .0
AA-3194130 .. |Endurance Specialty Insurance Limited .... 0.
AA-3194101 .. [Everest Reinsurance (Bermuda) Ltd 0.
AA-3770280 .. |Greenlight Reinsurance Ltd. ..... .0
AA-3191190 .. |Hamilton Re, Ltd. ................. .0
AA-3190871 .. |Lancashire Insurance Company Limited .. .0
AA-3160108 .. |London Life & Casualty .0
AA-3190686 .. Partner Reinsurance Ltd .0
AA-3191432 ..|Vantage Risk Ltd. .......cccourenns 0.
AA-3191469 ..|Radnor Re 2021-1 Ltd. ........... L0
0.

AA-3191478 ..

Radnor Re 2021-2 Ltd. ...........
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ANNUAL STATEMENT FOR THE YEAR 2024 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

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-3191366 .. |Radnor Re 2022-1 Ltd. .....
AA-3191537 .. |Radnor Re 2023-1 Ltd. .
AA-3191577 ..|Radnor Re 2024-1 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 2024 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




ANNUAL STATEMENT FOR THE YEAR 2024 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

Partner Reinsurance Company Ltd.

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 131,251 278,916 Yes [ X] No[ ]
7. Everest ReinsUrance (BErmMUAA) Lid. ...ttt ettt et e e te et et e e e et e e et eae et ese et es e et eseeses e s ese s eeeae et eas et eae et eseeeessesese e eee e et ess et ensetessesesseseseeeeee s eseae et eae et easeeeaeeeese et eeeeeeae s etesetene  eeteseeseeeeseteisetesetesetenarene 10,777 e 18,414 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 9,575 e 14,203 Yes [ ] No[X]
9. AsCOt ReiNSUIANCe COMPANY TIMITEA ..ottt ettt e s e et e s et e s eaese e s st es et e s e s ese e s st e s e s esessae e s st et et eseseas sttt et eseseseas s s st es et eseseas s st et et et essss s s s sesesese  seesesesesssssssssesesesessasssansans 5,690 .. 9,978 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 3,274 o 10,657 Yes[ ] No[X]

8¢

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



ANNUAL STATEMENT FOR THE YEAR 2024 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 3,876,833,512 oo o 3,876,833,512

2. Premiums and considerations (LINE 15) ........ccovoueueueueueiiirinieieieieeeeseses e e 44,103,566 |.....cooverrirceieees [ 44,103,566

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. OHNEr @SSEES ... e 67,361,773 | [, 67,361,773

6. Net amount recoverable from FEINSUMETS .............c.criiiieiiriiiiriiciicice e e [ 167,905,166 |................ 167,905, 166

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

8. TOHaIS (LINE 2B) ... 3,988,298,851 167,905, 166 4,156,204,017

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (LiNes 1 through 3) .......ccccovvvrrieeiiiinininneeeeeese e 174,473,390 |...ooevnee 135,682,277 |...cvvvenne 310, 155,667
10. Taxes, expenses, and other obligations (LiN€s 4 through 8) ............ccceeriiiririeieieieeeeeeeeee e oo 37,373,007 [ o 37,373,001
11, Unearned premiums (LINE 9) ........ccueueieiiieeieieiiieeieteie st sesens|eeeseseseneneas 71,310,100 o 32,222,889 |....cooene 103,532,989
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 97,819,150 |- e 97,819,150
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 [ 2,505,429,952 |.....oiiiiiieeies o 2,505,429,952
19. Total liabilities excluding protected cell busSIiNess (LINE 26) ...........cccevevireeeuereiieeieieieieieeseie e 2,886,405,593 167,905, 166 3,054,310,759
20. Protected cell iabilities (LINE 27) .......ooiiiiiiiiiiii e 0
21.  Surplus as regards policyholders (Line 37) 1,101,893,258 XXX 1,101,893,258
22. Totals (Line 38) 3,988,298,851 167,905, 166 4,156,204,017

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

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P - PART 1 - SUMMARY

(3000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Assumed Ceded Received +8-9) Assumed
1. Prior..... XXX e e XXX i e e XXX o O el O el O e O O 0 O 0 XXX......
2. 2015.... ...... 324,833 |........ 53,158 |....... 271,675 |.......... 8,203 |.......... 1,245 | 135 [ B4 |l 0 e O i 0 | 7,059 XXX......
3. 2016.....|...... 414,078 |........ 82,536 |....... 331,542 |.........8,324 | 1,512 o216 [ B3 |l O e O i 0 6,965 | XXX......
4. 2017..... | 509,287 |....... 113,544 |..... 395,743 |........ 10,433 ..o 2,298 | 273 [ 89 |t 0 e 0 i 0 . 8,319 | XXX......
5. 2018.....[...... 633,059 |....... 157,324 |...... 475,735 |........ 14,488 |........ 3,413 |............480 |...ccc 168 | O [ O i 0 11,387 XXX......
6. 2019.....[...... 777,257 |....... 215,836 |....... 561,421 |....... 14,796 |.......... 3,588 |...c.c.c.c..398 [ 140 [ O e O e 0 | 11,466 XXX......
7. 2020......|...... 905,113 |....... 299,910 |....... 605,203 |.......... 9,593 |......... 2,571 o559 [ii228 | 0 i O e 0 | 7,353 XXX......
8. 2021...[...... 935,907 |....... 342,468 |....... 593,438 |......... 4,828 |...c.c... 1,556 |22 [ BT |l 0 e O i 0 . 3,443 | XXX......
9. 2022.....[.... 896,818 |...... 345,912 |....... 550,906 |..........9,121 | 3,441 | 269 [ 158 [ 0 i O e 0 5,796 XXX......
10. 2023..... ... 947,001 |...... 399,838 |....... 547,163 |........ 10,434 |..........5,354 |04 | 212 | O e O i 0 |l BL27 XXX......
11. 2024 987,817 420,615 567,202 XXX
12.  Totals XXX XXX XXX 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.
2. 2015 e O 28 e T et 2 el O e O e O e 0 e 0 e O o (V1 O, 73
3. 2016, | 90 o 28 [ T et 2 [ T [V [V [V [V [V (V1 O, Y 0
4. 2017..foene 367 o (72 28 | [ L ) PO [V [V [V [V [V (V1N S 297 oo 0
5. 2018....|cceenne 858 .o 214 | (S L[] K L ) PO [V [V [V [V (V1N S 694 .o 0
6. 2019.....|.ccce 2,052 |........... 513 [ 153 [ 38 | [ 2 | [V [V [V [V [ 1,659 oo 0
7. 2020.....|.coee 5,404 |........ 1,481 | 405 |........... M [ 7 [ [ 30 IO [V [V [V [V [ 4,230 | 0
8. 2021.....|.cn 4,761 |........ 1,583 | ST/ - 18 [ 18 [ [SJ P [V [V [V [V [ 3,430 [ 0
9. 2022.....[.... 20,474 |........ 7,508 |........ 1,535 | 563 oo [CLC T 22 | [V [V [V [V [V - 13,982 | 0
10. 2023..... ... 73,019 |...... 31,717 |........ 5,475 |...... 2,376 | 306 oo 120 [ [V [V [V [V 0 | 44 587 | 0
11. 2024 178,790 81,999 13,412 6,153 2,347 980 0 0 0 0 0 105,417 0
12.  Totals 285,944 125,162 21,446 9,387 2,766 1,134 0 0 0 0 0 174,473 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f...... XXX | XXX | XXXevvveer | D, G R XXX | DL, GO O [V SR | I IS D00 G RO 27 | 0
2. 2015 e 8,436 |............ 1,304 |............ 7,432 [ 2.6 | 2.5 | 2.6 | 0 oo 0 s e T 0
3. 2016.....| e 8,643 |........... 1,601 [ 7,042 | 2.1 | 1.9 [ 2.1 | 0 oo 0 s e J(C P 1
4. 2017 foeee. 11,102 | 2,486 |............ 8,616 |..coveenee 2.2 | 2.2 | 2.2 | 0 oo 0 o v 296 [ 1
5. 2018.....| .o 15,893 | 3,812 |......... 12,081 [ 2.5 | 2.4 | 2.5 | 0 oo 0 o v 692 [ 2
6. 2019....|.ceene 17,406 |............ 4,281 |......... 13,125 | 2.2 | 2.0 | 2.3 | 0 oereererermeeeees 0 s s 1,654 | 5
7. 2020.....| .o 15,978 |.ccooeeee 4,39 |......... 11,583 oo 1.8 [ 1.5 [ 1.9 [ 0 oereererermeeeees 0 s s 4,217 | 13
8. 2021....|.eene 10,186 |............ 3,313 [ 6,873 [ 11 [ 1.0 [ 1.2 [ 0 oereererermeeeees 0 s s 3,417 | 13
9. 2022....|.cccen 31,465 |......... 11,687 |........ 19,778 o 3.5 | 34 | 3.6 | 0 Joereererermeeeees 0 o e 13,938 [ 44
10.  2023..... e 89,638 |......... 39,780 |.......... 49,858 |.....ooneeeee. 9.5 | 9.9 | 9.1 | 0 Joereererermeeeees 0 o e 44,401 | 186
11. 2024 197,752 90,689 107,063 20.0 21.6 18.9 0 104,050 1,367
12.  Totals XXX XXX XXX XXX XXX XXX 0 XXX 172,841 1,632

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

SCHEDULE P - PART 2 - SUMMARY

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

1. Prior....Jo. 2,952 |.......... 2,059 |......... 1,881 |......... 1,826 |.......... 1,795 |.......... 1,780 |.......... 1,767 |.......... 1,768 |.......... 1,768 |.......... 1,781 | 13 | 13
2. 2015, e 12,477 |.......... 8,123 |......... 7,544 |.......... 7,152 |......... 7,159 |........ 7,047 |......... 7,124 |.......... 7,130 |.......... 7,132 |.......... TA32 [ [ 2
3. 2016.....|..... D, ©.0. G N 17,567 |.......... 9,664 |.......... 7,714 |......... 7,516 |.......... 7,313 | 7,008 |......... 7,212 |......... 7,101 |........ 7,042 |.............. (G12)] — (170)
4. 2017...|eee XXX [ XXX | 29,408 |........ 12,620 |.......... 9,464 |.......... 8,915 |........ 8,738 |......... 8,988 |......... 8,721 |......... 8,616 |............ (105)|............ (372)
5. 2018.... ...... D, G R XXX [ D, & G 27,783 |........ 17,616 |........ 14,908 |........ 13,277 |........ 13,128 |....... 12,576 |....... 12,081 |.......... (495)|......... (1,047)
6. 2019.... ...... DL, G RN XXX v [ D0, G XXX e fooeien 37,99 |......... 20,370 |........ 17,852 |........ 18,283 |....... 14,693 |....... 13,125 |........ (1,568)|........ (5,158)
7. 2020......|...... XXX [ XXX [ D0, G XXX oo foeeen XXX | 242,389 |....... 198,092 |......... 39,387 |........ 17,353 |........ 11,583 |......... (5,770)|....... (27,805)
8. 2021.... ...... XXX [ DL, G R D0, S XXX oo fooeen XXX |eeenen D, &0, T 68,511 |......... 27,706 |......... 11,973 |......... 6,873 |....... (5,100)|....... (20,833)
9. 2022....|...... XXX [ XXX v [ D0, G XXX oo foeeen XXX | XXX v [ D, 0.0, N 67,190 |......... 33,153 |......... 19,778 |....... (13,375)|....... (47,412)
10. 2023.....|...... XXX [ XXX [ D0, S XXX foeeen XXX |eeenen DL, G R D0, G XXX o fooeene 88,468 |........ 49,858 |....... (38,610)|....... XXX......
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX 107,063 XXX XXX
12. Totals (65,069)] (102,781)
CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 Payment Payment
1. Prior.....}...... 000....... e 1,042 |.......... 1,536 |.......... 1,795 |......... 1,780 |.......... 1,765 |.......... 1,754 |......... 1,754 |.......... 1,754 |.......... 1,754 |....... XXX oo XXX......
2. 2015, e 474 |.......... 3,108 |.......... 5,941 |.......... 6,410 |.......... 6,757 |.......... 6,828 |......... 6,954 |......... 7,057 |.......... 7,059 |.......... 7,059 |...... XXXevoos o XXX......
3. 2016....|...... D.0,0 T U 785 |.......... 3,938 |.......... 5,577 |.......... 6,375 |.......... 6,693 |.......... 6,637 |......... 6,8% |........ 6,968 |......... 6,965 |....... XXX oo o XXX......
4. 2017.... ... D.9. ¢ S ROV D,0. ¢ ST TR 505 | 4,257 |.......... 7,120 |.......... 7,909 |......... 8,188 |.......... 8,252 |.......... 8,318 |.......... 8,319 |....... XXX.ovooi o XXX......
5. 2018..... ...... XXX v v XXX v v D.9,9, TN U 990 |.......... 6,170 |........ 10,217 |........ 10,600 |........ 11,060 |........ 11,244 |......... 11,387 |....... XXX.ovooi o XXX......
6. 2019.... ...... XXX v v XXX v v D\9,9, TN U D,9, ¢, N R 1,010 [ 6,102 |.......... 8,001 |.......... 9,352 |........ 10,606 |........ 11,466 |...... XXX.ovooi o XXX......
7. 2020......|...... XXX v v XXX v v XXX v oo D,9, . N U D,9, 0, T E 753 e 1,853 | 3,002 |......... 5,160 |.......... 7,353 |....... XXX.ovooi o XXX......
8. 2021.... ...... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | D.9,9, CTN I 295 [, 634 |......... 2,125 | 3,443 |....... XXXKevoos oo XXX......
9. 2022.....|...... XXX v v XXX v v XXX v oo D.9, . R RV XXX v | XXX v v D.9,9, GV T 152 |.......... 2,210 |oeenne 5,79 |....... XXX v o XXX......
10. 2023.....[|...... XXX v v XXX v v XXX v |oeeens D.9, . R RV XXX i | XXX v v XXX v oo 0,9, GO RN 320 [ 5,271 |...... XXX v o XXX
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,646 XXX XXX
BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

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

Which

Losses

Were

Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024

1. Prior...Jos 204 | T | 24 | P2 L B P L I P L B P L B P L B P 2
2. 2015 | 824 | B47 | M | 52 [ 28 [ 15 [ | V2 [ [ 5
3. 2016......|..cc.... D, ©.0. N N 1,149 | 395 | 148 | T, 40 [ 25 [ 22 | 9 | 5
4. 2017..foens )., G RS )., G RO 1,981 | 571 | 162 | 65 [ooeiiian 38 [ 51 [ 28 [ 21
5. 2018.....f..c. )., G R, )., CNN RS, )., SN RO 1,847 | 786 | 325 | 186 | 144 | 93 [ 48
6. 2019....[....... )., G R, XXX v | XXX | )., G RO 2,538 [ 991 | 676 |..ovevreee 621 | 281 | 115
7. 2020.....|........ )., G R, XXX v | XXX | D, CUN RS D 0.0, NI PR, 16,631 |............. 13,643 |.............. 2,531 [, 846 |.coeenn 294
8. 2021....|....... )., CHUN R XXX v | )., CNN R D, CUN RS XXX v | D, ©.0. N N 4,692 |............. 1,879 | 684 |.cooeen 239
9. 2022....[...... XXX | )., G R )., CNN R D, CUN RS XXX v | )., G R, D, OO N NN 4,605 |............. 2,148 | 972
10. 2023..... ... XXX | XXX | XXX | )., CHUN R XXX v | )., G R, )., G R )., G RO [ OTE T —— 3,099
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX 7,259
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ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 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

49, 50, 51, 52, 53, 54



ANNUAL STATEMENT FOR THE YEAR 2024 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.....}o..... XXX v v XXX v v D.9,9 CTRN T [V (U IO (U1 S [N P [V [V OO (1) PO 0. XXX......
2. 2015.... ... 324,833 |....... 53,158 |....... 271,675 |.......... 8,203 |.......... 1,245 | 135 [ 34 | [V [V OO [ I 7,059 |...... XXX......
3. 2016.....[...... 414,078 |........ 82,536 |....... 331,542 |.......... 8,324 |.......... 1,512 [ 216 [ X T [V [V OO [V I 6,965 |....... XXX......
4. 2017 | 509,287 |....... 113,544 |..... 395,743 |......... 10,433 |......... 2,298 [ 273 oo 89 | [V [V OO [ I 8,319 |..... XXX......
5. 2018....[..... 633,059 |....... 157,324 |....... 475,736 |....... 14,488 |......... 3,413 | 480 |....cconnne 168 | [V [V OO [V 11,387 |....... XXX......
6. 2019....[..... 777,257 |...... 215,836 |....... 561,421 |........ 14,79 |......... 3,588 | 398 | 140 | [V [V OO [V I 11,466 |...... XXX......
7. 2020......[|...... 905,113 |....... 299,910 |....... 605,203 |.......... 9,593 | 2,571 | 559 | 228 | [V (U OO [ I 7,353 |....... XXX......
8. 2021....[..... 935,907 |....... 342,468 |....... 593,438 |.......... 4,828 |......... 1,556 .o 222 oo 51 [ [V [V OO [ I 3,443 |....... XXX......
9. 2022....[... 896,818 |....... 345,912 |...... 550,906 |......... 9,121 |......... 3,441 | 269 | 153 | [V [V OO [V I 5,79 |...... XXX......
10. 2023.....|...... 947,001 |....... 399,838 |....... 547,163 |....... 10,434 |......... 5,354 | 404 | 212 | [V [V OO [V I 5,271 |...... XXX......
11. 2024 987,817 420,615 567,202 3,033 1,465 170 92 0 0 0 1,646 XXX
12. Totals XXX XXX XXX 93,253 26,443 3,126 1,231 0 0 0 68,706 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior....fos KT I 8 | KN L ) PO [V [V [V [V [V [V (V1 P70 0
2. 2015, e 91 | AT [ 2 | [V [V [V [V [V [V (V1 O, VT S 0
3. 2016....| e 95 | 24 | [ 2 | L ) PO [V O [V [V [V [V (V1 O, Y 0
4. 2017..foene 367 o (7 28 | [ L ) PO [V [V [V [V [V (V1N S 297 oo 0
5. 2018....|cceenne 858 .o 214 | (S L[] K L ) PO [V [V [V [V (V1N S 694 .o 0
6. 2019.....|.ccc. 2,052 |........... 513 [ 153 [ 38 | [ 2 | [V [V [V [V [ 1,659 | 0
7. 2020.....|.cone 5,404 |........ 1,481 | 405 |........... M [ 7 [ [ 30 IO [V [V [V [V [ 4,230 | 0
8. 2021....|.ccn 4,761 |........ 1,583 | ST/ - 18 [ 18 [ [SJ P [V [V [V [V [ 3,430 [ 0
9. 2022.....[.... 20,474 |........ 7,508 |........ 1,535 | 563 oo (ST 22 | [V [V [V [V [V - 13,982 | 0
10. 2023..... ... 73,019 |...... 31,717 |........ 5,475 |...... 2,376 | 306 oo 120 [ [V [V [V [V 0 | 44 587 | 0
11. 2024 178,790 81,999 13,412 6,153 2,347 980 0 0 0 0 0 105,417 0
12.  Totals 285,944 125,162 21,446 9,387 2,766 1,134 0 0 0 0 0 174,473 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 Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....)o...... XXX e XK o XXX e XXX [ XXX [ XK e O il 0 e XX e 27 | 0
2. 2015, s 8,436 |........... 1,304 |........... TA32 [oiiiiini2.6 2.5 o206 | 0 [t 0 000 T 0
3. 2016.....fccenes 8,643 |........... 1,601 |............ 7,082 |2 |19 20 0 [0 000 | 76 | 1
4. 2017 11,102 |............2,486 |............ 8,616 |22 |22 |22 o 0 [0 0.0 o 296 | 1
5. 2018.... e 15,893 |........... 3,812 [........ 12,081 [ o208 2.5 |l 0 it 0 000 692 | 2
6. 2019... oo 17,406 |............4,281 |......... 13,125 |22 2.0 2.3 i 0 et 0 o000 s 1,654 oo 5
7. 2020.....|.ccconn. 15,978 |............ 4,395 [......... 11,583 | 18 [t 15 [ 19 0 et 0 o000 [ 4,217 | 13
8. 2021....|.ccen 10,186 |........... 3,313 | 6,873 [ 1T e 120 o122 il O el 0 000 3,417
9. 31,465 19,778 13,938
10.  2023..... cccenen 89,638 |......... 39,780 |......... 49,858 |95 o929 901 [0 0 0.0 [ 44,401
11. 197,752 107,063 104,050
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 172,841
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC

Schedule P - Part 1T - Warranty

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

NONE

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

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

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

NONE

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

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

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

Schedule P - Part 2K - Fidelity/Surety

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

NONE

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

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

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

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

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

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

11. 2024 XXX XXX

12. Totals

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

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....Jo. 2,952 |......... 2,059 |....... 1,881 |......... 1,826 |.......... 1,795 |.......... 1,780 |.......... 1,767 |.......... 1,768 |.......... 1,768 |.......... 1,781 | 13 | 13
2. 2015, e 12,477 |.......... 8,123 |......... 7,544 |.......... 7,152 |.......... 7,159 |.......... 7,047 |......... 7,124 |.......... 7,130 |.......... 7,132 | TA32 [ [ 2
3. 2016.....|..... XXX feeieene 17,567 |.......... 9,664 |.......... 7,714 |......... 7,516 |.......... 7,313 | 7,008 |......... 7,212 |......... 7,101 |......... 7,042 |.............. (G12)] — (170)
4. 2017..... e XXX v v XXX v o 29,408 |........ 12,620 |.......... 9,464 |........ 8,915 |........ 8,738 |......... 8,988 |......... 8,721 |.......... 8,616 |............ (105)|............ (372)
5. 2018.... ...... XXX v [ XXX v [ D, G 27,783 |........ 17,616 |........ 14,908 |........ 13,277 |........ 13,128 |....... 12,576 |....... 12,081 |.......... (495)......... (1,047)
6. 2019.... ...... XXX v v XXX v v XXX v |oeeens D,9, 0, R R 37,99 |......... 20,370 |........ 17,852 |........ 18,283 |....... 14,693 |........ 13,125 |........ (1,568)[........ (5,158)
7. 2020......|...... DL, G R DL, G R D0, G XXX foeeen XXX | 242,389 |...... 198,092 |......... 39,387 |........ 17,353 |........ 11,583 |......... (5,770)|....... (27,804)
8. 2021.... ...... XXX v v XXX v v XXX v foeeens D.9, . R RV D,9, 0, ORI R XXX v foveees 68,511 |........ 27,706 |......... 11,973 |......... 6,873 |....... (5,100)|....... (20,833)
9. 2022....|...... DL, G R XXX [ D0, G XXX oo foeeen XXX | XXX v [ XXX feeeene 67,190 |......... 33,153 |......... 19,778 |....... (13,375)|....... (47,412)
10. 2023.....[|...... XXX v v XXX v v XXX v oo D,9, . N U XXX v | XXX v v XXX v oo D.9, 0, U RO 88,468 |....... 49,858 |....... (38,610)|....... XXX
11. 2024 XXX XXX XXX XXX XXX XXX XXX XXX XXX 107,063 XXX XXX
12. Totals (65,089)]  (102,780)
SCHEDULE P - PART 2T - WARRANTY
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
SCHEDULE P - PART 2U - PET INSURANCE PLANS
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 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 2024 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 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 Payment Payment
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior......}.......000.......| cc....... 1,042 |.......... 1,536 |.......... 1,795 |.......... 1,780 |.......... 1,765 |.......... 1,754 |.......... 1,754 |.......... 1,754 |.......... 1,754 |....... XXX oo oo XXX......
2. 2015... e 474 ) 3,108 5,941 |......... 6,410 |.......... 6,757 |......... 6,828 |......... 6,954 |......... 7,057 |......... 7,059 |......... 7,059 |....... D.9, ¢, O U XXX
3. 2016..... ) XXX e 18D [ 3,938 | D07 | 6,375 |......... 6,693 |......... 6,637 |......... 6,894 |......... 6,968 |.......... 6,965 |....... XXX oo oo XXX......
4. 2017t XXX foeee e XXX Joveeienen 900 | 4,257 | 7,120 |.......... 7,969 |.......... 8,188 |......... 8,252 |......... 8,318 |.......... 8,319 |....... D.9, ¢, O U XXX
5. 2018......|cceee. XXX [t XXX e XXX 990 6,170 ol 10,217 0000000 10,600 f...elllo 11,000 ... 11,244 (11,387 [ XXX XXX
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 3T - WARRANTY
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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 2024 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 2024 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
Were

Incurred 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
1.
2
3
4.
5
6
7
8
9
10
11.
1.
2
3
4.
5
6
7
8
9
10
11.
1.
2
3
4.
5.
6.
7.
8.
9.
10.
11.
1.0 Prior. o o fe e e e e e e
2. 2015
3. 2016..
4. 2017..
5. 2018..
6. 2019..
7. 2020..
8. 2021..
9. 2022.
10. 2023
11. 2024
1. Prior
2. 2015..
3. 2016..
4. 2017..
5. 2018..
6. 2019..
7. 2020..
8. 2021..
9. 2022.
10. 2023
11. 2024
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ANNUAL STATEMENT FOR THE YEAR 2024 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

73,74,75,76,77



ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 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 2024 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 2024 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 2024 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 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

41. South Carolina .............

Gross Premiums, Including 4 7 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Federal
2 3 Credited to Purchasing
Direct Direct Policyholders Direct Groups
Premiums Premiums on Direct Losses (Included in
States, Etc. Written Earned Business Unpaid Column 2)
1. Alabama .......ccccoooeece AL ool e 9,381,777 |....... 9,756,258 |....cocveverereen 0. .. 2,182,957 |..
2. Alaska ......cccoooeeeecee AK ool o 1,803,982 |...... 1,910,481 |.. 0 [0n329,070 ............ 44,047 |.............. 648,623 |..
3. Arizona .......cooeeeeece AZ ool 36,250,033 |..... 37,259,671 |.. ...0 11,095,957 |..
4. Arkansas .......cccceee. AR ool [ 8,879,878 |....... 9,195,325 |.. ...0 1,511,542 |..
5. California ..................... ....108,909,702 |....112,226,332 |.. ...0
6. Colorado < CO ool s 34,640,386 |..... 35,806,459 |.. ...0
7. Connecticut .......cc.cc.... CT ool e 8,075,675 |....... 8,325,908 |.. 0
8. Delaware .......cccccececec. DE oeoveeeiLveveens o 2,374,269 |....... 2,528,512 |.. .0 .
9. District of Columbia .....DC |.........Lecccoos oo 1,791,707 |....... 1,983,144 |. (]
10. Florida ....ccccooeveenees ....119,956,838 |.. 121,496,541 |.. ...0
1. Georgia ...cccoceeevevveeecece GA v Lo | 37,649,247 |..... 38,249,260 |.. ...0
12, Hawaii oo HE e L 2,192,721 |....... 2,490,180 |.. 0 [ 36,003 ..., 64,547 |..............
13. Idaho.....ccovvvvecceec ID ool e 9,694,476 |....... 9,823,219 |.. ...0
14. MiNOIS eooveeeecieeee I e L s 27,300,564 |..... 27,936,514 |.. ...0
15. Indiana ......ccccoceeeeee N [ L s 15,395,619 |..... 15,837,332 |.. ...0
16. 1oWa .o A e L 4,094,120 |....... 4,284,261 |.. .0 |
17. Kansas ......ccoeeecee. KS ool o 4,373,816 |....... 4,588,328 |.. .0 |
18.  Kentucky ......ccccoevveeecece KY ool e 7,750,027 |....... 8,001,147 |.. .0 |
19. Louisiana ......ccccooceeceee. LA oo L e 9,474 424 |....... 9,885,955 |. 0
20. Maine ....ccoceveveveecceccee ME. ool e 2,106,117 |....... 2,160,462 |.. .0 |
21. Maryland ......... MDD ool 21,941,982 |..... 24,255,893 |.. .0 |
22. Massachusetts .......... MA |l [ 11,714,440 |..... 12,215,281 |. 0
23.  Michigan .ccccooceeeececeece MU ool o 25,367,348 |..... 25,801,156 |.. .0 .
24. Minnesota ......cccococecec. MN ool o 19,600,088 |..... 20,620,836 |.. .0 |
25.  Mississippi .......cccccececee. MS vl 2,941,984 |....... 2,974,473 |.. 0.
26. Missouri......ccccceeveececc: MO ool | 14,079,404 |..... 14,609,818 |.. 0.
27. Montana .........ccococoeeee. MT oo Lo o 1,846,439 |..... 1,884,555 |.. .0 |
28. Nebraska .........cccccccc.... NE foereverelvrenen [ 3,686,477 |...... 3,791,902 |. .0 .
29. Nevada .....cccccococvcccccee NV ool | 19,269,648 |..... 19,784,327 |.. 0. -
30. New Hampshire . WNH el e 2,987,463 |....... 3,051,907 |.. 0.
31. NewJersey ....cccoeeecececoNd Joovevoo Lo | 23,697,375 |..... 24,855,764 |.. 0.
32. New Mexico .....ccccoeeecc. NM ool | 3,742,970 |....... 3,874,574 |. 0.
33. New YorK ...cccoveveecci e NY ool o 22,501,690 |..... 23,445,717 |.. .0 |
34. North Carolina ............. NC  |oeveeeieleeree | 27,382,379 |..... 28,501,726 |.. .0 |
35. North Dakota .......c...... ND  |oeveoeec b s 1,121,074 |....... 1,154,998 |.. ...0
36. Ohio....ccoevvvevieccececec OH oo L e 25,880,568 |..... 27,576,342 |.. ...0
37. Oklahoma .....cccccoceeceec. OK |ovvoeie Lo s 8,024,503 |....... 8,406,499 |.. .0 |
38. 0regon ...cccceeeeeeveveeeee: OR ovee b | 13,370,707 |..... 13,786,924 |. 0.
39. Pennsylvania .. VPA el 21,545,169 |..... 22,730,348 |.. 0
40. Rhodelsland ....c.ccc.... Rl oo Lo 1,484,479 |....... 1,558,932 |.. 0.
0.
0.

42. South Dakota .

47, Virginia .....cccoveeeneennene
48. Washington .... .
49. West Virginia ...............
50. Wisconsin .........ccccceeeee

51.  Wyoming

52. American Samoa .........

55. U.S. Virgin Islands .......

56. Northern Mariana

Islands .......ccccccveeienns

58. Aggregate other alien. OT

59. Totals

... 111,258,606 |...
..... 20,074,217 |.....20,668,158 |..
.......... 799,516 |......... 814,665 |.
..... 22,061,805 |..... 24,123,984 |.
..... 29,626,735 |..... 32,093,079 |..
....... 1,857,200 |.......1,922,659 |.
....... 9,974,239 |.... 10,245,864 |..
....... 1,052,829 |.

...1,032,030

955,136,534 | 987,816,660

113,068,758 |.

0 ... .0 .

215166 |.

307,389,819 |

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998. Summary of remaining

write-ins for Line 58 from

overflow page ........ccocoeeeeve feoeeees XXX oo oo (L (L 0 Jreererieeeeen 0 o0 e O el 0 e 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cc.ccoceees wens 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 2024 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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16

Essent Irish Intermediate
Holdings Limited

100%

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

Essent Group Ltd.
UCP (Bermuda)

100%

UIP (Ireland)

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 TreisLléry services,
100% NIA (DE) NAIC # 13634 (PA) NIA (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 .
NIA (DE) R . Essent Title Insurance, Inc.
Exchange LLC University LLC Systems LLC NAIC # 12522 (PA)
NIA (MO) NIA (MO) NIA (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 CaIiFf’orr?ia Kentucky LLC Arkansas LLC LLC LLC Oklahoma LLC Louisiana LLC Mexico LLC Services LLC LLC
NIA (NC) NIA (FL) gNIA{;: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 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... 00000 ....|98-0673656 .. | . 0001448893 .. [New York Stock Exchange . |Essent Group Ltd. .......... .

..... 00000 ....|98-0673657 .. Essent Reinsurance Ltd. Essent Group Ltd. Ownership.. .100.000 ...|Essent Group Ltd.
..... 00000 ....|98-1167480 .. Essent Irish Intermediate Holdings Limited .. |.. Essent Group Ltd. .. .. | Ownership .100.000 ...|Essent Group Ltd.
Essent Irish Intermediate Holdings Limited

................................................................ 00000 ....|26-3414247 .. Essent US Holdings, Inc. ..oooeeeeeeeeeeeeeeeeeeees | DBt UDPe [ e | Ownership .100.000 ...|Essent Group Ltd.
. 4694 ...|Essent Grp .. B 13634 ....[26-3728115 .. Essent Guaranty, Inc. .......... LPAL] RE........ Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd.
..... 00000 ....|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 .. Essent Title Insurance, Inc .. .| 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 ....................... [Ounership .100.000 ...|Essent Group Ltd. .....

[ Asterisk | Explanation
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11
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 .....|98-0673656 .....|Essent Group Ltd. ......ccooooovviiiiniinniicns foevineeeene.....300,000, 000 ISR | e e et |oeeenenen...300,000,000
..... 00000 .....|26-3414247 .....|Essent US Holdings, Inc. 169,486,638 |.... 123,764,623 |.... .....2716,751,261 |....
..... 13634 .....|26-3728115 ..... |Essent Guaranty, Inc. ... ...(169,486,638)].... ..(123,812,966)|.... )| ... ...(510,455,538)|....
..... 00000 .....|27-2881289 .....|Essent Solutions, LLC .....ccooooviiniiinicniens e et 2,810 . et [ 2,810
..... 13748 .....|27-1440460 .....|Essent Guaranty of PA, INC. ...ooooiiines forniiniincccnies o e e e, (4,016,904) s oo (3,474,892)
..... 00000 .....|45-3478888 .....|CUW Solutions, LLC ............. ....4,328,525 |... ....4,328,525 |...
..... 00000 .....|98-0673657 ..... |Essent Reinsurance Ltd. ............... 300,000,000).... ..(150,000)].... 216,613,922 | ... 83,536,078)|.... ,251,067)
..... 00000 .....|20-4860829 .....|Boston National Title Agency, LLC .......... ,900, ...(1,997,337)|.... . ... (497,337)|....
..... 00000 .....[20-3430255 ..... [Agents National Title Holding Company ... ....(57,332)].... ....(57,332)]....
..... 12522 .....|20-3840531 ..... |Essent Title Insurance Company .. .......... ..15,000,000 |.... ... 921,856 |.... .. 15,921,856 |....
.......... 26-2901911 ..... ,
0 0 0 0 0 0 XXX 0 0 0

9999999 Control Totals
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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

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE Y

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. ..coooovieiieiiiiccieecceceee e 100.000 |........ NO........ Essent Group Lid. ..ocoooiiieiiiee e ESSENT GIP oo e 100.000 |........ NO........
Essent Title Insurance, INc. ..ccccooiveiiviciiieene Essent US Holdings, INC. ..cooooiieieiiiciceieeeceeeee e 100.000 |........ NO........ Essent Group Lid. ..ocoooiiieiiiee e ESSENT GIP oo e 100.000 |........ NO........




ANNUAL STATEMENT FOR THE YEAR 2024 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 WAIVED
JUNE FILING
9.  Will an audited financial report be filed by 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 Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 17 ............
35.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
NAIC DY AP 17 ettt ettt ettt b et ettt ettt e et ae e s e
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 .........cccooeiiiniiiiiiinnns YES
Explanations:

Bar Codes:

T e e |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I || I|I II ||| |I |I| || II| || II| II| II|
1 3§ 6 3§ 4 2 0 2 4 3 9 0 0 0 O
b R B e |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I || I|I II ||| |I |I| || II| || II| II| II|
1 § 6 3§ 4 2 0 2 4 3 9 0 0 0 O
v o mReme e et |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I || I|I |I ||I || II| I| ||I || II| II| II|
1 3 6 3§ 4 2 0 2 4 2 0 1 0o 0 0
e e Beemen Genter 29 |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I || I|I || I|I |I ||I || II| II| II| II|
1 3§ 6 3§ 4 2 0 2 4 4 2 0 0 0 O
e S B P e |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I || I|I |I ||I || I|I || II| II| II| II|
1 3 6 3§ 4 2 0 2 4 2 4 0 0 0 O
e e e B Bt e |II| I| ||I II ||| |I I|| II ||| I|I |I ||I || II| |I ||I || I|I II ||| |I I|| || II| II| II| I
1 § 6 3§ 4 2 0 2 4 8 6 0 O

0 0

0
0
0
0
0
0

0
0
0
0
0
0
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15.
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18.
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23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Supplement A to Schedule T [Document Identifier 455]

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 2024 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 EXPENSES ..oovivieiiiicecicececeeeeeee ettt eies |oeeteteietetes e aeies |eeeeees e eneene |orerererereeinna 3,449,640 |....ooveene 3,449,640
2497.  Summary of remaining write-ins for Line 24 from overflow page 0 0 3,449,640 3,449,640
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ANNUAL STATEMENT FOR THE YEAR 2024 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 ......ouiiiiiiiieieieiiii sttt 684,392,129 |............ 17.682 |...... 684,392,129 [ 0f..... 684,392,129
1.02 All Other GOVEIMMENLS ..........ocvevveveiceeeceeieieeeeeteeeee e e 56,583,429 |............. 1.459 |....... 56,583,429 |.......cceeire 0. 56,583,429
1.03 U.S. states, territories and possessions, etc. guaranteed 30,631,836 |............. 0.790 |........ 30,631,836 |-.coccveverreenen 0 o 30,631,836
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 59,262,939 |............. 1.529 |....... 59,262,939 |....ooveree () — 59,262,939
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 799,003,977 |........... 20.609 |...... 799,003,977 ..o 0f..... 799,003,977 |........... 20.610
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e .. 1,846,954,277 |............ 47.638 |.. 1,846,954, 277 |....cooeoerrcnne 0(.1,846,954,277 |........... 47.641
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 .......... ..23,113,976 |.
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e 0
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e .. 3,499,942,563
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 e 630,000 |...c.cvunve 0.016 |............. 630,000 |..ceevrcine [ 630,000 |............. 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 198,345 |.coneen 0.005 [ceeeeeeeieiiienee (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 828,345 |........... 0.021 |............. 630,000 |- [V 630,000 |............. 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 ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorrrienniinnrrseeeeenesesesese e e 105,687,269 |............. 2.726 |...... 105,687,268 |.......ccoveeeeenne 0f..... 105,687,268 |............. 2.726
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 104,703,090 |............. 2.701 |...... 104,703,091 |....covvene 0f..... 104,703,001 |............. 2.701
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 210,390,359 |............ 5.427 |...... 210,390,358 |...cocvevee 0. 210,390,358 |............. 5.427
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 3,877,031,857 100.000 [ 3,876,833,512 0| 3,876,833,512 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year 727,478

Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN B) ..........c.cueueurueiiirireeietetetesee sttt et et ss sttt sesese e ss st sesesesese e s sssseseresessesasassesenes 417,826

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiuiiiiieteeceeece ettt seae seeeesebebebebes et e e s ebeneeis 0 e 417,826
Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (105s) 0N diISPOSAIS, Part 3, COIUMN 18 ...........cuiuiiieeeeeeeeeeeeceeeeeeeee e teeeeeeeeeeee e tee e eee s aes s aes s e eesseeesseessseee s eee s eee s ees s seesneessneessseesnssssnasssnannsnan Saesessseessseasasen (126,949)
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 15 ..........c.ocuiuiiiitiiiieiiteteetete et ettt ettt et e e et e ae st eae st ese st ete st et e s etessetess et essesesessesessesessebesebeasebensasesssae ceeeseseeseseaneaen 1,018,355

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb
6.2 Totals, Part 3, Column 13 ...

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

A B e = T =T TR o 10 1o e OO

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 Totals, Part 1, COIUMN 11 ..o bbb e bt b e e b e b bbbt h b e s b b e s e b e e b e e e b R8s E e R e e e e b e b e bbbt

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 0
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-516-7-8) ..........ccuiiiiiiiiiiiiii ittt bbb bbbt e e e e e e e e e e e e e e eens 0
[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 T0) .......cuiiiiiiiiiiiitiitiiese sttt bbb bbb bbb bbb bt bbbt e bt bt e bt eb e bt abe s Smmeeseensensee e s e e e e enennes 0

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 bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIHOI YEAI ..........cceuiiiiiiriiietetetitetst st st sttt ettt se st e st ses et st sessesebetesesese s sessesebesesese e s ssssesesebesese e asssesene Senseeeeenenenn 150,784,589
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cuiueueuiriiiririeieteteies ettt tes et e s sttt s ese e et eseseseseseseessssseesenesessenanas 15,915,744

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 9,424,892 ................. 25,340,636
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 (3,238,171)

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 (3,238,171)
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiuiiieicecee e eececte et et e sacte et eeeessetete e s esssastesssesesssaeaesesesensssssesesasensssssesesesassssssesasessnsnsnsesasasansnas fesessssscseses 10,409, 133
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 17,450,905
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 bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, 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-T-849-T0) .......cccceruiiririririeieteteriiest sttt se sttt e s ss s s sesesesens <oeseseneeinas 165,845,282
[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.cuiiiiiiiriiiiteieieiist sttt sttt ettt se s s b et s sese e st e s s ebesesesesessssssssebesesan oeseseseasanaes 165,845,282

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 3,078,998, 721
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiiuieiteeeetete et te et et et et et et e e et ese et ese st eaessese st ese s es e s et essetess et ese st ese st esessebe s ebessesessabessssensassensesenneneneas 795,924,750
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 5,541,911

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 .ottt ettt ettt ee b eh e b et E b e £ eE b b8 £ £ e b E £t E A b8 £ £ et E bbbt s e bbbttt e et s s en s e s en ...435,163
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (1,460,752)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiueuiieeeeeeeeeeete et ea et e et e e et e s e s e et ess st eseeseseaseseaseseseeesennns 358,911,551
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 19,234,456
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 14 ..ottt bbbt h bRt e b E £ te e E e E a0 £t E e E b0 et E e E bttt bbbt nsna et s s en s naena 386,418

[ 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 ...oetieiiiiiee ettt ettt ettt ettt et et et e s et et e aeae s e st e s e b e b esesese s es e s et et et et e aese s es et et et et e s essse s es et et e b et et esnas s es s sesesebee et e neneeneberetis 136,458 ... 522,876
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 3,500,770,908
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 198,345
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 3,500,572,563
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ANNUAL STATEMENT FOR THE YEAR 2024 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 684,392,129 |....ccoceev. 677,991,006 |............... 686,649,560 |................ 680,545,931
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 56,583,429 48,802,494 57,146,424 52,680,000
by governments) 4. Totals 740,975,558 726,793,500 743,795,984 733,225,931
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 30,631,836 28,787,185 32,338,079 27,952,647
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 59,262,939 54,122,611 59,788,288 58,820,000
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 799,003,977 734,803,540 819,539,076 783,931,156
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,451,302,969 |............ 1,360,230,539 |............ 1,454 365,047 |............ 1,454,459 ,051
Identified Fungs, Unaffilia}ted Bank 9. €CaNAda ...coeoeeeeeeeeeee e e 19,963,131 | 19,186,940 |................ 20,067,637 |.ccererennne 19,620,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 398,802, 153 381,430,775 399,376,333 395,635,857
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,870,068,253 1,760,848,254 1,873,809,018 1,869,714,908
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 3,499,942 ,563 3,305,355,090 3,529,270,445 3,473,644 ,642
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 630,000 630,000 630,000
Parent, Subsidiaries and Affiliates 24. Totals 198,345 198,345 300,000
25.  Total Common Stocks 828,345 828,345 930,000
26. Total Stocks 828,345 828,345 930,000
27. Total Bonds and Stocks 3,500,770,908 3,306, 183,435 3,530,200,445
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ANNUAL STATEMENT FOR THE YEAR 2024 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

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

1. U.S. Governments

TANAIC T (e e 16,439,640 ... 301,476,892 |........... 298,467,583 |............... 7,406,433 |.....ccoeerrr 605,581 [ XXX e e 684,392,129 [ 1906 [ 743,231,074 |00 2802 [ 194,792,199 | 489,599,930

1.2NAIC 2 .. ..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

TBNAIC 6 ..o . .

1.7 Totals 76,435,640 301,476,892 298,467,583 605,581 XXX 684,392,129 19.6 743,231,074 23.2 194,792,199 489,599,930
2. All Other Governments

2ANAIC T e e 4,387,216 |.ccccneene 16,130,205 ..o 726,480 ..o 0 | 8,218,361 ..o XXX e [ 29,462,262 |.....ooovceernn (V1R ) S 29,418,515 | 0.9 [ 10,180,710 |............. 19,281,552

22NAIC 2 e 943 3T | 9,397,402 |....ccuunn 5,275,109 |...............6,396,652 |.............. 4,567,538 |......coc... XXX v [ B 8 [oinnn20,675,085 | 5,905,382

2.3NAIC 3
24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals 5,330,953 26,068,336 6,396,652
3. U.S. States, Territories and Possessions etc.,
Guaranteed

BANAICT e 1,053,345 |............. 2,705,846 |.............23,690,576 |.............. 3,182,070
B2NAIC 2 e 0f..

3.3 NAIC 3 .. L0

BANAIC A (e L0

B5NAICS e 0

BB NAIC B .o 0

3.7 Totals 1,053,345

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T et 1,720,000
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.0 0.0
4.7 Totals 1,720,000 13,022,473 11,358,063 29,897,326 3,265,077 XXX 59,262,939 1.7 67,490,266 2.1 59,262,939 0

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

5ANAIC T o eeeeenn.02, 062,980 | 202,064,586 |........... 238,830,161 |........... 213,822,739 | 80,566,704 |............ ) 0.0 G O 797,347 1471 [ 22.8 | 679,821,104
52NAIC2 .. e 1,128,742 | 528,064 . . .. 1,656,806 |....ccococvicienen 0.0 o 2,928,971 |....
53NAIC 3 Lo O 0 oo 0 Joevrrerremrenrenen O e 0 o XK [ O o 000 | 0.
5.4 NAIC4 .. L0 .0 0.
B5NAICS e O [V 0 freeemmrrnereeeeene O o 0 | XK s e O e 020 [ 0

5.6 NAIC 6

5.7 Totals 62,062,980 203, 193,328 239,358,225 213,822,739 80,566,704 XXX 799,008,977 682,750,075 21 :3 798,498,977 505,000
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ANNUAL STATEMENT FOR THE YEAR 2024 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 96,252,695 |........... 458,300,667 |........... 667,190,048 |........... 105,115,087 |............. 10,993,226 |........... D,0,0. TN RO 1,337,851,724 | 38.2 |....... 1,072,235,987 |.cooceinneen 3305 [ 747,094,004 |........... 590,757,720
6.2 NAIC 2 .. ....38,065,622 |... . 165,646,780 |.... 229,155,558 ....40,873,089 |.. ...33,178,256 |... ...506,919,305 |.. 520,505,913 |.... ...360,021,673 |.. . 146,897,632

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............... 2,000,748

..2,183,248

............... 7,939,495

............... 2,183,248

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

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

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 Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

.................. 310,736

13,370,890
.................. 813,573

5,618,902 |....

..... 310,736
..8,589,473 |.

13,370,890

............... 1,743,948

12,290,122
............... 2,157,522
.................. 187,267
0

...11,678,140 |....

.................. 310,736

13,370,890

...8,589,473 |..

28,056,999

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




L0IS

ANNUAL STATEMENT FOR THE YEAR 2024 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)
12. Total Bonds Current Year
121 NAIC T e (d) ....241,911,876 |........... 994,011,405 |........ 1,240,262,912 |.......... 359,423,655 |.......... 103,648,948 |........ococvcveiine 0f.... 2,939,258,796 |......coovevereee 840 | XX e XXX e e 1,839,114,595 |........ 1,100, 144,202
122 NAIC 2 ... 1 41,979,929 |... 181,791,826 |... 234,958,731 ....47,269,741 |.. ..37,745,794 |... ...543,746,022 |.. ...390,943,007 .152,803,015
123 NAIC 3 e (D) i (VN S 15,912,367 ..o 182,500 | O e 0 e 0 e 16,094,867 |....cooooveeereieee 0.5 [ XX e XXX e e 13,370,890 |............... 2,723,977
124 NAIC A o (D) s 29,304 |......ooeeenne 813,573 [coeeieeeer 0 [ O e O e 0 e 842,877 .o 000 | XXX e e XK e 842,877 .o 0
125 NAICS .o (D) e [V [0 0 [ 0 e O e 0 [ (€) ceeiee 0 oo 020 e XK o XXX e oo (V1 A 0
126 NAIC6 ... N 0 0 0 0 0 0
12.7 TOtalS .o 283,921,110 |........ 1,192,529,171 |........ 1,475,404 ,143 |........... 406,693,396 |.......... 141,394,742 ..o 0 [(b) 3,499,942,563 |.......ccveeeeees 1000 [t XXX [ XK [ 2,244,271,369 |........ 1,255,671,194
12.8 Line 12.7 as a % of Col. 7 8.1 34.1 42.2 11.6 4.0 0.0 100.0 64.1 35.9
13. Total Bonds Prior Year
13ANAIC T e 281,936,431 |.......... 942,824,887 |....... 1,019,115,922 |........... 288,101,883 |.............88,386,889 |........cceoevevmvecree O oo XXX e feeeee e XK o 2,620,366,012 [.......ceveeennnn 81.8....... 1,576,371,692 |....... 1,043,994,320
13.2NAIC 2 et 12,918,906 |.......... 189,606,049 |........... 267,141,783 |.............50,831,774 |.............40,894,052 |......cooooveverereerees O [ XK oo XX v foe 561,392,564 |......ccceveeeinnne 17.5 [ 387,059,199 |........... 174,333,365
13.3NAIC3 ... ...16,005,221 |.... ....1,010,987 ...20,229,617 |.... 17,069,056 |............... 3,160,561
134 NAIC4 ... 1,579,478 | 0 [ O e O e O [ XK e XK e 2,157,522 |.... 2,157,522 | 0

13.5NAICS5 ... ... 187,267 |.... 0 e 0 o O e O o XK e XXX e [ (€) e 187,267 | 0.0 [ 187,267 |.. .0

13.6 NAIC6 ... 0 . 0 0

13.7 Totals ..oovvveiciciiecneceeeeeeceseeeeeee s feeenn. 297,770,609 ... 1,150,202,902 |........ 1,287,268,692 |........... 338,933,657 |........... 130,157,122 (b) 3,204,332,982 |........ccvveunee 100.0 |........ 1,982,844,736 |........ 1,221,488,246

13.8 Line 13.7 as a % of Col. 9 9.3 35.9 40.2 10.6 4.1 100.0 XXX 61.9 38.1
14. Total Publicly Traded Bonds

T4 ANAIC T (e e 132,351,372 |........... 484,897,548 |........... 791,004,059 |........... 333,103,233 |............. 97,758,383 | [V 1,839,114,595 (..o 52.5 |........ 1,576,371,692 | 49.2 |....... 1,839,114,595

14.2NAIC 2 ... ....31,687,775 |... .118,920,937 |.... 166,838,789 |.... 42,412,745 |.. ...31,082,761 |... ...390,943,007 ..o 1122 | 387,059,199 |.... ...390,943,007 |..

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

3.4

16.4

14.8

......................... 2.5
0.9

14.3NAIC 3 ... ..13,370,890 |.eeeeecce [V [V [V TN | B AR 13,370,890 |.. ...17,069,056 |.... ....13,370,890 |..
144 NAIC4 ... ...813,573 |.... 20 | 0. 0. ...842 877 |.. 2,157,522 | 001 842,877 |..
T45NAIC S oo O [V [V [V [0 T | B ST (VN U | Y | SR 187,267 | 0.0 [ 0
14.6 NAIC 6 0 0 0 0 0 . 0 0
14.7 TOtalS ..o e 164,068,452 |........... 618,002,949 |........... 957,842,848 |........... 375,515,978 |........... 128,841,143 | [V 2,244,271,369 |.eooeecne 64.11....... 1,982,844,736 |......c.ceoveveee. 61.9 2,244,271,369
14.8 Line 14.7asa % of Col. 7 ... o [ T P 27.5 [ 2.7 | 16.7 | 5.7 oo 0.0 [ 100.0 |............ D,9,0 NN R XXX v [ XXX s oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.7 17.7 27.4 10.7 3.7 0.0 64.1 XXX XXX XXX 64.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 109,560,504 |........... 509,113,857 |.......... 449,258,853 |............ 26,320,422 |.............. 5,890,566 |....ceveueerireincinanns [V 1,100,144,202 |......cococveveneee 31.4 (... 1,043,994,320 |...covovrieinne 2.6 | D,9, 0, ORI A 1,100, 144,202
15.2NAIC 2 ... ....10,292,154 |... ...62,870,888 |.... ..68,119,943 .. 4,856,996 |.. ..6,663,034 |... ...152,803,015 |.. 174,333,365 |... .152,803,015
15.3NAIC 3 e O i@ 04T AT 0182000 [ O [ O e 0 272897 0T 3,160,561 | 01 XK i e 2,723,977
15.4NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...
15.7 Totals ....ccoovverveieee 31,177,418 |.

(a) Includes $
(b) Includes $
(c) Includes $ ...

.... 12,405,310 current year of bonds with Z designations and $
0 current year, $

0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

766,071,264 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

29,799,345 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
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2024 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
1. U.S. Governments
1.01 Issuer Obligations .............cccereineennennenncenns oo, 68,212,413 |........... 275,112,105 |........... 285,826,704 |....cocveiiiine 0 [ 0 629, 151,222 678,680, 166 139,551,292

1.02 Residential Mortgage-Backed Securities ...

8,223,226 |.

.26,364,787 |..

.12,640,880 |..

.55,240,907 |..

...64,550,908 |...

..55,240,908 |.

1.03 Commercial Mortgage-Backed Securities .......... [o..cccccovviiiiinnin. 0

1.04 Other Loan-Backed and Structured Securities ... 0

1.05 Totals 76,435,639 301,476,892 298,467,583 7,406,433 605,581
2. All Other Governments

2.01 Issuer Obligations ...........c.cccceeee.. e 5,330,953 [............ 26,068,336 |.............. 6,001,589 |.............. 6,39,652 |............. 12,785,899

2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|

2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0

2.04 Other Loan-Backed and Structured Securities ... 0 0.0 0.0

2.05 Totals 5,330,953 26,068,336 6,001,589 6,396,652 XXX 56,583,429 1.6 55,698,055 1.7 30,855,765 25,727,664
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceeeeieeeeieieieeeneeeees e, 1,053,345 |............. 2,705,846 |............. 23,690,576 |.....ove.. 3,182,070 30,631,836 |..covoveeieenenn 0.9 o 26,425,118 |oeiiiiiieeen 0.8 [ 30,631,836

3.02 Residential Mortgage-Backed Securities L0 0. 0] R 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

3.05 Totals 1,053,345 2,705,846 23,690,576 3,182,070 30,631,836 26,425,118 30,631,836
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations .............ccceeueevevevevereeeeieeenes oo 1,720,000

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0.0 0.0

4.05 Totals 1,720,000 13,022,473 11,358,063 29,897,326 3,265,077 XXX 59,262,939 1.7 67,490, 266 2.1 59,262,939 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccoceeeveereneeieeieeeeeeees e, 26,074,782 |...ccvennee 83,800,742 |........... 126,752,470 |........... 131,944,037 |............. 62,752,953 431,324,984 |...oovveies 12.3 [ 416,448,038 |.......ccccceeeeeernn 3.0 [ 430,819,984 |.......ocooveve 505,000

5.02 Residential Mortgage-Backed Securities ... 31,032,181 |. .86,683,522 |.. ....70,271,709 |.. ...69,357,581 |... ... 17,813,750 |.... ...275,158,743 |.. .. . 188,102,872 |... ieeenennn. 275,158,743 |, ...0

5.03 Commercial Mortgage-Backed Securities .......... [.............. 4,614,144 |............. 30,730,573 |............. 34,543,287 |...ceiieinns 393,792 | 0 oo XX oo 70,281,796 |.oocvevviiiiieenn 2.0 | 66,354,054 |...ccviviviien 2.1 | 70,281,796 0

5.04 Other Loan-Backed and Structured Securities ... 341,873 1,978,492 7,790,761 12,127,328 0 22,238,454 . 11,845,112 22,238,454 0

5.05 Totals 62,062,980 203,193,328 239,358,225 213,822,739 80,566,704 799,003,977 22.8 682,750,075 798,498,977 505,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 38,939,834 |........... 260,988,626 |........... 733,310,578 |.......... 130,706,248 |............. 41,118,367 |........... XXX [ 1,205,063,654 |......ocvevevinn 34.4 ... 877,881,243 | 27.4 | 952,713,167 |.......... 252,350,487

6.02 Residential Mortgage-Backed Securities ... T 2,984,200 |............. 16,416,945 |............. 10,252,132 | 3,835,996 |....ceveuinnnne 94,162 |............ XXX e 33,583,443 | 1.0 Jovene 35,597,130 [coviiiieicicicne L [V 33,583,443

6.03 Commercial Mortgage-Backed Securities .......... |........... 39,471,445 |........... 111,665,088 |............. 40,281,829 |..cooviiiiiicie 0 [ [ SO D.9,0 SR R 191,418,362 ..o 5.5 | 280,009,935 |.....cccovvvrrrernne 8.7 [ 114,428,574 |............. 76,989,788

6.04 Other Loan-Backed and Structured Securities ... 52,922,830 236,877,535 112,683,567 11,445,933 2,958,954 XXX 416,888,818 11.9 407,193,086 12.7 39,973,936 376,914,882

6.05 Totals 134,318,317 625,948, 194 896,528, 107 145,988, 176 44,171,482 XXX 1,846,954,277 52.8 1,600,681,395 50.0 1,107,115,677 739,838,600
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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 2,999,875 20,114,101 0 0 0 XXX 23,113,976 0.7 28,056,999 0.9 23,113,976 0
10.03 Totals 2,999,875 20,114,101 0 0 0 XXX 23,113,976 0.7 28,056,999 0.9 23,113,976 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 141,331,327 |............. 661,698,129 |.......... 1,186,939,979 |............. 302,126,333 |............ 119,922,296 |........... XXX oo 2,412,018,064 |.......cooovevennnne 68.9 [.oovenne XXX [ XXX oo 1,643,834,982 |............. 768,183,081
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 42,239,616 |............. 129,465,254 |.............. 93,164,720 |....covvnnnn 80,600,010 |.............. 18,513,493 |............ D.9.0 SR R 363,983,093 330,399,650 |.cveennne 33,583,442
12.03 Commercial Mortgage-Backed Securities ........ [...c.cccc..... 44,085,589 ...142,395,661 |.............. 74,825,116 .... 261,700, 158 184,710,370 |.............. 76,989,788
12.04 Other Loan-Backed and Structured Securities . |- ... 53,264,703 238,856,027 20,474,328 .439,127,272 |. 62,212,390 oo 376,914,882
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 [V 0
12.07 Unaffiliated Bank Loans B PO 2,999,875 |.....cocuuee 20,114,101 |0 o0 L0 e XX o 23,113,976 | 0.7 [t XXX [ XX o 23,113,976 |..ooviiiiie, 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 . 0 0
12.09 Totals I P 283,921,109 |.......... 1,192,529,171 |.......... 1,475,404,143 |............. 406,693,396 |............. 141,394,742 oo, [V 3,499,942,563 |.......cccocvvunnne. 100.0 Jooveeenee XXX [ XXX oo 2,244,271,369 |.......... 1,255,671,193
12.10 Line 12.09 as a % of Col. 7 8.1 34.1 42.2 11.6 4.0 0.0 100.0 XXX XXX XXX 64.1 35.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 178,629,036 |............. 604,691,529 |............. 967,395,480 |............. 257,098,216 |............. 114,808,626 |............ XXX ooveevee [ XXX o XXX oo 2,122,622,886 .. 66.2 | 1,443,358,361 |............. 679,264,525
13.02 Residential Mortgage-Backed Securities .......... ....27,867,655 |... ...102,463,846 |.. .. 74,339,125 68,517,437 |.. .. 15,062,847 288,250,910 |. ... 252,653,780 |.. .. 35,597,130
13.03 Commercial Mortgage-Backed Securities ........ . ... 52,347,074 |... 167,035,394 |.. .125,650,145 |.........ceee. 1,331,376 [ 346,363,989 |. ...240,107,739 |.. . 106,256,250
13.04 Other Loan-Backed and Structured Securities . |. ... 34,279,004 252,602,885 . 119,883,942 419,038,197 |. . 18,667,857 |.. .400,370,341
13.05 SVO Identified Funds XXX XXX XXX v [ XK i o XXX foeereeneeneeneeneene [ XX [ XXX o0 o000 [ 0 [ 0

13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccccvvrvnvninnnins foocicicieens 4,647,751 |.cceee 23,400,248 |....ooiiiie 0 [0 [0 [ XXX e XXX e XXX [ 1en 28,056,999 [ 0.9 [ 28,056,999 |[....cvoeeieiiiiieiene 0
13.08 Unaffiliated Certificates of Deposi . 0 . 0 0
13.09 Totals P PR 297,770,609 |.......... 1,150,202,902 |.......... 1,287,268,692 |............. 338,933,657 |............. 130,157,122 |0 et XXX [ XX o 3,204,332,982 |...cvceieiinne 100.0 |oocveneeee 1,982,844,736 |.......... 1,221,488,246
13.10 Line 13.09 as a % of Col. 9 9.3 35.9 40.2 10.6 4.1 100.0 XXX 61.9 38.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 102,199,892 |............. 363,714,253 |............. 784,404,429 83,094,597 |............. 110,421,812 | XXX o 1,643,834,982 |.....ceoveveieennn 470 [ 1,443,358,361 |....ocoovvevinnn. 45,0 [, 1,643,834,982

14.02 Residential Mortgage-Backed Securities ... 39,255,407 |... ...113,048,300 |.. 82,912,589 76,764,014 |.. .. 18,419,331 .330,399,650 |. ceevenenn. 252,653,780 . . ...330,399,650 |..

14.03 Commercial Mortgage-Backed Securities ........ [.....c.cc..... 15,621,185 |.............. 96, 168,341 72,527,052 .... 184,710,370 ....240,107,739 184,710,370

14.04 Other Loan-Backed and Structured Securities . |................ 3,992,003 ... 24,957,945 |............ 17,998,778 62,212,390 18,667,857 |...covevevrveineeenn 0.6 [ 62,212,390

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

XXX

0

B 2,999,875

0

0

23,113,976 |

............. 164,068,452

......................... 7.3

.......... 2

,244,271,369

Section 12 4.7 17.7 27.4 10.7 3.7 0.0 64.1 XXX XXX XXX 64.1 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 39,131,435 [............. 297,983,875 |............. 402,535,551 |.....coceeee 19,031,736 |................9,500,484 |........... XXX v ... 768,183,081 ..o 21.9 ....679,264,525 | 212 D,9.0 TN RUN 768,183,081
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 2,984,209 |.ooiiennne 16,416,945 |.............. 10,252,131 oo 3,835,99 |..ooorviiriienn. 94,162 | 33,583,442 . 35,597,130 |oveveeeeevenn 11 | D.9.0. RN RUNRN 33,583,442
15.03 Commercial Mortgage-Backed Securities ........ | 28,464,404 ... 46,227,320 | 2,298,064 76,989,788 |....ooeiiecicnen 2.2 1. 106,256,250 |- 303 s D.9,0 TN RUN 76,989,788
15.04 Other Loan-Backed and Structured Securities . |. ... 49,272,610 213,898,082 02,475,550 .376,914,882 |. 400,370,341 |. .376,914,882
15.05 SVO Identified FUNAS ........cccceviviinininenenenens foerenees XK foreieieees XX o XXX foreeeees XXX foreeeees XXX s o0 o0 o000 o0 000 e XXX i oo
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank LOANS ........ccccoeevveviieviieiieeienn oo [V [V 0 Joeeereerreereereeneeeeen 0 o0 o XXX e e O e 000 |0 o000 e XXX [
15.08 Unaffiliated Certificates of Deposit . 0 0 0
15.09 TOtAIS ..o [oee e 119,852,658 |............. 574,526,223 |............. 517,561,296 |...ceceeneee 31,177,418 .o 12,553,599
15.10 Line 15.09 a@s @ % 0f COL 7 ...ooviieiiiiieeeieees o 9.5 [ 45.8 |ooveiiiieen 4.2 [ 2.5 | 1.0 e 000 o 10000 o XXX e XXX e XXX e XXX i o
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 3.4 16.4 14.8 0.9 0.4 0.0 35.9 XXX XXX XXX XXX 35.9
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

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 impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene 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)

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 72,020,810 |.oeoveveererneceneeeen 0 e 72,020,810 |oovoveececeeeeeeecee
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 1,365,114,795 [0 s 1,365,114,795 |.ovovoveiiecieeeeie
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 1,332,432,514 |oveeiciineceeeenn 0 [ 1,332,432,514 [
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ 104,703,091 [ 0 o 104,703,097 [
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 104,703,091 104,703,091

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

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

0699999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
148 S EAST AVENUE ....oiiiiiiiiniiiiiiiii it ccciii e s ceiii s s cerni e e e canaanas BALTIMORE ...evvnniiiiininiiiiiiiiiiniiiiiiiiieeeees PP PPPPT FPPPPON 05/06/2024 ..... FREDDIE MAC . iieeenniiiiiiti i iiitti s s s s ieii s e s ersani s s s sessnnssssrsnnnnees [oresennnnnnsessnnnnnnnines 7,826 |oveiiiiiiiiiiiiiiiiis 0 Joeeiiiiiiiiniiiiiinnnns 7,826 |oveiiiiiiiiiiiiiiiis

0199999. Acquired by Purchase

0399999 - Totals

417,826

0 417,826
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Date Name of Purchaser Cost brances Year ciation Recognlzed brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
1725 W NORTH AVE UNIT 301 .......... ...02/13/2024 .. [Ronald Olson & Christie Sayre ...... 0 cevvneeeeenenn 0 10000260,314 0 e (32,706) . (32,706) ...

6810 Holy Cross Road ..
153 THOMPSON HILL RD
148 S EAST AVENUE

. |Devin Eckert ....oooeeiiiiiiiinns
..|HONGLI WANG AND SHIYAN JIA
.| TRISTAR MD LLC ..o

.0
.270,776

24,026
17,132

0199999. Property D|sposed

1,145,304

1,145,304

ol

270,776

(126,949)

110,049

0399999 - Totals

1,145,304

1,145,304

270,776

1,018,355

(126,949)

(126,949)

110,049




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC

Schedule B - Part 1 - Mortgage Loans Owned

NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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 i e 5,380,271 |........ 5,380,271 |........ 5,380,271 |...... (1,025, 746)|.. e [ oo o e 347,115 |...... 0.230
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 | 2,930,031 |........ 2,930,031 |........ 2,930,031 |.......... FCLST G 1[G P FORRR RO AR R R 2,309,685 |...... 0.240
Further Global Capital Partners Il GP,
000000-00-0 . [Further Global Capital Partners II, L.P New York .... ....06/18/2023 ... |oeeeeen e | 3,405,382 |........ 3,405,382 |........ 3,405,382 |......uu e 887,967 |evvvnniiiiiinnn feennnnniniiiiins Jeriinnneiinein ferennnreiei oo o 2,892,483
000000-00-0 . [Gallatin Point Capital Partners LP . Greenwich .|Gallatin Point Capital Partners LP . .11/16/2018 .. . 19,928,716 |...... 19,928,716 19,928,716 .. (2,793,618) . 3,275,400
000000-00-0 . [Gallatin Point Capital Partners Il LP . .. |Greenwich ... Gallatin Point Capital Partners LP ..... . 12/29/2021 e 36,651,605 |...... 36,651,605 |...... 36,651,605 |........1,537,589 |... cee | cee | .. 15,548,508 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 68,296,005 68,296,005 68,296,005 (1,229,501) 0 0 0 0 0| 24,373,192
BlackRock US Real Estate Senior Mezzanine Debt BlackRock US Real Estate Senior
000000-00-0 . |Fund LP New York ... Mezzanine Debt GP LLC 0873072019 [ 3,917,302 |........ 3,917,302 |........ 3,917,302 [ (55,629)[1ceveieciieces e oreeeeisieieas e oreeeeeeieiees oo 2,830,732
000000-00-0 . |Blackstone Property Partners L.P. ..... New York ... Blackstone Property Associates L.P. .... ...06/25/2019 ... |. 15,955,586 |...... 15,955,586 |...... 15,955,586 |...... (1,744,556)...
U.S. Real Property Income Fund Advisors,
000000-00-0 . [U.S. Real Property Income Fund, L.P. .....cccc. |oeeeeerns New York R IR ...04/01/72019 .. feeeeeen e | 10,392,827 |...... 10,392,827 |...... 10,392,827 |...... (1,748,926)...eevvvnnnnns fooeniniiininns [ [ [ 0
Pretium Residential Real Estate Fund I, L.P.
000000-00-0 . New York .... Pretium Partners, LLC ... .|....07/13/2018 ...|. 27,698,345 |...... 27,698,345 |...... 27,698,345 |...... (2,042,404)|... .... 12,918,943
000000-00-0 . [Pretium SFR Fund VI, L.P. coo foeeeeenns [New York ... Pretium Partners, LLC ... ...08/13/2024 ... | | 8,812,142 |........ 8,812,142 |........ 8,812,142 |......... (612,750)]... coee |s coee |s ...16, 175,096
2199999. Joint Venture Interests - Real Estate - Unaffiliated 66,776,202 66,776,202 66,776,202 (6,204, 265) 0 0 0 0 0| 31,924,771
Global Transport Income Fund Master Global Transport Income Fund Master
000000-00-0 . [Partnership SCSP ......oeevvevvuniiiiiiivnnniiiiiinnn | oneeeeeens Luxembourg .eoeeevevrvvvnnnnniiinnns foonennes LUX........ Partnership SCSP ....oovvvvvvvvnnviivinnnnnnns fooeeenees e | 07/08/2022 ... feeeeeeveeeenn o 30,773,075 |...... 30,773,075 |...... 30,773,075 |........ 4,195,5%
2599999. Joint Venture Interests - Other - Unaffiliated 30,773,075 30,773,075 30,773,075 4,195,595
6099999. Total - Unaffiliated 165,845,282 165,845,282 165,845,282 (3,238,171)
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 165,845,282 165,845,282 165,845,282 (3,238,171) 0 0 0 0 0 56,297,963 | XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 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. .eeeiiiiiiiiiiiie e New YOrk woeeeeeeeiieeeeiiiiieeee e e NY.s Aquiline Capital Partners LLC 1272072009 L | e 423,165 |-.eveeeeeieiieieeeeeiiiees feeeeee e [
000000-00-0 ......... Aquiline Financial Services Fund V L.P. ..... con [NEW YOrK weeeeeeieieeeeen e NY.........| Aquiline Capital Partners LLC ....06/23/2023 ... .... 153,765 |..
000000-00-0 ......... Further Global Capital Partners II, L.P ... |New York RO IO NY.........[Further Global Capital Partners Il GP, L.P. .. oo |-...06/18/2023 ... .... 346,185 |.. U
000000-00-0 ......... Gallatin Point Capital Partners LP ......cceiviiuiiiiiiiiiiiiiiiieii e GreeNiCh wovuneeeieerieenee e foreenanns [ PP Gallatin Point Capital Partners LP ........ovviviiiiiiiiiiiiiiiiiiceieceeeeas LW A1/16/2018 e 1,029,546 [..evvnvivniiiiniiiiiiiiiniens e e

Gallatin Point Capital Partners Il

000000-00-0 ......... PP OO PP PPN Greenmich ...ocvveeeeeiiiiiieieiiiiiieeecciiies | CT......... Gallatin Point Capital Partners LP .........coocrriiiiiiiunniniiiiiiiiiiiiiiinness L 12/29/2021 L e e 10,923,979 |oiiiiiiieiiniiiiiiiiiiiies | oiiieeie i
1999999. Joint Venture Interests - Common Stock - Unaffiliated 13,476,640 0 0 XXX
000000-00-0 ......... BlackRock US Real Estate Senior Mezzanine Debt Fund LP ............ccccvviiiiiiiiiinininnnnnn, L (T R FON L) PO, BlackRock US Real Estate Senior Mezzanine Debt GP LLC ....................cceeitl ....04/30/2019 ...
000000-00-0 ......... Blackstone Property Partners L.P. .... cee INEW YOrK woveeeieee e e NY.........|Blackstone Property Associates L.P. ............ ....06/25/2019 ...
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 ...
000000-00-0 ......... Pretium Residential Real Estate Fund I, L.P. ... ceee [New YOrk woeeeiiiiie e [ NY.........[Pretium Partners, LLC .... ....07/13/2018 ...
000000-00-0 .........|Pretium SFR Fund VI, L.P. ..oooeeeriiiiiiiiiinnnnns ... |New York [ NY.........[Pretium Partners, LLC .... oo |....08/13/2024 ... . ..
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 9,424,892 0 XXX
000000-00-0 ......... |G|oba| Transport Income Fund Master Partnership SCSp .....cceviivuiiiviiiiiniiiiiiiiiniennns Luxembourg ...ceuvvevuiiiiniiiiniiiiniiiinieiinee forriinnns LUX........ Global Transport Income Fund Master Partnership SCSp ......cceveivuiiinuniinnnanns L...07/08/2022 ... |ceeiie e | 2,439,104 [..oevuiiiiiiiiniiiiniiiin i e
2599999. Joint Venture Interests - Other - Unaffiliated 2,439,104 0 0 XXX
6099999. Total - Unaffiliated 15,915,744 9,424,892 0 XXX
6199999. Total - Affiliated 0 0 0 XXX
6299999 - Totals 15,915,744 9,424,892 0 XXX

803
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - PART 3

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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |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 City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
.................................................................................................................................................................................................................................................................................................................... 0 [ Joememmeneeemniiees fooereeeniiniee Jereeneeeeeis oo o0 f
0199999. QOil and Gas Production - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
000000-00-0 ..... AQUILINE FINANCIAL SERVICES FUND IV L.P. ... [New YOrk .....ceeeeereeemmmnnnnnns foevennnnn NY.ooeeene Aquiline Capital Partners LLC ............ . 12/20/2019 ..|. 11/26/2024 ..|.... 1,234,786 |..eeeeveeeeeeer foemmeeeeemnnns foeeeemmnineeees foeeeeeeeies [ [N R TR 1,234,786 |........ 1,234,786 |..oeeeeeeennnns .. 1,234,786 |.... 1,234,786 |.ccevvnnnnnnnnne
Further Global Capital Partners Il GP,
000000-00-0 ..... Further Global Capital Partners II, L.P ..... New York L P e . 05/18/2023 ..|. 11/20/2024 . |....... 364,824 |.eeeneeeeennn [ e o |0 e [ 364,824 |........... 364,824 |...ccovvniieeen Jennnnn 364,825 |....... 364,825 |...evuneennen
000000-00-0 ..... Gallatin Point Capital Partners LP Greenwich Gallatin Point Capital Partners LP ...... . 11/16/2018 .|. 12/13/2024 ..|.... 6,388,974 |....covvvvviiins Joinnrnniinnnns foovvvnniininnns foeeniiiiinins foevvviiinnnd0 s s 6,388,974 |........ 6,388,974 |... .... 5,920,832 [.... 5,920,832 |...
000000-00-0 ..... Gallatin Point Capital Partners Il LP ....... [Greenwich .. Gallatin Point Capital Partners LP ...... . 12/29/2021 ..). 11/11/2024 ..).... 1,846,535 |.. e |- PP PP 1,846,535 |........ 1,846,535 |... .... 1,846,534 |.... 1,846,534 |... ..
1999999. Joint Venture Interests - Common Stock - Unaffiliated 9,835,119 0 0 0 0 0 0 9,835,119 9,835,119 0 9,366,977 9,366,977 0
BlackRock US Real Estate Senior Mezzanine BlackRock US Real Estate Senior
000000-00-0 ..... Debt Fund LP . [New York ... Mezzanine Debt GP LLC ........ccevvnvrnne . 04/30/2019 ..|. 12/02/2024 ..|.... 4,134,569 |....ccovvvviiins Joinnriiiinnnns foovvvnniiiinnns foeeniniiinens foevvviiinnd0 s s 4,134,569 |........ 4,134,569 |...
000000-00-0 ..... Blackstone Property Partners L.P. New York ... Blackstone Property Associates L.P. .... |. 06/25/2019 ..|. 12/31/2024 ..|....... 163,593 [ooeeeeeeieeenn Joeeeeeeieeeiies oo feees o0 [ e 163,593 |........... 163,593 |...
U.S. Real Property Income Fund Advisors,
000000-00-0 ..... U.S. Real Property Income Fund, L.P. ......... New YOrK ovevveneeeeernnnnanneeennn Jounnnnnns NY...ooooes LLC e e e e e e e e e e e e . 04/01/2019 ... 12/01/2024 ......... 878,520 [-ooiiieiiiiiees Joernnnieneeennn foeeeiieiiiiis Joienieiens foeenn (U] TR AT 878,520 |..eeunnnnns 878,520 |evveueiieininn foaeees 878,520 |....... 878,520 [..cciiiiininnnns
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,176,682 0 0 0 0 0 0 5,176,682 5,176,682 0 1,042, 156 1,042, 156 0
Global Transport Income Fund Master Global Transport Income Fund Master ‘ |
000000-00-0 ..... Partnership SCSp .....ovviiivvueiiiiiiininninnes Luxembourg ....oovvvvivennniiiiiinns Jovuennnns LUX........ Partnership SCSP .....ovviivivvvniiiiiiinnnnns . 07/08/2022 ..|. 11/20/2024 ..|.... 2,439,104 |....covvviiinee Jovvonninninnnnns foovvvvnnnnnnnne fovviiniiiiiinnns fovviinnnnnnns (U N FTTTITN 2,439,104 |........ 2,439,104 [..oovvvneniiine foviiiniiiiiiiins forviiiiiins [U]
2599999. Joint Venture Interests - Other - Unaffiliated 2,439,104 0 0 0 0 0 0 2,439,104 2,439,104 0 0 0 0
6099999. Total - Unaffiliated 17,450,905 0 0 0 0 0 0 17,450,905 17,450,905 0 10,409, 133 10,409,133 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 17,450,905 0 0 0 0 0 0 17,450,905 17,450,905 0 10,409, 133 10,409, 133 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

(1=

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 |. 102.9063 |............. 15,693,203 |........on... 15,250,000 |...cvvvennnns 16,948,490 |....ovvvvvvnnnnns 0 ... (416,038) |-.vvvvveeeeennn0 feriiiiiiiiiinn0 05,250 oo 2.280 [MN ooooee v 103,949 |o.oeeeinnnne 800,625 |....06/27/2017 ...|....11/15/2028 ...
912828-M5-6 ..... UNITED STATES TREASLRY .. A . 10,056,825 |...98.2813 |.............. 9,867,438 |.... ...10,040,000 |.. ...10,041,972 O e (2,228) |0 010002250 |- 2.227T [N ...... .0 29,330 |... ..225,900 |....04/17/2017 ...|....11/15/2025 ...
912828-U2-4 ..... UNITED STATES TREASLRY .. A ...9,806,250 |...95.9688 |.............. 9,59,875 |.... .. 10,000,000 |.. ....9,960,463 0 20,502 [eeeeiieiiieenn0 i l00022.000 |- 2.217 [MN ...... ... 45,287 |... .. 163,950 |....11/15/2016 ...|....11/15/2026 ...
912828-2T-0 ..... UNITED STATES TREASURY .. A ... 24,452,231 ...98.35% |... ....24,098,047 |.... ...24,500,000 |.. ...24,495,974 U O 9,755 |eveeeieieeeennn0 [0 10000002250 . 0.290 [MN .ooovn oeeemnneeeeenes 5,385 |... ... 61,250 |....06/26/2020 ...|....05/31/2025 ...
912820-GM-7 ..... UNITED STATES TREASLRY .. A .. 14,476,810 |...93.0625 |... ... 13,447,531 |.... ...14,450,000 |.. ...14,473,119 O e (2,483) o0 o0 00003.500 |- 3.477 [FA ...... ... 191,031 |... ..505,750 |....04/24/2023 ...|....02/15/2033 ...
91282C-0P-7 ... UNITED STATES TREASLRY .. A 6,449,068 |. 100.2500 |.............. 6,416,000 |.... ....6,433,141 O e (15,769) [oeeeeeeeeen0 o0 el 40375 | 4.09 .. 18,077 |... ..280,000 |....01/04/2024 ... |....12/15/2026 ...
91282C-JR-3 ..... UNITED STATES TREASLRY .. A 7,447,334 |...97.7813 |ocoeiiinnnnnn 7,358,821 |.... ... 7,461,548 O e 14215 0 [0 0000232750 | 3.983 .. 282,218 |....01/17/2024 ...|....12/31/2028 ...
91282C-Jii-2 ... UNITED STATES TREASURY .. A . 40,656,223 |...98.6563 |... ....40,375,662 |.... ...40,697,952 JLO I U I £V I ARt | N AP | I AU 34144 I AU 4.149 . .. 818,512 |....02/26/2024 ...|....01/31/2029 ...
912820-KD-2 . UNITED STATES TREASLRY .. . A 9,046,911 [...99.5625 |. .. 8,952,560 |. .8,991,900 .9,038,632 |.. .0 o 4113 129,849 191,078 |....03/06/2024 .. 02/28/2029 ...
91362*-AA-9 ..... Mor tgage Guaranty Tax and Loss Bond ..... . |...0.. AL ... 489,599,930 . 100.0000 |... ...489,599,930 |.... ..489,599,930 |[............ 489,599,930 0 . ceet0 o0 [0 ].....0.000 ... 0.000 |N/A ..... .0 [.. ..0 [....03/12/2015 ...|....12/13/2034 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer 631,922,736 [ XXX 625,406,068 627,683,230 629,151,222 0 (358,540) XXX XXX 1,203,744 3,329,282 XXX XXX
36179N-05-0 ... G2 MA1376 - RMBS . A ...94.0357 |... .. 1,242,615 |.... 01,321,429 |.. .... 1,461,083 B U [0 e 2. ARt | N AU | ) AU’ 34144 I AU 1.948 . 52,857 |....11/04/2016 ...|....10/20/2043 ...
36179R-GA-1 ..... G2 MA2893 - RMBS . A ...93.9868 |. ... 9,731 ). ... 10,353 11,274 .. .0 ... (142) . .2.287 ....07/22/2015 .. 06/20/2045
36179R-JF-7 ..... G2 MA2962 - RMBS . A ...93.9861 ..1,768,608 |. 1,881,775 .2,084,865 |.. .0 ..(30,747) | .1.972 ....10/05/2016 .. 07/20/2045
36179R-L0-0 ..... G2 MA3035 - RMBS . A ...93.9861 1,458,382 |. . 1,551,700 1,717,383 .. .0 .. (25,011) | ......2.011 ....12/16/2015 .. 08/20/2045 ...
36179T-E3-5 ..... G2 MA4654 - RMBS . A ...96.1546 |... 968,938 JU Y AU (11,871) |oeeeeeeeeeeeenn0 e l0 ]l 4.500 . 2.4% ...06/04/2019 ...|....08/20/2047 ...
36179T-SJ-5 ..... G2 MA5021 - RMBS ... A ...95.9724 |... 931,912 JLUI I (12,123) |eeeeeeeeeeeenl0 feiiiiiiiiinnnnnn0 04,500 ... 2.110 ....10/31/2019 ...|....02/20/2048 ...
36179U-K2-7 ..... G2 MA5713 - RMBS ... A . 100.9536 |... .... 1,062,672 JLO I U ( (1151 DN ARt | R AU | B AR T 41 I AU 2.327 ....07/18/2019 ...|....01/20/2049 ...
36179U-05-4 ..... G2 MAS876 - RMBS ... A ...93.0158 |... ....2,760,870 JL O R (- N N N RPN o I RO 3144 I AN 1.995 ....01/17/2020 ...|....04/20/2049 ...
36179V-2R-4 ..... G2 MA7052 - RMBS ... A ...83.7343 |... 0 e (1,076) [0 e l0 el 2,500 |- 1.658 ....12/04/2020 ...|....12/20/2050 ...
3622AC-Uli-8 ..... G2 786997 - RMBS ... A . 101.8556 |... ....16,059,083 |.... . . ...16,276,058 O 2,978 L0 [0 00006000 |- 5.0M .. 945,991 |....12/15/2023 ...|....10/20/2083 ...
3622AC-YL-8 ..... G2 787115 - RMBS . A . 101.8560 |... ...25,356,378 |.... ...24,894,332 |.. ...25,501,750 JL O (01 0 POt | N AU | B SO o 1[40 I AU 5.294 1,493,660 |....12/15/2023 ... |....11/20/2053 ...
38377W-25-6 ..... GNR 2011-099 DF - CMO/RVBS U A ...99.0542 |... ...62,119 |.. O e (1,802) v o0 el 4912 | 2.117 ...3,563 |....06/31/2012 ...|....07/16/2041 ...
38379V-DJ-0 ..... GNR 2016-020 BY - CMO/RMBS . LA ...75.2378 |... . 1,675,000 |.. O e 2517 0 o0 )..2223.000 ). 2.755 . 50,250 |....12/02/2019 ...|....02/20/2046 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 54,726,824 [ XXX 52,584,938 52,862,701 55,240,908 0 (199,954) XXX XXX 243,578 2,924,968 XXX XXX
0109999999. Total - U.S. Government Bonds 686,649,560 | XXX 677,991,006 680,545,931 684,392, 129 0 (558,494) XXX XXX 1,447,322 6,254,250 XXX XXX
05968C-AC-6 ..... FOREIGN TRADE BANK OF LATIN AMERICA INC ...oovveneeefenn oe (V- 1,2 e 2B FE |t 457,783 |...98.1889 |......cevvrennnns 451,669 |................ 460,000 |.......oeeeeens 459,676 |....ccevvveeeenn0 e 485 [0 0 112,375 | 2.477 ...09/09/2020 ... |....09/14/2025 ...
168863-BII-7 ..... CHILE, REPUBLIC OF (GOVERNMENT) .... [ [T .. 1.F FE ..|... 4,315,370 |...99.4010 |... ..4,363,704 |.... 4,387,216 [0 i 11,683 [0 000030125 3.400 ...04/12/2018 ...|....03/27/2025 ...
168863-DV-7 ... CHILE, REPUBLIC OF (GOVERNMENT) . 1.FFE .. 259,823 |...85.9882 |. ..223,569 |. .259,869 |.. .3.507 ....01/27/2022 .. 01/31/2034
168863-DI-5 ..... CHILE, REPUBLIC OF (GOVERNMENT) . 1FFE .. ...74.5876 |. ..149,175 |. .198,212 |.. .4.055 ....01/27/2022 .. 01/31/2062
168863-DX-3 ..... CHILE, REPUBLIC OF (GOVERNMENT) 1.FFE .. ...95.2277 |. ..190,455 |. 199,951 |.. .2.762 ....01/27/2022 .. 01/31/2027
291341I-AB-3 . EMIRATE OF ABU DHABI .... .. 1.CFE .. ...97.8798 |. ..4,140,316 |. 4,197,376 |.. L3722 ....09/06/2018 .. 05/03/2026 ...
29135L-AA-8 ..... EMIRATE OF ABU DHABI ... .. 1.CFE .. ...95.7991 ..5,288,110 |. .5,520,000 .5,408,173 |.. 37,513 | ......3.908 ...04/13/2018 .. 10/11/2027 ...
20246B-AE-8 ..... EMPRESAS PUBLICAS DE MEDELLIN ESP .. .. 3.AFE ..|... ...88.6442 |... 540,730 |.... ... 610,000 |.. 540,730 1 (2,126) [evniiiiiiiiinn0 0 40250 L 3.828 ....08/13/2019 ...|....07/18/2029 ...
455780-AX-4 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) . |--2.BFE ..|... . 109.5890 |... .1,640,000 |.. 2,177,249 .. (35,454) |.eeevniiieeeeen0 [0 ]l 6625 .. 3.321 ....01/08/2021 ...|....02/17/2037 ...
455780-Cli-4 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) . |- 2.BFE ..|... ...64.1593 |... .1,050,000 |.. 1,040,668 |....ovevvvennnnd [ 229 |0 [0 00008.050 | 3.100 ....01/05/2021 ...|....03/12/2051 ...
46513J-B4-2 ..... ISRAEL, STATE OF (GOVERNMENT) .... |- 1L.EFE ... ...70.4385 |... ..530,000 |.. e (1,088) |oeeeeviieeeeenn0 [0 ] 3,875 | 3.408 . ....07/02/2020 ...|....07/03/2050 ...
501499-AB-3 ..... KUWAIT, STATE OF (GOVERNMENT) .... .- LEFE ... ...96.8943 |... . .5,300,000 |.. 5,266,762 L8 0 [0 ]00030500 3.798 [MS ...... .. 185,500 |....04/13/2018 ...|....03/20/2027 ...
698299-All-4 ..... PANAMA, REPUBLIC OF (GOVERNVENT) ... .. 2.CFE ..|... ...93.0000 |... 1,720,500 |.... .1,850,000 |.. 2,492,102 L (54779) |0 [0 ] 06.700 . 2.731 (W ....... .. 123,950 |....01/08/2021 ...|....01/26/2036 ...
698299-BN-3 . PANAMA, REPUBLIC OF (GOVERNMENT) ... .|-.2.CFE .. ...70.1250 |. ..1,514,700 |. .2,160,000 .2,168,073 |.. ... (979) |. .2.198 . 48,643 |....01/20/2021 .. 09/29/2032 ...
71567R-AH-9 ..... PERUSAHAAN PENERBIT SURAT BERHARGA SYARI . ..2.BFE .. ...98.0960 |. .. 1,383,154 |. .1,410,000 1,490,144 |.. .. (34,941) | .1.558 . 58,515 |....01/06/2021 .. 03/29/2027
718286-Bi-6 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . ..2.BFE .. ...95.9333 |. .. 1,976,226 |. .2,060,000 .2,562,287 |.. .. (34,286) |. .2.665 103,000 |....01/08/2021 .. 01/13/2037
718286-CR-6 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . .. 2.BFE .. ...88.7646 |. 870,000 |.. ......3.556 . 30,937 |....08/21/2022 .. 09/29/2032 ...
TAT2TP-AY-T ..... QATAR, STATE OF (GOVERNMENT) .. 1.CFE ..|... ...94.8637 |.............. 2,049,056 |..............2,160,000 |..............2,884,686 |.................0 [.........(21,083) |....oeeereennnn0 foeiiiiinnnnnn 0 ]l 5,108 Ll 3.076 |AO ...... .. 110,225 |....01/08/2021 ...|....04/23/2048 ...
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74730D-AC-7 ..... QATARENERGY ....evvvvennieeiiiiiiieecciiii e eevni e fean e [CRR—. 1,2 e LACFE s 465,004 |...84.1652 |.........ceunnnn. 395,576 |....cevunnens 470,000 |ooeevvnnnninnnnns 466,612 [....cccevvneenn0 Jvveneee 474 [0 00000002250 . 2.370 ....06/30/2021 ...|....07/12/2031 ...
760942-BA-9 ..... URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN ... (V- v |- 2.BFE ... 2,106,156 |...91.5000 |... 202,056,204 |o.ooeeeeennenn0 e (13,196) [0 feeeieeel0 000250100 - 3.212 ....01/08/2021 ...|....06/18/2050 ...
760942-BB-7 ..... URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN ... [CRR—. e | 2B FE ... .. 594,378 |...99.0000 |.................534,600 [.................540,000 |.................565,360 [........ccoeeenn0 |oreeennnnn (8,180) |ouenneiinnnnnnnl [0 el 4375 | 2.757 ....12/13/2019 ...|....10/27/2027 ...
77586R-AK-6 ..... ROMANIA (GOVERNMENT) ... (V- oo |- 2.CFE ..|... .. 1,858,612 |...94.1927 |... 2214 [0 |0 f0032000 . 3.130 ....01/19/2022 ...|....02/27/2027 ...
T7586R-AL-4 ..... ROMANIA (GOVERNMENT) ... [CRR—. . |- 2.CFE ..|... .. 1,401,117 |...81.3467 |... v 174 [0 0 [ 30625 3.698 ....01/19/2022 ...|....03/27/2032 ...
80413T-AP-4 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) (V- .. 1.EFE ..|... .. 1,086,800 |...94.9990 |... .... 1,057,944 e (8,372) |0 [0 ]022.500 . 1.656 ...06/18/2021 ...|....02/03/2027 ...
91087B-AC-4 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME .... Covrrs 1 |- 2.BFE ... ...97.7400 |... .... 4,293,508 o (5,672) [euviiiiiiiiinn0 0 40150 4.001 ....04/12/2018 ...|....03/28/2027 ...
16320U-BA-6 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. D...... .- 1.DFE ..|... ...76.1390 |... s ... 3,336,650 L (6,876) [oeeeeeeieeeeen0 |eiiieieeennnnl0 [ 140500 ... 3.619 ....07/02/2020 ...|....04/22/2060 ...
M8489S-AN-7 ..... QATAR, STATE OF (GOVERNMENT) ........... .. 1.CFE .. ...84.4957 |. 836,507 ..990,000 1,228,288 |.. (6,203) |. .3.030 ....07/02/2020 .. 04/16/2050
Y20721-BM-0 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) .. .. 2.BFE .. ...93.6613 |. ..945,979 |. .1,010,000 1,188,648 |.. (5,827) |- .3.850 ....12/13/2019 .. 01/15/2045
Y20721-B0-1 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) ..2.BFE .. ...98.4700 |. ..807,454 |. .843,911 |.. . (11,347) | ......2.853 ....12/13/2019 .. 01/08/2027 ...
Y7133\-AB-5 ..... e |- 2.B FE LL]... ...91.5480 |... 869,706 |.... , 124,149 e (5,488) [ 0 |0 [ 5875 [ 4.044 ...01/20/2021 ...|....05/05/2045 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 57,146,424 | XXX 48,802,494 56,583,429 (79,408) (164,805) 573,601 2,057,755 XXX XXX
0309999999. Total - All Other Government Bonds 57,146,424 [ XXX 48,802,494 56,583,429 (79,408) (164,805) 573,601 2,057,755 XXX XXX
13063A-5E-0 ..... CALIFORNIA STATE ... .. 1.CFE ..|... . 113.7660 |.....cevnnnnns 2,827,085 |.... ....3,001,709 JLUI I (11,180) |. ... 46,594 |... ....10/01/2024 ...|....04/01/2034 ...
13063A-5G-5 ..... CALIFORNIA STATE . .1.CFE .. . 118.3680 |. ..2,047,766 |. .2,008,504 |.. .0 .. (12,250) | . 32,654 ....10/21/2022 .. 04/01/2039
13063D-GD-4 . CALIFORNIA STATE . .1.CFE .. ...96.4510 |. ..2,965,868 |. .3,137,361 |.. .0 . (17,739) | . 34,594 ....04/18/2018 .. 04/01/2033 ...
13063D-RD-2 ..... CALIFORNIA STATE ... .. 1.CFE ..|... ...96.6250 |... ....1,001,036 O e (B75) [0 o0 2,375 | 2.314 (A0 oo e 5,938 |... ...01/08/2020 ...|....10/01/2026 ...
13063D-YT-9 ..... CALIFORNIA STATE . .. 1.CFE ..|... ...84.8010 |... ....2,070,414 0. ....06/16/2022 ...|....11/01/2030 ...
20772J-G4-8 ..... CONNECTICUT ST ... .. 1.DFE ..|... . 100.8020 |... 0 . ....05/13/2015 ...|....06/15/2032 ...
452151-LF-8 ..... ILLINOIS ST ... .. 1.G FE ..|... ...98.6850 |... ....11/22/2021 ...|....06/01/2033 ...
452153-AV-1 ..... ILLINOIS ST ... .. 1.G FE ..|... ...95.2360 |... .. ....08/17/2021 ...|....03/01/2041 ...
452153-BK-4 ... ILLINOIS ST ... .. 1.CFE ..|... ...98.9799 |... ..475,294 |.. ....01/10/2022 ...|....06/01/2033 ...
574193-SK-5 ... MARYLAND ST .... .. 1.AFE ..|... . 109.2910 |... .7,000,000 |.. ....8,384,249 . ...03/10/2020 ...|....03/15/2033 ...
646039-YP-6 ..... NEW JERSEY ST .. 1.EFE ..|... . 104.39%0 |... .2,725,000 |.. ... 2,991,507 0. ....11/19/2020 ...|....06/01/2030 ...
70914P-ME-9 ..... PENNSYLVANIA (COMMONIEALTH OF) .1.CFE .. . 100.0590 |. ..395,000 .403,480 |.. .0 ....04/16/2020 ..
70914P-MJ-8 ..... PENNSYLVANIA (COMMONWEALTH OF ) .1.CFE .. . 101.0910 |. .1,910,000 1,960,797 |.. .0 ...08/07/2024 ..
70914P-18-1 ..... PENNSYLVANIA (COMMONNEALTH OF) ... e |10 .. 1.CFE ..|... .. 88.6080 |... ..245,000 |.. 218,388 0 . ...01/11/2023 ... {....
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 32,338,079 [ XXX 28,787,185 27,952,647 30,631,836 0 (365,905) 0 0 XXX XXX XXX 316,599 1,111,718 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 32,338,079 | XXX 28,787,185 27,952,647 30,631,836 0 (365,905) 0 0 [ XXX XXX XXX 316,599 1,111,718 XXX XXX
034286-FT-6 ..... ANDOVER MASS 2 ... .. 1.AFE ..|... ...79.5820 |... ..3,819,936 |.... .4,800,000 |.. ....4,800,000 0 . N 0 2,793 |l 2,792 |IN L ceen 22, 134,064 |....12/09/2021 ...|....11/01/2039 ...
108151-VU-2 ..... BRIDGEPORT ... . .. 1.EFE .. . 106.5130 |. ..159,770 |. . 150,000 162,135 |.. .0 (2,022) | .. R R . s . 11,460 |....09/26/2018 .. 01/15/2030
141195-Mi-4 ... CARBONDALE ILL 2 .1.CFE .. .. 88.0610 |. .. 1,241,660 |. .1,410,000 .1,410,000 |.. .0 .0 . e e . s . 54,186 |....02/16/2022 .. 12/01/2035
141195-MX-2 ... CARBONDALE ILL -2 .1.CFE .. ...87.5410 |. 1,527,590 |. . 1,745,000 1,745,000 |.. .0 .0 . RN RN . s . 68,805 |....02/16/2022 .. 12/01/2036 ...
15722T-J8-1 ... CHABOT-LAS POSITAS CALIF CMNTY COLLEGE D . N .1.CFE .. ...92.4050 |. ..2,712,087 |. . 2,935,000 .2,768,302 |.. .0 60,497 |. . e e .15, . 87,773 |....04/22/2022 .. 08/01/2027 ...
167615-C8-4 ..... CHICAGO ILL PK DIST 2. .. 1.CFE ..|... . 101.0240 |... 692,014 |.... ... 685,000 |.. 712,970 0 foeeennnn. (5,249) | s . 27,400 |....05/20/2020 ...|....11/15/2031 ...
213185-LJ-8 ..... COOK CNTY ILL .. 2 ... .. 1.EFE ..|... . 102.1160 |... ..335,000 |.. ....344,744 0 . .. (4,970) | s . 16,750 |....01/19/2018 ...|....11/15/2035 ...
235218-49-6 ..... DALLAS TEX B L .. 1.DFE ..|... ...98.6180 |... ....905,628 0. . 46,755 |....03/22/2023 ...|....02/15/2035 ...
346832-CF-3 ... FORT BEND TEX GRAND PKWY TOLL RD AUTH LT .... L2 .. .. 1.BFE ..|... . ...88.9770 |... 0 . .30,000 |....05/20/2022 ...|....03/01/2038 ...
386138-L7-4 ..... GRAND PRAIRIE TEX 2. .. 1.B FE ..|... 1,000,000 |...91.4670 |... 1,000,000 0. . 41,690 |....08/05/2022 ...|....02/15/2035 ...
386138-L8-2 ..... GRAND PRAIRIE TEX L2 ... .. 1.BFE ..|... .. 2,800,000 |...91.5350 |... 2,562,980 |.... ....2,800,000 0 . .. 120,092 |....08/05/2022 ... |....02/15/2036 ...
386138-L9-0 ..... GRAND PRAIRIE TEX 2 .1.BFE .. 2,225,000 |...91.5340 |. ..2,036,632 |. .2,225,000 |.. .0 . 97,433 |....08/05/2022 .. 02/15/2037 ...
442331-3K-8 . HOUSTON CITY ... 1 .1.DFE .. 3,236,664 |...83.8390 |. .. 3,223,610 |. . 3,845,000 .3,265,077 |.. .0 152,300 |....01/23/2023 .. 03/01/2047 ...
44236P-A-3 ... HOUSTON TEX CMNTY COLLEGE SVS ... L2 ... .. 1.BFE ..|.. .. 1,315,000 )...75.3300 |... 990,5% |.... .1,315,000 |.. .... 1,315,000 0. ... 27,076 |....01/22/2021 ...]....02/15/2036 ...
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478164-JX-5 ..... JOHNSON & MIAMI CNTYS KANS UNI SCH DIST L EFE i 2,696,495 |. 104.3330 [..eeveennnnn 2,556,159 |...ccvvunnnnns 2,450,000 |....ccevnnnnns 2,534,358 |..oevvnininiinnns 0 |.eeens (29,713) |- eeevvveeeeennd0 o0 .005.000 ..o 3.631 [MS ..ooo [oeeeiiinnnnn 40,833 [onniininnnn, 122,500 |....11/09/2018 ...|....09/01/2036 ...
484008-NV-5 ..... KANE CNTY ILL SCH DIST NO 131 AURORA EAS .... .. 1.DFE ..|... ...98.7980 |... ....623,844 0 e (9,401) [0 e l0 02224000 |- 2.20 (D ....... . 23,400 |....02/13/2020 ...|[....12/01/2038 ...
484008-NW-3 ..... KANE CNTY ILL SCH DIST NO 131 AURORA EAS .... .. 1.DFE ..|... ...98.3410 |... ....292,834 O [ (4312) [0 [0 flll0040000 . 2.260 (D ....... . 11,000 |....02/13/2020 ...|....12/01/2039 ...
544646-A6-9 ..... LOS ANGELES CALIF UNI SCH DIST ... .. 1.DFE ..|... . 103.0180 |... .... 1,287,411 O e (37,943) |0 e l0 nnl5.981 | 2.548 (W ....... . 71,473 |....01/09/2020 ...|[....05/01/2027 ...
642714-DN-6 ..... NEW BRITAIN CONN .. 1.F FE ..|... ...76.7940 |... .... 2,520,075 O e (6,427) o0 [0 000003.250 | 2.938 [MS ...... . 80,600 |....11/29/2021 ...|....09/01/2042 ...
64966M-EB-1 ..... NEW YORK CITY .. .. 1.CFE ..|... ...95.1380 |... ....1,025,171 O e 9,031 [0 feeiel0 2,520 |- 3.485 [FA ...... . 26,460 |....02/14/2018 ...|....08/01/2027 ...
64966M-WL-9 ..... NEW YORK CITY .. ...99.8710 |... .... 1,220,000 O 0 0 [0 0000030375 | 3.375[MS ...... . 41,175 |....02/23/2018 ...|....03/01/2025 ...
649660-B5-8 ..... NEW YORK CITY .. L 111.1210 |... ....2,686,876 0 [ (21,506) [oeeeeeeeeeeen0 o0 enl.5.250 | 4.061 ...056/19/2022 ...|....05/01/2038 ...
64966S-EN-2 ..... NEW YORK CITY L1 ...90.5510 |. .193,335 |.. .0 .4.023 ....04/21/2022 .. 08/01/2028
64966S-EY-8 ..... NEW YORK CITY L1 ...90.7020 |. .856,196 |.. .0 .4.023 ....04/21/2022 .. 08/01/2028
68608K-NF-1 ... OREGON ........ .1 . 103.7670 |. .3,858,802 |.. .0 ......4.862 ....01/24/2023 .. 08/01/2038 ...
717813-XV-6 ..... PHILADELPHIA PA .. 1. ...98.7710 |... ... 500,000 |.. 500,000 O 0 0 [0 el 2,156 | 2.156 ...01/09/2020 ...|....07/15/2025 ...
748508-B5-6 ..... QUINCY MASS .1 ...76.8290 |... .4,365,000 |.. .... 4,365,000 O 0 0 [0 000022990 |l 2.990 ...12/15/2021 ... |....12/15/2039 ...
798186-N9-9 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... 1. ...94.5210 |... ..440,000 |.. O 0 0 [0 0000000798 |- 0.798 ....01/08/2021 ...|....08/01/2026 ...
798186-P3-0 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... I .1 ...89.4020 |... ..430,000 |.. O 0 0 [0l 1,224 1.224 ....01/08/2021 ...|....08/01/2028 ...
798186-P9-7 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA ... 2 ... 1. ...76.5390 |... 1,720,000 |.. O 0 0 [0 el 12927 | 1.927 ....01/08/2021 ...|....08/01/2034 ...
798186-02-1 ..... SAN JOSE CALIF UNI SCH DIST SANTA CLARA 2. .1 e 1,150,000 |...75.2120 |... .1,150,000 |.. O 0 0 [0 000002.027 | 2.027 ...01/08/2021 ...|....08/01/2035 ...
810827-XD-2 ..... SCRANTON PA SCH DIST 2 ... .. 1.DFE ..|... . 105.2410 |... 152,599 |.... 151,796 O e (2,187) 0 feeeeeiiiieeeel0 002225000 |- 3.300 ....11/01/2017 ...|....12/01/2031 ...
914233-3J-8 ..... UNIVERSITY CONN 2. .. 1.DFE ..|... . 109.2820 |... 2,087,286 |.... .... 2,073,304 .0 (19,116) [evvvvvvvvvvnnnnnn0 ool 1000005.000 | 3.660 ....06/20/2022 ...|....05/01/2041 ...
938429-2B-2 ..... [WASHINGTON CNTY ORE SCH DIST NO 48J BEAV 2 .1.BFE .. . 106.0440 |. .. 3,748,655 |. .3,753,742 |.. .0 .. (24,712) | .4.031 ....09/16/2022 .. 06/15/2052
940859-HR-5 ..... [WASHOE CNTY NEV SCH DIST 2 .1.DFE .. . 109.0050 |. .962,007 |.. .0 ..(26,838) |. ......1.420 ....06/26/2020 .. 10/01/2030
986082-E9-2 ..... YONKERS N Y ...oiieininnnns coveennnns |- LEFE ... ...97.5550 |... .. 2,214, .2,270,000 |.. ....2,218,192 0 e (5,992) |0 o0 )l 2,678 ).l 2.401 . ...01/10/2020 ... |....05/01/2026
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - er Obligations 59,788,288 [ XXX 54,122,611 58,820,000 59,262,939 0 (107,706) XXX XXX 575,19 2,184,575 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 59,788,288 | XXX 54,122,611 58,820,000 59,262,939 0 (107,706) XXX XXX 575,196 2,184,575 XXX XXX
010869-KA-2 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV ....eevnvvvvns foun ven | vneeen |2 ceviis feeen 1A ) . 101.4370 |... ...25,359 |.... ...25,000 |.. 0 feeeeennnn (1,126) | ....03/01/2017 ...|....10/01/2029
010869-KF-1 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV . .. 1.G FE . 104.9170 |. ..566,552 |. ..540,000 .0 ..(10,174) |. ....03/01/2017 .. 10/01/2029
01170R-KQ-4 ..... ALASKA HOUSING FINANCE CORPORATION . .1.BFE .. ...98.4730 |. ..1,816,827 |. . 1,845,000 .0 ....08/06/2020 .. 12/01/2044
01179R-L9-2 ..... ALASKA MUN BD BK ALASKA MUN BD BK AUTH . .1.DFE .. ...84.0820 |. .. 3,363,280 |. .4,000,000 .0 ....01/12/2023 .. 12/01/2031
03255L-KK-4 . ANAHEIM CALIF PUB FING AUTH LEASE REV ......coevvvvvnn foun nn .1EFE .. ...72.5950 |. ..5,607,964 |. . 7,725,000 .0 ....12/02/2021 .. 07/01/2041 ...
04780M-F7-9 ..... ATLANTA GA ARPT REV .eeeeeeeeeee e e e e [ e .1.DFE .. . 102.0610 |. .. 3,572,135 |. .3,500,000 .0 ...10/05/2022 .. 07/01/2052 ...
052193-AT-6 ..... AUSTIN-BERGSTROM LANDHOST ENTERPRISES IN .. .. 1.G FE ..|... . 101.9630 |... 101,963 |[.... ... 100,000 |.. 0. ....10/12/2017 ...|....10/01/2033 ...
052193-AU-3 ... AUSTIN-BERGSTROM LANDHOST ENTERPRISES IN .. .. 1.G FE ..|... . 101.9630 |... ..125,000 |.. 0 . ....10/12/2017 ...|....10/01/2034 ...
052398-HT-4 ..... AUSTIN TEX ARPT SYS REV .. 1.EFE ..|... . 103.7070 |... . .1,740,000 |.. 0. ....06/19/2022 ...|....11/15/2042 ...
052398-HII-7 ..... AUSTIN TEX ARPT SYS REV .. 1.EFE ..|... . 103.0840 |... 1,808,970 |.... 1,750,000 |.. 0 . ....10/05/2022 ...|....11/15/2052 ...
072024-PY-2 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .. 1.EFE ..|... . 113.5400 |... 1,703,100 |.... 0. ....10/28/2022 ...}|....10/01/2050 ...
072024-WS-7 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .. 1.CFE ..|... ...90.7310 |... 1,655,841 |.... . .... 1,915,662 0 . ...12/29/2020 ...|....04/01/2031 ...
072024-YC-0 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .1.DFE .. ...77.3170 |. ..5,412,190 |. .7,000,000 .7,000,000 |.. .0 ....12/09/2021 .. 04/01/2041 ...
072031-AR-8 ..... BAY AREA WTR SUPPLY & CONSV AGY CALIF RE . .1.DFE .. ...92.0090 |. ..1,610,158 |. .1,750,000 .1,690,700 |.. .0 ....01/19/2023 .. 10/01/2034
07244R-BC-4 ... BAY LAUREL CTR CMNTY DEV DIST FLA WTR & .1.CFE .. . 100.4050 |. 1,129,556 |. . 1,125,000 .1,125,000 |.. .0 ....06/19/2022 .. 09/01/2042
11506K-HB-0 ... BROWARD CNTY FLA PORT FACS REV ... . 1EFE .. . 104.4370 |. .. 3,498,640 |. .3,350,000 .3,513,918 |.. .0 ...10/04/2022 .. 09/01/2052
13016N-EU-4 ..... CALIFORNIA CNTY CALIF TOB SECURITIZATION . . 1.GFE .. . 100.2100 |. ...30,000 ..32,234 |.. .0 ....06/03/2020 .. 06/01/2036 ...
130320-XN-3 ..... CALIFORNIA HEALTH FACS FING AUTH REV .. 1.DFE ..|... ...95.5550 |... .2,210,000 |.. ....2,139,221 0 . ...04/22/2022 ...|....06/01/2026 ...
13048V-C8-9 ..... CALIFORNIA MUN FIN AUTH REV .... .. 1.DFE ..|... .. 3,400,000 |...81.3280 |... .3,400,000 |.. ... 3,400,000 0. ....02/04/2022 ...|....11/15/2036 ...
13048V-ZH-1 ... CALIFORNIA MUN FIN AUTH REV .... .. 1.EFE ..|... .. 7,725,000 |...74.6820 |.............. 5,769,185 |.... 7,725,000 |.. ... 1,725,000 0 . ...12/09/2021 ...|....02/01/2046 ...
130770-Ri-4 ..... CALIFORNIA ST UNIV REV ....ccevvvniiniinnnnnnininnnnnnns fooe ven | oneeens | ceeeeenis CADFE 248,038 |...66.4610 |.........coennnns 232,614 [ 350,000 [......ccceunnnnns 251,349 | (U 1,752 ...01/26/2023 ...|....11/01/2052 ...
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130808-2Y-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV ......oeoveifors vun]vnnnnns 2 i LEFE L 375,000 |...74.5720 |....ovnnnenennnnn 279,645 [onnniiinnnnnnns 375,000 f.....ccevvnnnnn 375,000 |oeiiennnnnnnnnnd (O R | R PN | I AR | B KN 2.682 |...... 2.682 [FA ..coo |oeviiiiniiinnns 4,191 ....01/15/2021 ...|....02/01/2039 ...
14574A-AK-0 ... CARSON CALIF PENSION OBLIG N2 e | 1.CFE Ll .. 87.0670 |... ... 800,000 |.. J I N | I FORRRRRt | B ISP | B AU 2.835 |...... 2.835 (W ....... .... 10,458 |... ....06/11/2020 ...|....01/15/2032 ...
14574A-AN-6 ... CARSON CALIF PENSION OBLIG 2 e [ 1.CFE L L. 777710 |... .3,300,000 |.. LU O ( K TR0 N | I RPN | ) AN 3.6% |...... 3.204 [ ....... ... 56,241 |... ....02/23/2021 ...|....01/15/2044 ...
167510-AX-4 ..... CHICAGO ILL BRD ED DEDICATED CAP IMPT .. N2 e [ 2.AFE L . . 108.8630 |... . 500,000 |.. 0 [ (2,768) |0 [0 e 5.250 |...... 4.430 [AO coeeen Joeeennieeeeeee 6,563 |... ....03/01/2023 ...|....04/01/2034 ...
167530-AQ-0 ..... CHICAGO ILL HSG AUTH 2. .. 1.DFE ..|... .. 679,290 |. 103.1520 |... O o (7,788) |0 o0 e 5.000 |...... 3.551 e 16,250 ... ....09/14/2018 ...|....01/01/2035 ...
167530-BB-2 ..... CHICAGO ILL HSG AUTH ... N L .. 1.DFE ..|... 1,315,000 |...97.3880 |... . . JL I I | I APPSRt | B IR | ) FOU 3.972 |...... 3.973 .... 26,116 |... ...09/14/2018 ...|....01/01/2028 ...
167530-BD-8 ..... CHICAGO ILL HSG AUTH ... B L .. 1.DFE ..|... ..685,000 |...96.1770 |... ... 685,000 |.. LU RN | N | RPN | ) SN 4172 |...... 4.173 ... 14,289 ... ....09/14/2018 ...|....01/01/2030 ...
167593-2D-3 ..... CHICAGO ILL O HARE INTL ARPT REV ... 2 ... .. 1.EFE ..|... .. 846,664 |. 104.0070 |... ... 800,000 |.. O [ (4,443) |0 [0 e 5.000 |...... 4.232 .... 20,000 |... ....08/31/2022 ...|....01/01/2037 ...
167593-T5-1 ..... CHICAGO ILL O HARE INTL ARPT REV 1 .1EFE .. ...87.7380 |. .3,000,000 .0 2,446 |......2.446 . 36,690 ....00/25/2020 .. 01/01/2031
167593-T6-9 ..... CHICAGO ILL O HARE INTL ARPT REV ... 1 . 1EFE .. ...86.2670 |. . 3,550,000 .0 .2.546 |......2.830 . 45,192 ....06/16/2022 .. 01/01/2032
167725-AC-4 ..... CHICAGO ILL TRAN AUTH SALES & TRANSFER T . 1 .1.CFE .. . 108.3230 |. . 3,144,140 .0 ......6.899 |......6.067 . 18,076 ....10/28/2022 .. 12/01/2040 ...
178860-B0-4 ... CIVICVENTURES ALASKA REV 2 ... .. 1.EFE ..|... . 100.5010 |... ... 900,000 |.. 910,175 0 [ (14,989) |0 e l0 e 5.000 |...... 3.260 .... 15,000 |... ...08/14/2015 ...|....09/01/2027 ...
186352-SJ-0 ..... CLEVELAND OHIO ARPT SYS REV .... B L .. 1.F FE ..|... ...98.2780 |... .2,500,000 |.. ....2,503,778 LU R (< 117N N | I RPN | ) AN 2.592 |...... 2.438 ..., 32,400 |... ....01/14/2020 ...|....01/01/2026 ...
186427-GH-7 ..... CLEVELAND OHIO WTR REV .. 1.CFE ..|... . 109.2760 |... JO I R 2 B (1) ARt | B IR | ) AU 5.000 |...... 1.010 e 13,750 ... ....05/26/2020 ...|....01/01/2030 ...
19668Q-LC-7 ..... COLORADO ST BLDG EXCELLENT SCHS TODAY CT . .. 1.DFE ..|... . 103.6300 |... O [ (15,487) |0 o0 e 5.000 |...... 3.491 e 17,299 .. ....11/21/2018 ...|....03/15/2038 ...
20281P-KV-3 ..... COMMONWEALTH FING AUTH PA REV .. 1.DFE ..|... ...86.3480 |... 0 [ 16,131 |0 o0 e 3.657 |...... 5.621 (D coeveee |oeeeenieeeeens 5,486 |... ....10/28/2022 ...|....06/01/2038 ...
20281P-MJ-8 ..... COMMONWEALTH FING AUTH PA REV .. 1.DFE ..|... 3,370,000 |...99.0430 |... LU RN | N | RN | B SN 2.153 |...... 2,153 (D ....... ...6,046 |... ....01/10/2020 ...|....06/01/2025 ...
20282E-AP-1 ..... COMMONWEALTH FING AUTH PA TOB MASTER SET . .. 1.DFE ..|... . 104.6040 |... 470,718 |.... 467,850 0 [ (4,816) |0 o0 e 5.000 |...... 3.751 ...02/14/2018 ...|....06/01/2033 ...
20775H-AY-9 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. 1.AFE ..|... ...97.8860 |... .. 1,404,664 |.... .... 1,530,908 0 [ (12,808) |ovveeeeciiennd0 o0 e 3.250 |...... 2.197 ....07/29/2020 ...|....05/15/2044 ...
249182-TE-6 ..... DENVER COLO CITY & CNTY ARPT REV ... . .. 1.DFE .. . 119.3100 |. ... 706,057 |.. .0 .5.750 |......4.799 ....11/04/2022 .. 11/15/2036
249182-TN-6 ..... [DENVER COLO CITY & CNTY ARPT REV 2 .1.DFE .. . 103.1500 |. .1,516,526 |.. .0 .5.000 |......4.830 ... 11/22/2022 .. 11/15/2053
254764-JR-5 ..... [DISTRICT COLUMBIA HOSP REV ........ 2 . 1EFE .. . 101.3990 |. .815,234 |.. .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 .. ...95.8330 |. 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 .. .. 88.6710 |. .2,070,000 .2,100,885 |.. .0 ......2.483 |......2.212 ...02/13/2020 .. 12/01/2030 ...
282659-BJ-9 ... EL CAJON CALIF 1 .. 1.CFE ..|... ...79.3130 |... ..450,000 |.. 453,381 O e (594) |0 [0 e 2.790 |...... 2.636 ....01/22/2021 ...|....04/01/2036 ...
282659-BK-6 ..... EL CAJON CALIF ... 1 .. 1.CFE ..|... ...74.9780 |... ..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.EFE ..|... ...84.6180 |... . 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 .. N A .. 1.CFE ..|... ...98.3490 |... .2,000,000 |.. 2,002,963 0 [ (5,884) |0 [0 e 1.258 |...... 0.960 ....11/13/2020 ...|....07/01/2025 ...
341271-AF-1 ..... FLORIDA ST BRD ADMIN FIN CORP REV .. B L .. 1.CFE ..|... .. 86.7170 |... ..585,000 |.. O [ (2,973 [0 [0 2.154 |...... 1.593 ...12/14/2020 ...|....07/01/2030 ...
341271-AH-7 ..... FLORIDA ST BRD ADMIN FIN CORP REV .. 12 .. 1.CFE ..|... . 101.2370 |... .2,830,000 |.. 2,998,322 0 . e (8178) [0 [0 | 5.52 |...... 4.708 ....10/01/2024 ...|....07/01/2034 ...
34446A-BZ-0 ..... FOND DU LAC COUNTY ...eevvvniiiiinnnnns 2. .1.CFE .. ...97.3570 |. ..491,653 |. ..505,000 ....505,000 |.. .0 .6.101 |......6.102 ....10/24/2024 .. 11/01/2044 ...
345105-KN-9 ..... [FOOTHILL / EASTERN TRANSN CORRIDOR AGY C .. 1, . 1EFE .. ...71.5510 |. .. 1,431,020 |. .2,000,000 .2,000,000 |.. .0 .3.062 |......3.062 ...0172172021 .. 01/15/2043
38122N-B6-8 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1, .1.DFE .. ...75.3110 |. ..210,871 | . 280,000 ... 280,000 |.. .0 .3.293 |......3.293 ....09/30/2021 .. 06/01/2042
38122N-D5-8 . GOLDEN ST TOB SECURITIZATION CORP CALIF 1, . 1.GFE .. ...79.4060 |. ..2,703,774 |. . 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 1, .1.DFE .. ...79.8980 |. ..639,184 |. . 800,000 .644,996 |.. .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 ..|... ...87.8740 |... 702,992 |.... . 800,000 |.. ... 800,000 J I N | I FORRRRRt | B ISP | B AU 2.215 |...... 2.215 ...06/05/2020 ...|....07/01/2030 ...
39081H-CZ-3 ..... GREAT LAKES WTR AUTH MICH SEW DISP SYS R .... .. 1.EFE ..|... ...79.7520 |... 797,520 |.... .1,000,000 |.. 828,007 0 15,888 o0 0 2.615 |...... 4.715 ....01/12/2023 ...|....07/01/2036 ...
39081J-AK-4 ..... GREAT LAKES WTR AUTH MICH WTR SUPPLY SYS .... .. 1.DFE ..|... . 101.9130 |... .. 1,656,086 |.... 1,625,000 |.. .... 1,675,441 0 [ (32,449) |0 [0 e 5.000 |...... 2.871 ....10/14/2016 ...|....07/01/2030 ...
392274-26-0 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL . .. 1.CFE ..|... . 101.9550 |... 3,004,334 |.... ... 3,006,292 0 [ (11,168) |0 o0 e 5.000 |...... 4.530 ....00/14/2022 ...|....10/01/2049 ...
413890-GD-0 ..... HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ... .. 1.EFE ..|... ...72.7970 |... 1,303,066 |.... .... 1,740,649 0 el 870 |0 o0 e 3125 |...... 3.265 ....10/01/2020 ...|....11/15/2056 ...
41422E-KR-3 ... HARRIS CNTY TEX MET TRAN AUTH SALES & US . .. 1.AFE ..|... ...85.6610 |... ....604,757 LU R (3¢ N N | I RPN | ) AN 2.329 |...... 2.203 ....02/14/2020 ...|....11/01/2031 ...
432308-T3-8 ..... HILLSBOROUGH CNTY FLA AVIATION AUTH REV ... .. 1.DFE ..|... . ...95.0210 |... ....923,403 O e 17,285 |0 o0 e 2.633 |...... 4.710 ...01/23/2023 ...|....10/01/2027 ...
442349-D7-6 ... HOUSTON TEX ARPT SYS REV ..... .. 1.EFE ..|... 1,362,061 |...95.7350 |... .... 1,300,745 O [ (15,192) |0 o0 e 4.000 |...... 2.531 ...09/18/2020 ...|....07/01/2038 ...
442349-ER-3 .| HOUSTON TEX ARPT SYS REV ..... .. 1.EFE .. .. 120,239 |...90.3570 |. . 17,871 |.. .0 eeenn2.285 |......1.657 ...01/05/2021 .. 07/01/2029 ...
45129Y-60-4 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR .... .. 1.BFE ..|.. .. 1,860,000 )...98.9520 |... .1,860,000 |. .... 1,860,000 O 0 0 0 5.428 |...... 5.429 ...10/23/2024 ...|....07/01/2039 ...
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45129Y-6R-2 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ....ccevvune]en von [ eennnnn 2 i CABFE e 1,000,000 |...98.5570 |........eennnnenn 985,570 |.eevuunnnnns 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (0 (VIR R | N RN | ) RN 5.825 |..... 5.826 [JJ .oooees |eviiniiniiinns 7,605 ....10/23/2024 ...|....07/01/2044 ...
452024-GT-3 ... ILLINOIS MUN ELEC AGY PWR SUPPLY SYS REV . N L .. 1.EFE ..|... . 104.1080 |...ccvvnnnnnns 1,447,101 |.... .... 1,504,973 0 e (3,302) |0 o0 e 6.832 |...... 5.740 [FA ...... .er. 39,569 |... ....08/07/2024 ...|....02/01/2035 ...
45204F-AD-7 ..... ILLINOIS FIN AUTH REV 2. .. 1.CFE ..|... ...94.9720 |.....oonnnnnns 3,276,534 |.... ... 3,343,231 LU R 2,345 |0 0 4.000 |...... 4.200 (A0 ...... ..., 34,500 ... ....01/11/2023 ...|....04/01/2050 ...
454898-VL-8 ..... INDIANA MUN PWR AGY PUR SUPPLY SYS REV ..eevvveeeaee foun e 2 ... .. 1.EFE ..|... . 104.7580 |... 0 [ (4,858) |0 [0 e 5.000 |...... 2.840 [JJ cooeees e 6,250 |... ....10/27/2017 ...|....01/01/2033 ...
454898-WN-6 ..... INDIANA MUN PWR AGY PWR SUPPLY SYS REV .......cevvver foun nn 2. .. 1.EFE ..|... . 104.0190 |... ..1,102,601 |.... 0 [ (19,880) |0 o0 e 5.000 |...... 2910 (JJ ....... .... 26,500 |... ....10/27/2017 ...|....01/01/2034 ...
45506D-SN-6 ... INDIANA ST FIN AUTH REV 2 ... .. 1.BFE ..|... . 100.8110 |.oeeevrnnnnnns 1,592,814 |.... e 1,594,386 |...oeeeeennnnn0 [ (23,998) |-vvveneeeeennnnns0 feeeieiiiii 0 e 5.000 |...... 3.411[FA ... e 32,917 ... ...05/08/2015 ...|....02/01/2030 ...
457074-BN-1 ..... INGLEWOOD CALIF 2. .. 1.CFE ..|... ...80.4440 |.........e.... 2,252,432 |.... ....2,890,803 O [ (LRSS N PO | B RPN | ) AN 3.621 |...... 2.99% NS ...... ... 33,796 |... ....12/15/2021 ...|....09/01/2040 ...
462467-02-0 ..... 1OWA FINANCE AUTHORITY 2 ... .. 1.AFE ..|... ...97.1690 |... .. 3,138,559 |.... ... 3,473,861 0 [ (38,327) |0 [0 e 3.000 |...... 1.672 | ....... .. 48,450 |... ...08/25/2021 ...|....07/01/2051 ...
462590-NZ-9 . IOWA STUDENT LN LIQUIDITY CORP STUDENT L . .. 1.CFE .. ...97.8810 |. .495,000 |.. .0 L0 .5.343 |......5.342 ....08/16/2024 .. 12/01/2034
46874T-GC-0 ..... JACKSON TENN HOSP REV . 1.GFE .. . 100.4410 |. ..40,164 |.. .0 ... (655) . .5.000 |......3.310 ....04/09/2015 .. 04/01/2030
46874T-GV-8 ..... JACKSON TENN HOSP REV ... .1.GFE .. . 100.2650 |. . 1,285,000 1,290,281 |.. .0 ..(21,042) |. ......5.000 |......3.310 ...04/09/2015 .. 04/01/2030 ...
469487-RS-3 ... JACKSONVILLE FLA SPL REV .. B .. 1.CFE ..|... ...91.7460 |... ... 500,000 |.. 456,130 0 . 14,653 |0 [0 | 1.270 |...... 4.714 ....01/10/2023 ...|....10/01/2027 ...
47770V-BR-0 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ... B L .. 1.CFE ..|... L..97.7090 |...oovvnnnnnns 3,219,512 |.... .3,295,000 |.. ... 3,294,111 O o 91 0 [0 4.433 |...... 4.437 ....01/23/2023 ...|....01/01/2033 ...
485429-76-4 ... KANSAS ST DEV FIN AUTH REV N L .. 1.EFE ..|... ...95.3790 |..ceevnnnnnnns 3,338,265 |.... .3,500,000 |.. .... 3,496,720 0 e 198 |0 0 e 4.727 |...... 4.736 ....01/23/2023 ...|....04/15/2037 ...
517704-FJ-6 ..... LAS VEGAS NEV CONVENTION & VISITORS AUTH . 2. .. 1.DFE ..|... . 103.6780 |.....cevnnnnns 1,062,700 |.... .1,025,000 |.. .... 1,072,509 O [ (18,017) vl o0 e 5.000 |...... 3.060 ....12/22/2017 ...|....07/01/2032 ...
523470-HJ-4 ..... LEE CNTY FLA ARPT REV 2 ... .. 1.F FE ..|... ...87.6450 |.............. 2,572,381 |.... .2,935,000 |.. .... 2,587,408 O e 6,319 |0 o0 e 4.000 |...... 4.790 ....09/12/2022 ...|....10/01/2051 ...
542690-8C-9 ..... LONG ISLAND PWR AUTH N Y ELEC SYS REV 2. .. 1.F FE ..|... . 103.5600 |.........on... 1,398,060 |.... .... 1,401,689 JLO SR (1115 N N | I RPN | ) SN 5.000 |...... 2.631 ....10/14/2016 ...|....09/01/2029 ...
544435-C3-2 ...... LOS ANGELES CALIF DEPT ARPTS ARPT REV N L .. 1.DFE ..|... . 105.2860 |.......eeen... 2,379,464 |.... . . ....2,486,820 0 [ (3,858) |0 [0 e 6.582 |...... 5.559 ...08/07/2024 ...|....05/15/2039 ...
544445-BR-9 LOS ANGELES CALIF DEPT ARPTS ARPT REV 2. .. 1.DFE ..|... .101.8810 |... ..203,762 |.... . 200,000 |.. ....205,379 LU R < i) N N | I RPN | ) AN 5.000 |...... 2.981 ...01/06/2017 ...|....05/15/2027 ...
544587-Y9-3 . LOS ANGELES CALIF MUN IMPT CORP LEASE RE . 1 .1.DFE .. ...88.5850 |. ... 75,297 |. ...85,000 ..85,291 |.. .0 .1.831 |...... 1.757 ....12/11/2020 .. 11/01/2029
54627R-AS-9 . LOUISIANA LOC GOVT ENVIRONMENTAL FACS & . .. 1.AFE .. ...98.8830 |. .. 2,363,304 |. .2,390,000 .2,390,000 |.. .0 .5.048 |......5.046 ....03/21/2023 .. 12/01/2034
54628C-MP-4 . LOUISIANA LOC GOVT ENVIRONMENTAL FACS & 1 . 1EFE .. ...87.3310 |. ..873,310 |. .1,000,000 ... 882,708 |.. .0 .1.893 |...... 4.500 ....01/19/2023 .. 02/01/2030
546395-R3-0 LOUISIANA PUB FACS AUTH HOSP REV ... -2 1FFE .. . 100.6710 |. 1,253,354 |. . 1,245,000 1,252,638 |.. .0 .5.000 |......3.750 ....03/12/2015 .. 07/01/2034 ...
546395-V6-8 . LOUISIANA PUB FACS AUTH HOSP REV N .1.CFE .. .. 88.1610 |. .. 3,085,635 |. .3,500,000 .3,111,327 |.. .0 \eenn2.282 |......4.624 ...06/16/2022 .. 06/01/2030 ...
546475-T8-3 ..... LOUISIANA ST GAS & FUELS TAX REV ... N .. 1.DFE ..|... ...88.4440 |... 1,591,992 |.... .1,800,000 |.. 1,813,713 LU Y < Y0572 N N | I RPN | ) AN 1.598 |...... 1.416 ....12/29/2020 ...|....05/01/2029 ...
546475-VA-9 ..... LOUISIANA ST GAS & FUELS TAX REV ... .2 .. 1.CFE ..|... ...83.4990 |... 1,928,827 |.... .2,310,000 |.. 1,952,957 O e 14,795 |0 0 e 3.000 |...... 4.330 ....06/20/2022 ...|....05/01/2041 ...
546475-VS-0 ..... LOUISIANA ST GAS & FUELS TAX REV ... 1 .. 1.CFE ..|... ...80.6300 |... 1,854,490 |.... .2,300,000 |.. 2,300,000 LU RN | N | RN | B SN 3.082 |...... 3.052 ....01/13/2022 ...|....05/01/2038 ...
546486-CD-1 ..... LOUISIANA ST HWY IMPT REV N L .. 1.CFE ..|... .. 77.8780 |... .1,700,000 |.. 1,354,475 0 e 82,559 |0 o0 e 1.792 |...... 4.738 ....01/12/2023 ...|....06/15/2033 ...
54651R-CY-3 ..... LOUISIANA ST UNCLAIMED PPTY SPL REV .. B L .. 1.DFE ..|... ...79.1010 |... ..940,000 |.. LI RN | N | RPN | B AN 2.079 |...... 2.079 ...02/04/2021 ...|....09/01/2033 ...
54651T-BD-6 ..... LOUISIANA ST TRANSN AUTH N L .. 1.EFE ..|... ...91.8930 |... ...50,000 |.. 0 . 0 0 0 e 1.648 |...... 1.648 ....01/07/2021 ...|....02/15/2028 ...
546540-SL-0 ..... LOUISIANA ST UNIV & AGRIC & MECHANICAL C . 2 .1EFE .. ...71.6470 |. ..2,761,902 |. . 3,855,000 .0 L0 .2.967 |......2.967 ....12/02/2021 .. 07/01/2043 ...
56678P-AQ-0 MARICOPA CNTY ARIZ INDL DEV AUTH HOSP RE . 2 1.FFE .. . 103.5130 |. ..828,104 |. . 800,000 .0 (8,710) | .5.000 |......3.721 ....12/06/2018 .. 09/01/2037
574205-HZ-6 ..... [MARYLAND ST ECONOMIC DEV CORP REV ..... 1 .1.GFE .. ...98.43%0 |[. .. 3,937,560 |. .4,000,000 .0 (1,641) [ .4.927 |......4.7% ....08/19/2024 .. 11/30/2031
574205-JD-3 ..... [MARYLAND ST ECONOMIC DEV CORP REV .. 1 . 1.GFE .. ...97.6100 |. 1,259,169 |. .1,290,000 .0 .5.168 |......5.169 ....08/16/2024 .. 11/30/2035
575579-L7-0 ..... [MASSACHUSETTS BAY TRANSN AUTH MASS SALE . 2 .1.DFE .. ...95.3290 |. ..2,859,870 |. .0 ......4.000 |......4.440 ....12/20/2022 .. 07/01/2061 ...
57563R-RZ-4 ... MASSACHUSETTS EDL FING AUTH 2 ... .. 1.CFE ..|... ...85.1450 |... 1,243,117 |.... .... 1,460,000 JLO I N | I APPSRt | B IR | B AU 2.641 |...... 2.641 ...06/25/2021 ...|....07/01/2037 ...
575831-GU-0 ..... MASSACHUSETTS ST COLLEGE BLDG AUTH REV ... 2. .. 1.CFE ..|... ...89.9510 |...oovviiiiiinnnn 4,498 [ 5,000 | 5,055 LU R () N | I RN | ) AN 2.972 |...... 2.854 ....01/13/2021 ...|....05/01/2040 ...
575831-HC-9 ..... MASSACHUSETTS ST COLLEGE BLDG AUTH REV ... 2 ... .. 1.CFE ..|... ...78.3500 |... ....3,710,181 O [ (6,914) |0 o0 e 2.972 |...... 2.749 ....01/13/2021 ...|....05/01/2040 ...
5758%6-0H-1 ..... MASSACHUSETTS ST PORT AUTH REV ... 2. .. 1.CFE ..|... . 100.6530 |... DR 1011 I R | N R ( [+ 15 [ PO I RPN | B RN 5.000 |...... 3.280 ....06/05/2020 ...|....07/01/2040 ...
575896-SG-1 ..... MASSACHUSETTS ST PORT AUTH REV ... 2 ... .. 1.CFE ..|... . 103.4670 |... .. ... 1,144 537 0 [ (20,736) |vee e 0 [0 e 5.000 |...... 2.910 ....07/13/2017 ...|....07/01/2031 ...
575896-SH-9 ... MASSACHUSETTS ST PORT AUTH REV .. 1.CFE ..|... . 103.4070 |... ..490,000 |.. 0 [ (9,084) |0 o0 e 5.000 |...... 2.960 ... 24,500 |[....07/13/2017 ...|....07/01/2032 ...
576000-X0-1 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .. 1.CFE ..|... ...81.5090 |... . .3,500,000 |.. .... 3,034,893 O [ 24,495 |0 [0 e 3.3% |...... 4.750 .. 118,825 |....01/19/2023 ... |....10/15/2040 ...
576004-H-5 ..... MASSACHUSETTS (COMMONWEALTH OF) .. .. 1.AFE ..|... ...95.9710 |... 3,358,985 |.... .... 3,369,735 O e 18,333 el [0 3.881 |...... 4.593 .. 135,835 [....01/10/2023 ...|....01/15/2031 ...
57604T-KD-7 ..... MASSACHUSETTS ST TRANSN FD REV 1AFE . . 105.9300 |. .. 3,442,725 |. . 3,450,219 |.. .0 ..(22,761) | ......5.000 |......4.030 162,500 |....09/16/2022 .. 06/01/2052 ...
576051-2T-6 ..... MASSACHUSETTS ST WTR RES AUTH ... .. 1.BFE ..|.. L..76.9800 |.......oennnns 2,640,414 |.... .3,430,000 |. .... 3,430,000 0. 0 0 0 2.823 |...... 2.823 . 96,829 |....12/10/2021 ...|....08/01/2041 ...
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591745-8A-5 ..... METROPOL ITAN ATLANTA RAPID TRANSIT AUTHO ......ccovvufer ven]vnnnnns 2 i LLAFE e 2,800,000 |...80.9000 |.............. 2,265,200 |......ouunnnns 2,800,000 |.eevvunninnns 2,800,000 |.eevuuniiinnnnnn (0 (VIR R | N RN | ) RN 2.641 |...... 2,641 ....... ....12/10/2021 ...|....07/01/2035 ...
591745-88-3 ..... METROPOL I TAN ATLANTA RAPID TRANSIT AUTHO ... 2 ... .. 1.AFE ..|... L 79.9410 |t 1,870,619 |.... ....2,340,000 0 . 0 0 o0 e 2.741 |...... 2.741 (W ....... ....12/10/2021 ...|....07/01/2036 ...
592190-PG-1 ..... METROPOL I TAN NASHVILLE ARPT AUTH TENN AR ... 2. .. 1.F FE ..|... . 102.3470 |.....covnnnnns 3,290,456 |.... ... 3,214,991 0. RNV R | N | B RO 5.000 |...... 5.000 |JJ ....... ....00/30/2022 ...|....07/01/2049 ...
59259Y-CA-5 ... METROPOL ITAN TRANSN AUTH N Y REV ... N L .. 1.G FE ..|... . 102.9820 |... ....1,011,125 0 [ (4,551) |0 o0 e 6.548 |...... 4.939 |WN ...... . ....08/08/2024 ...|....11/15/2031 ...
59261A-XS-1 ..... METROPOL ITAN TRANSN AUTH N Y REV ... 2. .. 1.CFE ..|... . 106.1350 |... . .... 2,992,003 JLO U £+ Xy DN N | I RPN | ) AN 5.000 |...... 2.800 |MN ...... .. 138,500 |....03/26/2020 ...|....11/15/2044 ...
592643-EH-9 ..... METROPOL ITAN WASH D C ARPTS AUTH DULLES ... 12 .. 1.EFE ..|... ...79.9970 |... 2,599,908 |.... ... 3,250,000 JL I I | I APPSRt | B IR | ) FOU 3.562 |...... 3.562 [AO ...... .. 115,765 |....01/21/2022 ... |....10/01/2041 ...
592647-FH-9 ..... METROPOL ITAN WASH D C ARPTS AUTH ARPT SY . . .. 1.DFE ..|... . 103.6150 |... 1,010,246 |.... .... 1,039,655 LU R ( [+0:5%: N N | I RPN | ) A 5.000 |...... 3411 (A0 ...... ... 48,750 |....06/01/2018 ...|....10/01/2034 ...
592647-FJ-5 ... METROPOL ITAN WASH D C ARPTS AUTH ARPT SY ... 2 ... .. 1.DFE ..|... . 103.1330 |... 0 [ (10,518) |0 o0 e 5.000 |...... 3.141 (A0 ...... .. 32,500 |....06/01/2018 ...|....10/01/2035 ...
59334P-HU-4 . MIAMI-DADE CNTY FLA TRAN SYS SALES SURTA . 2 .1.CFE .. ...92.7920 |. .0 .4.000 |......4.550 ....09/16/2022 .. 07/01/2049
59335¢-DL-8 . MIAMI-DADE CNTY FLA SEAPORT REV . 2 .1.CFE .. ...91.3190 |. .0 .4.000 |......4.660 ....12/21/2022 .. 10/01/2050
59335K-EN-3 . MIAMI-DADE CNTY FLA SEAPORT REV . 2 .1.GFE .. . 105.0960 |. .0 ..(10,547) |. ......5.000 |......4.111 ....01/19/2023 .. 10/01/2039 ...
59447T-8K-0 ..... MICHIGAN FIN AUTH REV 2 ... .. 1.DFE ..|... 1,188,978 |. 104.2750 |... ....1,107,886 JU Y AU (13,917) [eeeeeeeeeeee 0 e s 5.000 |...... 3.451 ...08/09/2018 ...|....11/01/2037 ...
59447T-XS-7 ..... MICHIGAN FIN AUTH REV B L .. 1.DFE ..|... .. 231,390 |...95.0780 |... ....238,362 O [ 3,663 |0 0 2.734 |...... 4.455 ....01/19/2023 ...|....12/01/2027 ...
603827-XW-1 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM . N L .. 1.EFE ..|... ...98.2750 |... ....149,427 O e 271 0 o0 e 3.546 |...... 3.746 ....04/29/2022 ...|....01/01/2027 ...
6053411-YY-8 ..... MISSISSIPPI DEV BK SPL OBLIG 2. .. 1.CFE ..|... . 105.6190 |... ....2,276,79%5 LU R (111N N | I RPN | ) AN 5.250 |...... 3.691 ....11/16/2018 ...|....10/01/2036 ...
605350-11H-9 ... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... ...98.0620 |... 0 [ (4,508) |0 o0 e 3.250 |...... 1.940 ....07/28/2020 ...|....12/01/2050 ...
61075T-W-8 ..... MONROE CNTY N Y INDL DEV CORP REV .. . .. 1.DFE ..|... ...96.4780 |... 3,400,850 |.... LU RS -1 T N | I RN | ) A 4.000 |...... 4.530 ....09/15/2022 ...|....07/01/2050 ...
612550-AR-7 ..... MONTEREY PK CALIF PENSION OBLIG .... 12 .. 1.CFE ..|... .. 70.8010 |... 1,982,428 |.... ....2,772,181 0 [ 1,383 |0 o0 e 3.021 |...... 3.102 ...12/15/2021 ...|....06/01/2043 ...
62620H-BR-2 ..... MUNICIPAL ELEC AUTH GA 2. .. 1.G FE ..|... ...92.2530 |... 2,029,566 |.... .... 2,420,999 JLO O (X1 N N | N RN | ) A 4.000 |...... 2.431 ....10/01/2021 ...|....01/01/2051 ...
631060-CR-9 ..... NARRAGANSETT R | BAY COMMN WASTEWATER SY . 1 .1.DFE .. ...87.2010 |. ..1,199,014 |. 1,375,000 |.. .0 .2.094 |......2.094 ....02/27/2020 .. 09/01/2030
63968M-TQ-2 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 2 1AFE .. ...97.7880 |. ..528,085 |. ..540,000 .557,368 |.. .0 .4.000 |......3.178 ....03/27/2019 .. 09/01/2049
64578E-MQ-7 ..... NEW JERSEY ECONOMIC DEV AUTH ST LEASE RE . . 1 . 1.GFE .. . 101.8660 |. 1,242,765 |. . 1,220,000 1,220,000 |.. .0 .5.198 |......5.197 ....01/20/2023 .. 03/01/2031
645913-AA-2 . NEW JERSEY ECONOMIC DEV AUTH ST PENSION ........oenns feun -nn .. 1.F FE .. . 105.9180 |. .. 4,395,597 |. .4,150,000 .4,708,586 |.. .0 .7.425 |......3.861 ....00/23/2019 .. 02/15/2029 ...
64613A-CX-8 ..... NEW JERSEY ST HSG & MTG FIN AGY REV ..eeeeeeeeennn feen e .. 1.CFE .. ...98.2640 |. ..805,765 |. . 820,000 876,631 |.. .0 ......3.500 |......2.332 ...07/29/2020 .. 04/01/2051 ...
64613C-EZ-7 ..... NEW JERSEY ST TRANSN TR FD AUTH .. 1.F FE ..|... . 100.0270 |... . 740,000 |.. ... 740,000 O o0 o0 [0 e 4.608 |...... 4.611 ....10/18/2024 ...|....06/15/2026 ...
646140-DT-7 ..... NEW JERSEY ST TPK AUTH TPK REV ... B .. 1.EFE ..|... ...87.2950 |... ....512,692 0 [ 13,384 |0 [0 e 1.813 |...... 4.791 ....06/14/2022 ...|....01/01/2030 ...
646140-EA-7 ..... NEW JERSEY ST TPK AUTH TPK REV ... 2. .. 1.EFE ..|... ...74.4800 |... ....565,000 I RN | N | RPN | B FN 2.782 |...... 2.782 ....01/22/2021 ...|....01/01/2040 ...
64763H-EY-7 ..... NEW ORLEANS LA AVIATION BRD REV 2 ... .. 1.F FE ..|... ...99.9910 |... 21,805,000 |...oeeeernnnnenn e (27,590) [oveeeeeeeeeenl0 o0 e 5.000 |...... 2.841 ....04/15/2015 ...|....01/01/2025 ...
64971M-5K-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... B L .. 1.AFE ..|... . 100.0280 |... 1,575,441 |.... ....1,616,034 JLO U 01174 )N N | I RPN | ) AN 5.075 |...... 1.900 ....04/16/2020 ...|....11/01/2025 ...
64971P-KD-6 ..... NEW YORK N Y CITY INDL DEV AGY REV .. 1.EFE ..|... ...90.4820 |... 402,645 |.... ....455,250 0 [ (1,665) |eeeeeeeeen0 [0 e 3.000 |...... 2.560 ...09/24/2020 ...|....03/01/2036 ...
64971W-VF-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1AFE .. ...98.6110 |. ..986,110 | .999,237 |.. .0 .3.500 |......3.633 ....08/13/2018 .. 08/01/2027 ...
64971X-68-2 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1AFE .. ...99.1720 |. ..3,272,676 |. .3,300,000 3,291,328 |.. .0 .5.150 |......5.181 ....08/14/2023 .. 02/01/2036
64971X-JC-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1AFE .. ...97.1120 |. ..971,120 |. .1,000,000 .1,009,962 |.. .0 .2.880 |......2.321 ....01/09/2020 .. 11/01/2026
64971X-UT-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1AFE .. ...90.2410 |. ..780,585 |. . 865,000 776,368 |.. .0 1,710 |...... 4.662 ....01/10/2023 .. 11/01/2028
64971X-WE-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1AFE .. . 101.6560 |. .. 3,252,902 |. .3,200,000 . 3,504,404 |.. .0 ......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 ..|... ...96.0800 |... 898,348 |.... 871,339 O e 1,246 |0 o0 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 ..|... ...96.8690 |... 1,617,712 |.... .... 1,551,569 O e 2178 o0 [0 e 4.000 |...... 4.450 ....09/16/2022 ...|....06/15/2052 ...
64972H-5H-1 ... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.CFE ..|... ...90.3020 |... 1,354,530 |.... .... 1,349,700 0 e 38,217 0 o0 e 1.570 |...... 4.676 ....01/10/2023 ...|....07/15/2028 ...
64985T-DF-5 ..... NEW YORK ST URBAN EEV CORP ST SALES TAX ... .. 1.B FE ..|... ...90.2660 |... 3,610,640 |.... .... 3,594,535 O . 85,872 |0 0 1.880 |...... 4.559 ....01/11/2023 ...|....03/15/2029 ...
64990C-6P-1 ..... NEW YORK STATE DORMITORY AUTHORITY .. 1.AFE ..|... . 114.5150 |... 1,299,745 |.... .... 1,302,257 O [ (4,148) |0 [0 e 5.000 |...... 4.030 ....09/13/2022 ...|....10/01/2048 ...
64990F-D8-4 ... NEW YORK ST DORM AUTH ST PERS INCOME TAX . .. 1.B FE ..|... ...89.5670 |... .. 1,791,340 |.... ....1,842, 184 0 33,901 el [0 e 1.982 |...... 4.012 ...04/21/2022 ...|....03/15/2029 ...
64990G-A2-8 ..... NEW YORK STATE DORMITORY AUTHORITY Tons .. 1.DFE ..|... ...91.2980 |... 292,154 |.... 292,667 0 [ 7,061 |0 o0 e 1.819 |...... 4.483 ....01/19/2023 ...|....07/01/2028 ...
64990G-UB-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... 1. .. 1.EFE ..|... ...88.2120 |... .. 2,244,905 |.... ....2,287,478 0 o 33,217 o0 [0 e 2.834 |...... 4.656 ....06/17/2022 ...|....07/01/2031 ...
64990G-X7-2 ..... NEW YORK STATE DORMITORY AUTHORITY 1 . 1EFE .. ...91.8490 |. ..597,019 |. ... 650,000 |.. .0 ......2.012 |......2.012 ....07/15/2020 .. 07/01/2028 ...
650009-85-3 ... NEW YORK ST TWY AUTH GEN REV ..... 1.. . 1.EFE ..|.. .. 1,271,760 )...83.8110 |.......oeneens 1,248,784 |.... .1,490,000 |. ... 1,299,767 O o 4778 0 0 2.900 |...... 4.500 ...01/23/2023 ... |....01/01/2035 ...
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65000B-GY-8 ..... NEW YORK STATE DORMITORY AUTHORITY .......ccevvnnrenns L EFE e 2,967,895 |.. 88.1070 |........eennn. 3,083,745 |....ccvuunnnns 3,500,000 |.....ccvunnnns 3,090,732 |ouvuunniiiinnnnnn 0 fooeeeeennn 83,768 |orevniiiiieinnnl0 [0 002,284 |, 4.723 79,940 |....01/10/2028 ...|....07/01/2030 ...
650035-4V-7 ..... NEW YORK ST URBAN DEV CORP REV .. 1.BFE ..|... .. 1,360,218 |...99.7680 |.............. 1,366,822 |.... .1,370,000 |.. .... 1,369,693 O e 1,505 [0 o0 10000030120 | 3.233 42,744 |....02/07/2018 ...|....03/15/2025 ...
650117-AA-2 ..... NEW YORK TRANSN DEV CORP LEASE REV . .. 1.EFE ..|... ...95.3890 |......ouunnnns 1,640,691 |[.... 1,720,000 |.. .... 1,720,000 O 0 0 [0l 4248 | 4.248 73,066 |....04/09/2020 ...|....09/01/2035 ...
65887P-IR-2 ..... NORTH DAKOTA PUB FIN AUTH .. 1.CFE ..|... .. 77.6680 |... .4,600,000 |.. ....4,611,614 O e (1,494) |0 k00222232000 |- 2.959 s ....12/09/2021 ...|....12/01/2038 ...
661046-BX-9 ..... NORTH MIAMI BEACH FLA WTR REV . .. 1.EFE ..|... ...96.4510 |... O 0 0 [0 22211 |, 2.211 14,482 |....01/17/2020 ...|....08/01/2026 ...
662851-C2-0 ..... NORTH TEX TWY AUTH REV .... .. 1.DFE ..|... ...87.4990 |... 520,619 |.... . . ....595,000 0 . 0 o0 0 1877 ) 1.877 11,168 |....10/02/2020 ...|....01/01/2030 ...
662850-C3-8 ..... NORTH TEX TWY AUTH REV .... .. 1.DFE ..|... ...86.3030 |... 703,369 |.... . 815,000 |.. ... 815,000 0. vl o0 0]l 2,047 ). 2.047 16,683 |....10/02/2020 ... |[....01/01/2031 ...
662851-J5-6 ..... NORTH TEX TWY AUTH REV .... .. 1.DFE ..|... . 110.9150 |... ..420,000 |.. ....455,202 0 . L (4,301) o0 |0 52250 o 3.872 22,050 |....09/15/2022 ...|....01/01/2038 ...
662850-NG-7 ..... NORTH TEX TWY AUTH REV .... .1EFE .. ...99.9890 |. ..564,938 |. ..565,000 .565,000 |.. .0 (9,087) | .3.361 28,250 |....04/09/2015 .. 01/01/2030
66604P-AX-3 ..... NORTHERN VA TRANSN COMMN TRANSN DIST SPL .1.CFE .. . 106.0420 |. .. 3,430,459 |. . 3,235,000 . 3,434,301 |.. .0 .. (22,656) | .4.030 161,750 |....09/16/2022 .. 06/01/2052
677525-WV-5 ..... OHIO ST AIR QUALITY DEV AUTH REV ... ..2.BFE .. . 100.7000 |. ..475,000 .475,000 |.. O oo 4.250 . 20,188 |....06/20/2022 .. 11/01/2039 ...
67760H-NK-3 ..... OHIO ST TPK COMMN TPK REV |- 1.CFE ... . 105.2710 |... . .2,365,000 |.. .... 2,488,349 0 e (17,440) vl e l0 022225000 |- 4.030 [FA ...... .. 118,250 |....09/16/2022 ... |....02/15/2051 ...
67865E-AQ-5 ..... OKLAHOMA CITY WATER UTILITIES TRUST .. 1.AFE ..|... ...91.9860 |... 2,575,608 |.... ....2,800,000 O 0 0 [0l 40508 |l 4.508 [JJ ....... .. 126,224 |....07/08/2022 ...|....07/01/2037 ...
686087-05-9 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV . .. 1.CFE ..|... ...97.0300 |... 1,101,291 |.... ,210,604 O e (12,995) [0 o0 0222232000 |- 1.725 |0 ....... ... 34,050 |....08/18/2021 ...|....07/01/2052 ...
70868Y-AT-6 ..... PENNSYLVANIA ECONOMIC DEVELOPMENT FINANC . 2 e | LEFE L . 107.6740 |... ....859,976 JLUJ R £ 745N NN N RPN | ) RN 28 41 I AN 4.570 (D ....... . 44,550 |....12/14/2022 ...|....06/30/2042 ...
70869P-MV-6 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH REV ... e [ LEFE L ...88.6260 |... . .. ....436,354 O s 9,207 o0 o0 0020222302 |- 4.797 (D ....... . 11,395 |....01/17/2023 ...|....06/15/2030 ...
709178-U8-4 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ... 2 e [ 2AFE L . . 102.7290 |... . 620,000 |.. ....663,742 O e (11,27 0 0 000225.000 |- 2.981[MN ...... .31,000 |....12/13/2017 ...|....05/01/2032 ...
70917T-SF-9 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ... N L .. 1.EFE ..|... ..665,000 |. 100.4700 |... 668,126 |.... . 665,000 |.. ... 665,000 O 0 0 e l0 4973 | 4.973 ....10/31/2024 ...|....11/01/2029 ...
70917T-SN-2 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV . B L .. 1.EFE ..|... ,250,000 |...99.3950 |... 1,242,438 |.... .1,250,000 |.. ,250,000 O 0 0 [0 000005342 | 5.342 ....10/31/2024 ...|....11/01/2036 ...
709221-VZ-5 ..... PENNSYLVANIA ST TPK COMMN OIL FRANCHISE 2 .1.DFE .. ,608,503 |...92.7850 |. 1,530,953 |. .1,650,000 1,610,097 |.. .0 .4.150 ....01/11/2023 .. 12/01/2051
709235-P5-8 . PENNSYLVANIA ST UNIV ... 1 .1.CFE .. ,858,381 |...86.4470 |. 1,599,270 |. .1,850,000 1,855,118 |.. .0 . .2.264 ....02/13/2020 .. 09/01/2031
717817-UD-0 ..... PHILADELPHIA PA ARPT REV 2 . 1EFE .. .. 700,992 |. 103.0230 |. ..618,138 |. . 600,000 .629,287 |.. .0 .. (11,126) | .2.960 ....12/15/2017 .. 07/01/2031
TA7817-10-6 ..... PHILADELPHIA PA ARPT REV ....cocivviiiiiiiiiiineeeccins feen e -2 .1EFE .. ,120,141 {...90.2130 |. .. 1,154,726 |. .1,280,000 1,126,877 |.. .0 . 3,007 |. .4.820 ....00/15/2022 .. 07/01/2080 ...
TA781L-AN-1 ... PHILADELPHIA PA AUTH FOR INDL DEV PENSIO . .. 1.EFE .. . 104.0870 |. .. 2,544,927 |. . 2,445,000 . 2,690,479 |.. .0 ..(70,003) | ... 3011 ...07/22/2019 .. 04/15/2028 ...
73209M-AK-3 ..... POMONA CALIF REDEV AGY SUCCESSOR AGY TAX ... .. 1.CFE ..|... ...98.0510 |... 686,357 |.... ... 700,000 |.. 700,000 O 0 0 [0 0000040030 | 4.031 ....09/27/2018 ...|....02/01/2028 ...
7335811-A2-0 ..... PORT AUTHN Y & N J ... .. 1.DFE ..|... . 101.8360 |... 1,858,507 |.... .1,825,000 |.. 1,890,750 0 e (836,252) [oeeeeeeeeeeen0 o0 002225.000 |- 2.870 ....01/08/2018 ...|....10/01/2035 ...
73358X-DP-4 ... PORT AUTHN Y & N J ... .. 1.DFE ..|... ...71.5220 |... 1,645,006 |.... .2,300,000 |.. 2,300,000 0. RPN | N AR (N N oy <o RN 3.139 ....12/16/2021 ...|....02/15/2051 ...
73358X-FL-1 ..... PORT AUTHN Y & N J .. 1.DFE ..|... . 106.3930 |... 1,282,036 |.... .1,205,000 |.. 1,283,049 0 e (8,651) o0 e l0 002225000 |- 4.001 ....05/23/2022 ...|....08/01/2038 ...
735000-TP-6 ..... PORT OAKLAND CALIF REV .. .. 1.EFE ..|... ...93.2690 |... 1,346,525 |.... 1,443,701 |.. 1,379,017 0. 26,133 [0 0 [ 10667 3.691 ...04/22/2022 ...|....05/01/2027 ...
735000-TS-0 ..... PORT OAKLAND CALIF REV .. .. 1.EFE ..|... ...86.7950 |... ...29,186 |.. O e (78) e o0 02,099 |- 1.812 ....12/11/2020 ...|....05/01/2030 ...
735000-TU-5 PORT OAKLAND CALIF REV .. .1EFE .. ...82.6030 |. ..2,110,389 |. . 2,554,857 . 2,189,659 |.. .0 .4.620 ....08/23/2024 .. 05/01/2032 ...
735240-\7-5 ..... |PORT PORTLAND ORE ARPT REV . .. 1.DFE .. . 103.6780 |. ..1,036,780 |. .1,000,000 .1,065,709 |.. .0 .2.281 ....04/22/2020 .. 07/01/2027
735389-D3-9 ..... [PORT SEATTLE WASH REV ... 2 .1.DFE .. . 102.2460 |. ..1,196,278 |. .1,170,000 1,217,712 .. .0 .3.17 ....06/06/2018 .. 05/01/2032
735389-IIF-1 ..... [PORT SEATTLE WASH REV 2 .1.DFE .. . 100.0670 |. ..2,001,340 |. .2,000,000 .2,000,000 |.. .0 .5.000 ....07/22/2015 .. 04/01/2027
74265L-S8-2 . PRIVATE COLLEGES & UNIVS AUTH GA REV . 2 .1.CFE .. . 109.9870 |. ..1,770,791 |. A, 1,937,081 |.. .0 ......1.270 ...05/26/2020 .. 09/01/2031 ...
T4445M-AB-5 ..... PUBLIC FIN AUTH WIS SOLID WASTE DISP REV ... 2 ... .. 1.G FE ..|... .. 125,000 |...96.5200 |... 120,650 |.... . . 125,000 O 0 0 [0 2,875 | 2.875 ....05/05/2016 ...|....05/01/2027 ...
75076P-AZ-8 ..... RAILSPLITTER TOB SETTLEMENT AUTH ILL TOB .... 2. .. 1.F FE ..|... .. 810,426 |. 102.6310 |... 723,549 |.... ... 705,000 |.. 724,574 |.oeveeeeeennnnn0 [ (13,360) |0 feieienennn 0 14000.5.000 . 2.981 ....12/21/2017 ...|....06/01/2027 ...
759911-2C-3 ... REGIONAL TRANSN AUTH ILL 2 ... .. 1.CFE ..|... . 101.6280 |... ..1,803,897 |.... 1,775,000 |.. .... 1,824,286 0 feeennn(33,640) [oeneeeeeeeen0 e l0 002225000 |- 2.980 ....03/31/2016 ...|....06/01/2035 ...
762196-EX-7 ..... RHODE |SLAND HEALTH AND EDUCATIONAL BUIL ... 2. .. 1.DFE ..|... . 100.5860 |... 1,986,574 |.... 1,975,000 |.. ... 1,989,332 JLO SR (1Y) N N RPN o I R 1[40 I AN 3.010 ....04/22/2015 ...|....05/15/2026 ...
76912D-BK-3 ..... RIVERSIDE CNTY CALIF TRANSN COMMN TOLL R ... 2 ... .. 1.F FE ..|... ...81.5650 |... 1,072,580 |.... 1,315,000 |.. .... 1,315,000 O 0 0 [0 0020280077 | 3.077 ....10/06/2021 ...|....06/01/2035 ...
76913C-BC-2 ..... RIVERSIDE CNTY CALIF PENSION OBLIG ... B L .. 1.CFE ..|... ...95.3710 |... 1,645,150 |.... 1,725,000 |.. .... 1,725,000 0. e o0 ]0000.3.070 L 3.070 ....04/23/2020 ...|....02/15/2028 ...
783186-RB-7 ..... RUTGERS ST UNIV N J 1. .. 1.EFE ..|... ...99.3580 |... 1,962,321 |.... 1,975,000 |.. .... 1,983,624 0 e (2,388) [0 feeeiiiienl0 000003928 |l 3.787 ...04/26/2022 ...|....05/01/2028 ...
786091-AG-3 ..... SACRAMENTO CNTY CALIF PENSION OBLIG ........ 1. .. 1.DFE ..|... . 101.5620 |... 208,202 |.... .205, 206,710 O [ (2,119 [0 [0 [l 72250 ). 5.799 ....05/05/2014 ...|....08/01/2025 ...
792070-CU-9 ..... ST LUCIE CNTY FLA SCH DIST SALES TAX REV . . .. 1.DFE .. . 101.2140 |. ..1,062,747 |. .1,050,000 .1,068,270 |.. .0 .. (23,957) | ......2.631 ....04/10/2015 .. 10/01/2025 ...
79467B-BN-4 ..... SALES TAX SECURITIZATION CORP ILL .. 1.. L 1AFE ... ...78.8430 |......ouunnnns 1,545,323 |.... .1,960,000 |. ... 1,444,824 010,319 0 i 0..00.3.820 . 5.928 ...10/21/2022 ... |....01/01/2048 ...
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794678-DD-4 ..... SALES TAX SECURITIZATION CORP ILL .. 1.DFE .. ...99.9880 |....oovniniinnns 249,970 |...covvnnnnnns 250,000 ....ceeevnnnnnnns 250,000 [.....ccevvnnnnnn (O R | R PN | I AR | B RN 2.325 |...... 2.325 | e [ 2,906 |oevuniiiiiinnnns 5,813 |....01/17/2020 ...|....01/01/2025 ...
79467B-DH-5 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.DFE ..|... ...85.7440 |.............. 1,371,904 |.... .1,600,000 |.. .... 1,390,006 0 [ 18,197 |0 o0 e 3.057 |...... 4.876 |dJ ....... veen 24,456 |... ... 48,912 |....06/16/2022 ...|....01/01/2034 ...
79467B-DUI-2 ..... SALES TAX SECURITIZATION CORP ILL .. B .. 1.DFE ..|... ...83.7360 |......ounnnnns 6,028,992 |.... .7,200,000 |.. ....7,200,000 I RN | N | RPN | B A 3.118 |...... 38| ....... . 112,248 ... ....12/09/2021 ...|....01/01/2036 ...
79467B-GA-7 ..... SALES TAX SECURITIZATION CORP ILL .. N L .. 1.DFE ..|... . 100.1850 |...cevvnennnns 1,502,775 |.... .1,500,000 |.. .... 1,500,000 0 . 0 0 o0 e 4.847 |...... 4.840 (W ....... .een 36,353 ... ...01/20/2023 ...|....01/01/2031 ...
79467B-JJ-5 ... SALES TAX SECURITIZATION CORP ILL .. B L .. 1.B FE ..|... ...99.4700 |.......oennnns 1,526,865 |.... .1,535,000 |.. .... 1,535,000 0 ... RNV R | N | B RO 4.581 |...... 4.581 [ ....... e 2,344 |... ....12/06/2024 ...|....01/01/2029 ...
795576-FQ-5 ..... SALT LAKE CITY UTAH ARPT REV 2 ... .. 1.EFE ..|... . 102.0540 |....ccoennnnns 1,051,156 |.... .1,030,000 |.. ....1,071,413 JU Y AU [QENCXTA N U | R IEURRRRRTRRPRRIN | B 5.000 |...... 3311 (I ...t e 25,750 |... ...02/09/2017 ...|....07/01/2031 ...
795576-FV-4 ..... SALT LAKE CITY UTAH ARPT REV 2. .. 1.EFE ..|... . 101.5980 |.....covnnnnns 1,015,980 |.... .1,000,000 |.. ....1,038,768 JLUI I (V)N FO | I RPN | ) AN 5.000 |...... 3.370 (W ....... .... 25,000 |... ....08/01/2018 ...|....07/01/2036 ...
795576-LC-9 ..... SALT LAKE CITY UTAH ARPT REV .. 2 ... .. 1.EFE ..|... L..91.1360 |.oeeeennnnnnns 3,645,440 |.... .4,000,000 |.. ....3,578,172 O e 7,896 |0 o0 e 4.000 |...... 4.700 | ....... .... 80,000 |... ....09/13/2022 ...|....07/01/2051 ...
796242-ST-3 ..... [SAN ANTONIO TEX ARPT SYS REV .. 2 .1EFE .. . 100.7170 |. ..1,128,030 |. . 1,120,000 1,127,642 |.. .0 ..(14,880) |. .5.000 |......3.611 . 28,000 ....07/16/2015 .. 07/01/2028
79766D-TC-3 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . 2. . 1EFE .. . 104.4790 |. 1,943,309 | .1,860,000 .1,930,3% |.. .0 ..(11,566) | .5.000 |......4.200 . 15,500 ....06/19/2022 .. 05/01/2038
79766D-UF-4 ..... SAN FRANCISCO CALIF CITY & CONTY ARPTS CO . 1, .1EFE .. . 102.9540 |. 1,544,310 |. .1,500,000 1,613,737 |.. .0 (1,529) |. ......5.000 |......4.850 . 12,500 ... 11/22/2022 .. 05/01/2082 ...
79771F-AB-3 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.DFE ..|... ...68.8370 |... 894,881 |.... .1,300,000 |.. 978,448 O e 7,708 |0 o0 e 2.945 |...... 4728 [MN ooooen e 6,381 |... ...01/11/2023 ...|....11/01/2047 ...
79771F-BD-8 ..... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL .... . .. 1.DFE ..|... ...84.8640 |... 988,666 |.... .1,165,000 |.. .... 1,183,009 JLOJ O 7 (- N N | I RPN | ) AN 1.788 |...... 1.510 |WN ...... e 3,472 |... ....12/29/2020 ...|....11/01/2030 ...
798111-HK-9 ..... SAN JOAQUIN HILLS CALIF TRANSN CORRIDOR .........ccce four .ue 1 .. 1.EFE ..|... ...84.7460 |... ..6,250,018 |.... .7,375,000 |.. .... 1,375,000 O [0 0 [0 e 3.221 |...... 3.21 (W ....... .. 109,536 |... ...12/09/2021 ...|....01/15/2035 ...
798153-NJ-7 ..... SAN JOSE CALIF FING AUTH LEASE REV ... B L .. 1.CFE ..|... ...88.6030 |... ....115,235 LU R (-1 DN PO | I RPN | ) AN 1.812 |...... 1.764 ....12/11/2020 ...|....06/01/2029 ...
798153-NK-4 ..... SAN JOSE CALIF FING AUTH LEASE REV ... N L .. 1.CFE ..|... ...86.1970 |... 0 ... PPN | N RPN | R I 1.862 |...... 1.862 ....12/11/2020 ...|....06/01/2030 ...
803321-RM-2 ..... SARASOTA CNTY FLA UTIL SYS REV 2. .. 1.B FE ..|... . 108.5840 |.............. 1,737,344 |.............. 1,600,000 |.............. 1,713,384 |......ccerrnnnnn 0 [oonnnne (12,186) [cvvvvvvvvvnnnnnn0 o0 o, 5.250 |...... 4170 ....09/15/2022 ...|....10/01/2052 ...
83712D-83-1 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... 2 ... .. 1.AFE ..|... ...97.3840 |... ....2,381,540 JU Y AU (22,756) |-vvveeeeeennnns0 foeeieiiiiii 0 e 3.000 |...... 1.828 ...08/05/2021 ...|....01/01/2052 ...
837151-W3-9 ..... SOUTH CAROLINA ST PUB SVC AUTH REV . B L .. 1.EFE ..|... . 108.4630 |... . 855,000 0. IR | N AR | N RN 6.447 |...... 6.446 ....11/09/2022 ...|....12/01/2042 ...
837151-XA-2 ..... SOUTH CAROLINA ST PUB SVC AUTH REV . 2 . 1.GFE .. ...99.0790 |. .. 1,654,619 |. .1,670,000 .1,806,891 |.. .0 ..(21,231) | .4.000 |......2.500 ....10/28/2020 .. 12/01/2040
83756C-D3-6 . SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI 2 1AFE .. ...98.3950 |. 1,615,283 |. 1,540,000 .1,636,875 |.. .0 ..(21,239) | .3.500 |......1.977 ....07/29/2020 .. 05/01/2051
85732P-BZ-2 ..... [STATE PUB SCH BLDG AUTH PA REV ........... 1 .1.DFE .. . 100.6530 |. ..271,763 270,000 .293,189 |.. .0 (8,328) |- .5.000 |......1.732 ....11/18/2020 .. 09/15/2027
876380-SE-0 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO . -2 .1.DFE .. . 105.1790 |. 3,155,370 |. .3,000,000 .3,004,343 |.. .0 (9,790) |. .5.000 |......4.521 ... 1172172022 .. 11/15/2051 ...
88258\1-AB-1 ..... TEXAS NATURAL GAS SECURITIZATION FINANCE . N 1AFE .. ...98.1350 |. ..5,201,155 |. .5,300,000 .5,586,292 |.. .0 (3,939) | ......5.169 |...... 4.645 ...10/04/2024 .. 04/01/2041 ...
88285A-BJ-6 ..... TEXAS WATER DEVELOPMENT BOARD 2. .. 1.AFE ..|... . 103.7620 |... 1,556,430 |.... .1,500,000 |.. 1,500,000 0. IR | N AR | N RN 4.800 |...... 4.800 ....09/29/2022 ...|....10/15/2052 ...
891371-AF-3 ..... TORRANCE CALIF JT PURS FING AUTH LEASE R . N L .. 1.CFE ..|... ...95.6650 |... 1,171,8% |.... .1,225,000 |.. 1,233,591 O e (4,812) |0 o0 e 2.105 |...... 1.69% ....11/13/2020 ...|....10/01/2026 ...
89602H-AA-5 ..... TRIBOROUGH BRDG & TUNL AUTH N Y PAYROLL ... 2. .. 1.B FE ..|... ...96.7270 |... 1,450,905 |.... .1,500,000 |.. 1,368,829 LU R KRV R | N RN | B AN 4.000 |...... 4.650 ....10/05/2022 ...|....05/15/2046 ...
89602H-BB-2 ..... TRIBOROUGH BRDG & TUNL AUTH N Y PAYROLL ... 2 ... .. 1.BFE ..|... . 108.6840 |.......ee..... 2,016,088 |.... .1,855,000 |.. 2,005,932 |oeeueeeeeennnnn0 [ (19,023) |-vvveeeeeeennnd0 [0 e 5.000 |...... 3.650 ....06/20/2022 ...|....05/15/2040 ...
89602H-BZ-9 ..... TRIBOROUGH BRDG & TUNL AUTH N Y PAYROLL ... 2. .. 1.B FE ..|... ...75.5090 |... 2,397,411 |.... .3,175,000 |.. 3,272,525 JLU U ( - (01N N | N RPN | ) A 3.000 |...... 2.510 . 95,250 |....09/29/2021 ...|....05/15/2051 ...
89602R-GP-4 ..... TRIBOROUGH BRDG & TUNL AUTH N Y REVS . 2 ... .. 1.DFE ..|... . 104.3520 |... 2,619,235 |.... .2,510,000 |.. 2,615,488 O [ (14,159) |0 o0 e 5.000 |...... 4.240 ...09/15/2022 ...|....11/15/2051 ...
898735-UNI-3 ..... [TUCSON ARIZ CTFS PARTN .......cccevnenn 1 .1.DFE .. ...70.6690 |. ..2,014,067 |. .2,850,000 .2,146,602 |.. .0 .2.856 |......4.634 ....01/26/2023 .. 07/01/2047 ...
89978K-AV-8 ..... TUOLUMNE WIND PROJ AUTH CALIF REV .. 1 .1.DFE .. . 106.8480 |. ..2,884,896 |. .2,700,000 .3,010,671 |.. .0 .6.918 |......5.294 ....01/11/2023 .. 01/01/2034
913366-KV-1 ..... UNIV CALIF REGTS MED CTR POOLED REV 1 .1.DFE .. ...94.6640 |. .. 1,287,430 |. .1,360,000 1,360,414 |.. .0 .. (4 | 4132 |......4.127 ....04/28/2022 .. 05/15/2032
914026-UK-3 . UNIVERSITY ALA GEN REV .... 2 .1.CFE .. . 107.3190 |. ..1,218,071 |. . 1,135,000 1,321,760 |.. .0 .. (40,121) | .5.000 |......1.230 ....05/26/2020 .. 07/01/2031
91412H-0M-6 ..... [UNIVERSITY CALIF REVS ... 1 .1.CFE .. ...95.2920 |. ..1,300,736 |. . 1,365,000 01,317,245 |.. .0 33,489 |. ......0.870 |...... 3.509 ....04/22/2022 .. 05/15/2026 ...
914302-HG-2 ... UNIVERSITY HOUSTON TEX UNIV REVS TAX EXE . B .. 1.CFE ..|... ...89.1700 |... 2,554,721 |.... .2,865,000 |.. ....2,879,623 0 [ (2,668) |0 [0 e 2.320 |...... 2.214 ...02/13/2020 ... |....02/15/2030 ...
914713-N8-1 ... UNIVERSITY N C CHAPEL HILL REV ... N .. 1.AFE ..|... ...95.2100 |... ... 142,301 O e 4,089 |0 o0 e 2.679 |...... 3.289 ....03/16/2017 ...|....12/01/2027 ...
914713-P2-2 ... UNIVERSITY N C CHAPEL HILL REV ... N L .. 1.AFE ..|... ...88.0250 |... ....458,109 U O 3,829 |0 o0 e 3.327 |...... 4.494 ....01/24/2023 ...|....12/01/2036 ...
914716-U7-8 ..... UNIVERSITY N C CHARLOTTE REV 12 .. 1.DFE ..|... ... 73.4490 |... s .... 3,025,000 LI RN | I N | RPN | B SN 3.175 |...... 3.175 ....02/26/2021 ...|....04/01/2044 ...
91523N-UH-7 ... UNIVERSITY WASH UNIV REVS |AM COML PAPER . B L R 1.B FE ..|... .. 87.6600 |... 1,375,000 |.. .... 1,375,000 J I N | I FORRRRRt | B ISP | B AU 1.950 |...... 1.950 ....02/28/2020 ...|....04/01/2030 ...
917393-0D-9 ..... UTAH CNTY UTAH HOSP REV 2. .. 1.B FE ..|... . 104.3420 |... .1,000,000 |.. ....1,082,272 LU Y (12! ) N N | I RPN | ) AN 5.000 |...... 4.320 ...09/16/2022 ...|....05/15/2050 ...
924190-GP-0 ..... VERMONT HSG FIN AGY - RMBS .. 2. .. 1.BFE ..|... ...99.9860 |... JLO N I | [ AP | B IR | ) AU 4.000 |...... 4.000 ....07/10/2014 ...|....11/01/2044 ...
93978H-NX-9 ..... WASHINGTON ST HEALTH CARE FACS AUTH REV ... 2. .. 1.F FE ..|... . 100.8520 |... 1,916,188 |.... A ... 1,922,513 0 [ (35,339) |0 o0 e 5.000 |...... 3.061 ....04/17/2015 ...|....08/15/2028 ...
956704-C8-1 ..... WEST VIRGINIA UNIV REVS ... 1 .1.DFE .. ...87.1140 |. .. 2,395,635 |. .2,750,000 .2,750,000 |.. .0 ......2.079 |......2.079 ....02/27/2020 .. 10/01/2030 ...
958638-2P-6 ..... WESTERN MICH UNIV REVS .....coiivvveiiiiiiiiiiiiiiinnns 2. .. 1.DFE ..|.. L 737400 [ 704,217 |.... ..955,000 |. ....955,000 O 0 0 0 2.878 |...... 2.878 ...01/22/2021 ... |....11/15/2043 ...
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958644-AB-2 ..... WESTERN MICH UNIV HOMER STRYKER M D SCH LACFE s 327,895 |...99.0760 |.......cevvunnnns 282,367 |ovvvenniiiiinnnnn 285,000 [....oeeevnnnnnnns 305,244 |.ovvnnniinnnnd (VI ORI 38 1/1) 1 AN | N AR | B KN 4.750 |...... 2.800 ....02/07/2020 ...|....11/15/2028 ...
977100-GY-6 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. .. 1.CFE ..|... .. 1,155,000 |...97.1490 |...........ee. 1,122,071 |.... . 1,155,000 |.. .... 1,155,000 0 fooeereeemeieend0 o0 0 e 2.0% |...... 2.09 ....01/29/2020 ...|....05/01/2026 ...
977100-HB-5 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. .. 1.CFE ..|... ...2,527,900 |...91.1240 |......onnneenn 2,278,100 |.... .2,500,000 |.. ....2,513,818 LU SRR (< 1Y (/)N N | RPN | ) AN 2.349 |...... 2.214 ....02/13/2020 ...}|....05/01/2029 ...
977100-HV-1 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. .. 1.CFE ..|... 3,000,000 |...99.7280 |... ..2,991,840 |.... .3,000,000 |.. ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 4.330 |...... 4.327 ....01/25/2023 ...|....05/01/2028 ...
98851W-AP-8 ..... YWIA ARIZ PLEDGED REV e 20 .. 1.DFE ..|.. ..650,000 |...74.8430 |... 486,480 |.... ... 650,000 |.. 650,000 JO I o | OO PPN | I FOUUUUUPTRN (N RN 2.632 |...... 2.632 ...02/19/2021 ...|....07/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 438,484,873 | XXX 399,351,888 432,461,885 431,324,984 0 XXX XXX XXX XXX
3128HX-RT-4 ..... FHS 267 A5 — CMO/RUBS ......ccvvvnniiviiiniieecinninne foee ven | s 4 s LA e 496,032 |...88.8673 486,903 [....ceevvvnnnnnns ESTVR T VI R | R R 1<) I AR | B RPN | ) RN 3.000 |...... 2.510 ....07/08/2019 ...|....08/15/2042 ...
3128M9-U2-6 ..... FH GO7501 - RMBS ... LA ..613,112]...93.3250 |... ..579,175 |.. 808,474 oo e (9,201) |0 [0 4.000 |...... 2.861 ....08/19/2014 ...|....10/01/2043 ...
3128MJ-5N-6 ... FH G08852 - RMBS ... LA .. 535,337 |...92.7693 |... ..517,918 |.. 2.564,269 |.oeeiiiiiiinnnn0 [ (3,561) il 0 4.000 |...... 2.554 ....06/06/2019 ...|....12/01/2048 ...
31280L-RN-3 ... FH 1H2593 - RMBS . LA .. 104,714 ]...99.7370 |... ... 100,868 |.. 115,225 o0 3,288 [0 o0 e 5.790 |...... 2.110 ....12/23/2010 ...|....01/01/2036 ...
31202L-FD-2 ..... FH C03764 - RVBS . LA 1,350,777 |...92.1997 |... 1,344 112 L0 (20,854) [0 [0 3.500 |...... 2.232 ....10/06/2016 ...|....02/01/2042 ...
3131XX-76-0 ..... FH ZM4495 - RMBS . LA ...92.9416 |... e 1,523,600 |...eeeeennnneni0 o (27,853) [0 [0 e 4.000 |...... 1.760 ....07/30/2020 ...|....10/01/2047 ...
3131Y7-86-5 ..... FH ZN1441 - RVBS . 1.4 .. ...96.1430 |. ..341,375 | ..355,070 .401,554 |.. .4.500 |......2.329 ....00/24/2019 .. 11/01/2048
3132A5-HY-4 . FH ZS4747 - R\BS . 1.A .. ...89.5180 |. .. 3,614,435 |. .4,037,661 . 4,425,612 |.. .3.500 |......1.935 ....08/05/2021 .. 12/01/2047
3132AC-SZ-4 . FH ZT0536 - RMBS . 1.4 .. ...90.1999 |. ..2,620,751 |. 3,222,941 |.. . ......3.500 |......1.728 ....01/21/72021 .. 03/01/2048 ...
3132AD-VT-2 ..... FH 271526 - RMBS ... LA L..93.2718 |oeeeeiiinns 6,400,042 |.... . ... 7,593,117 (74,967) [.oeeeeeenneeeen0 e s 4.000 |...... 2.257 ....11/20/2019 ...|....11/01/2048 ...
313205-6F-4 ... FH SB8070 - RMBS . LA ...91.77%5 |... 732,477 |.... ..798,083 |.. 838,818 o (5,469) |0 [0 2.500 |...... 1.170 ....12/14/2020 ...}|....10/01/2035 ...
3132DM-KC-8 ..... FH SD0291 - RMBS . LA ...98.4034 |... ..1,747,838 |.... 1,776,197 |.. ....2,116,755 L BL37) |0 [0 | 5.000 |...... 1.535 ....04/22/2020 ...|....03/01/2050 ...
313208-2L-5 ... FH SD5279 - RMBS . LA ...85.9678 |......oounnnns 9,313,391 |.... ...10,833,578 |.. ....9,572,985 LB [0 [0 3.000 |...... 4.731 ....08/05/2024 ...|....08/01/2052 ...
31320T-ME-7 ..... FH SD5757 - RMBS . LA ...88.8089 |... ...12,910,774 |.... ...14,537,708 |.. ... 13,338,632 [ooeeeeeinienn0 e n9545 |0 [0 e 3.500 |...... 4.733 ....08/19/2024 ...|....06/01/2052 ...
31320V-3L-7 ... FH SD8003 - RWBS . LA ...92.6566 |... 753,791 e 814,419 0 e (5,809) [0 0 e 4.000 |...... 2.626 ....06/06/2019 ...|....07/01/2049 ...
31320V-7D-1 ..... FH SD8092 - RMBS . LA ...86.1079 |... . 1,661,752 |.. ....1,800,458 |.....ccovvnnneni0 e (15,645) [oneeeceenl0 [0 e 3.000 |...... 1.779 ....09/16/2020 ...|....09/01/2050 ...
31320V-K7-9 ..... FH SD7518 - RVBS . LA ...86.5541 |.....oouunnnns 1,718,045 |.... 2,163,154 [0 e (A7,170) [0 o0 e 3.000 |...... 1.744 ....09/29/2020 ...|....06/01/2050 ...
313200-BK-8 ..... [FH SD8142 - RVBS . 1.A .. ...85.6594 |. ..1,616,760 |. .2,001,492 |.. .3.000 |......2.135 ....08/22/2021 .. 04/01/2051
313200-D6-7 . FH SD8225 - RIBS . 1.4 .. ...84.9909 |. .. 9,939,515 |. 10,328,905 |.. .3.000 |......4.720 ...08/07/2024 .. 07/01/2052
3132D-HY-2 . FH SD8347 - RMBS . 1.A .. ...94.0601 ..9,090,018 |. .9,360,598 |.. .4.500 |......4.949 ....08/07/2024 .. 08/01/2053
3132E0-FH-0 ..... FH SD3768 - RVBS . 1.4 .. ...88.6337 |. ..7,009,002 |. . 7,140,539 |.. .3.500 |......4.975 ....07/20/2024 .. 06/01/2052 ...
31326J-6R-5 ... FH 003880 - RMBS . 1.A .. ...95.4660 |. ..396,673 |. 426,951 |.. ......4.000 |...... 3.332 ....11/14/2011 .. 10/01/2041 ...
31326K-A3-0 ..... FH 003926 - RMBS . LA ...95.4883 |... 354,201 |0 e (3,024) 10 [0 4.000 |...... 3.234 ....11/14/2011 ...|....10/01/2041 ...
31326K-BS-4 ..... FH Q03949 - RIBS ... LA ...95.5134 |... 109,456 |ooeeeniieeennn0 e (1,267) o0 [0 4.000 |...... 3.218 ....11/14/2011 ...|....10/01/2041 ...
31326K-$4-9 ... FH Q04439 - RIBS .... LA ...91.0939 |... ... 280,844 |0 e (4,883) |0 [0 3.500 |...... 2.114 ....08/08/2016 ...|....11/01/2041 ...
3132HP-RZ-9 ..... FH Q13204 - RMBS . LA ...89.6724 |... 934,901 |0 e (5,885) |0 [0 3.000 |...... 2.386 ....05/08/2013 ...|....11/01/2042 ...
31320R-FB-1 ..... FH 034661 - RVBS . LA ...87.1276 |... s 20363,240 |oeeeeiiiiiinnnn0 i (B06) |0 [0 3.000 |...... 2.879 ....08/03/2015 ...|....07/01/2045 ...
3132XC-RV-9 FH G67700 - RMBS ... LA ...90.4570 |... 1,381,400 1471451 0 e (21,738) [0 [0 e 3.500 |...... 2.284 ....09/01/2016 ...|....08/01/2046 ...
3132XC-RY-3 . FH G67703 - RMBS . 1.4 .. ...90.6476 |. ..194,452 | ....223,349 |.. .3.500 |......2.729 ....08/21/2017 .. 04/01/2047 ...
3132XC-SB-2 . FH G67714 - RMBS . 1.A .. ...92.8468 |. ..1,581,478 |. 1,720,320 |.. .4.000 |......3.828 ....10/10/2018 .. 07/01/2048
3132XC-SG-1 FH G67719 - RMBS . 1.4 .. ...96.1898 |. 1,241,525 | . 1,406,946 |.. .4.500 |......2.966 ....01/31/2019 .. 01/01/2049
3132XU-SC-0 . FH 052314 - RIBS . 1.A .. ...96.0952 |. ..413,047 |. 454,742 |.. .4.500 |......3.362 ....06/12/2018 .. 11/01/2047
3132XY-VC-8 ..... FH 056010 - RMBS . 1.4 .. ...94.9138 |. ..150,719 |. 170,184 |.. ......4.500 |......3.279 ....06/12/2018 .. 05/01/2048 ...
313358-KB-1 ..... FH G61190 - RMBS ... LA ...96.0952 |... 315,188 |.... ....345,541 e (8779) [0 |0 [ 4.500 |...... 3.429 ...06/12/2018 ...|....08/01/2047 ...
31335C-E5-9 ..... FH G61956 - RMBS ... LA ...95.6951 |.....oouunnnns 2,646,103 |.... 03,107,437 o0 s (1505 N PO | B RPN | ) AR 4.500 |...... 2.251 [ MON ..... .. 124,431 |....07/12/2019 ...|....04/01/2049 ...
3133A3-YN-4 ..... FH QA8816 - RMBS ... LA ...82.4204 |.............. 1,587,430 |.... 2,044,773 |0 (11,245) |veeeeeeeen0 o0 e 2.500 |...... 1.628 | MON ..... ... 48,150 |....04/22/2020 ...|....04/01/2050 ...
3133KG-WA-2 ..... FH RA1541 - RMBS . LA ...86.5012 |.....oounnnnns 1,865,413 |.... ....2,203,822 e (3472) |0 [0 3.000 |...... 2.665 [MON ..... . 64,69 |....10/23/2019 ...|....11/01/2049 ...
3133KH-4G6-8 ..... FH RA2623 - RIBS . LA ) ...82.9601 |..ccevnnnnnnns 1,212,225 |.... . s .. .... 1,529,937 (5, 787) o0 0 | 2.500 |...... 1.824 [MON ..... . 36,530 |....05/22/2020 ...|[....05/01/2050 ...
3133KJ-6P-2 ... FH RA3578 - RMBS LA e 2,789,198 [...78.9131 [........ounnns 2,117,661 [....coovnnnnns 2,683,534 ..o 2,787,166 [......ccceeenl0 ool (6,965) |..ovvveeeeenennn0 o0 ) 2.000 |...... 1.488 | MON ..... 53,671 |....09/29/2020 ... |....09/01/2050 ...
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3133KJ-NE-8 ... FH RA3089 — RMBS ........evvnviiiiiininiiiiiininievvenens foee e | s 4 s LA e 3,453,446 |...82.7128 |.....ceeenen 2,711,542 |t 3,278,264 |....oeeeennnn 3,454,980 |..eeunniiiinnnnnd 0 |.eeens (15,340) | ovevvieeeeend0 o0 s 2.500 |...... 1738 IMON oot [ 6,830 ....07/10/2020 ...|....07/01/2050 ...
3133KK-6R-5 ..... FH RA4480 - RMBS . N LA 2,202,689 |...78.5935 |.............. 1,670,989 |.... 2,126,115 |.. ....2,199,286 0 [ (4,009) |0 o0 e 2.000 |...... 1.557 [MON .oooe Joeeeiiieeeeenee 3,544 |... ....01/22/2021 ...|....02/01/2051 ...
3133KQ-CU-8 ..... FH RA8183 - RMBS . I L LA ...99.9065 |... ... 24,745,746 |.... 24,768,915 |.. JLUIS PO (78 k) RUUUUURRRRUUROR | [ IO | B R 5.500 |...... 4.929 ... 113,524 |... ....01/13/2023 ...|....11/01/2052 ...
3136AP-XE-7 ..... FNR 2015-60 CP - CMO/RMBS ... N LA ...95.7304 |... ..472,861 |.. O e (A197) |0 o0 e 3.750 |...... 2.690 [MON ... |oeeerennereenns 1,478 |... ....01/17/2018 ...|....10/25/2044 ...
3136AR-R6-7 ..... FNR 2016-25 VB - CMO/RMBS ... I L LA ...98.1066 |... . .4,046,837 |.. O [ (3,643) |0 o0 e 3.000 |...... 2.763 . 10,117 | ....06/07/2019 ...|....05/25/2036 ...
3136AR-T4-0 ..... FNR 2016-25 LA - CMO/RMBS ... N LA ...89.7525 |...coininnnnns 2,692,355 |.... ....3,09,771 O [ 88 |0 0 e 3.000 |...... 2.217 [MON oot e 7,499 |... . ...04/27/2016 ...|....07/25/2045 ...
3136B1-F6-6 ..... FNR 2018-35 LB - CMO/RMBS ... I L LA ...85.7334 |....ooininnnns 3,381,353 |.... ....4,116,142 O [ (18,542) |0 o0 e 3.500 |...... 3.015 ... 11,503 |... .. 138,041 |....06/07/2019 ...|....06/25/2048 ...
3136B5-DF-9 ..... FNR 2019-30 HA - CMO/RMBS . N LA ...84.8684 |.............. 1,493,674 |.... . .... 1,795,490 0 e (981) |0 o0 e 3.000 |...... 2.653 [MON ...co [oeeernnnaeeennns 4,400 |... . 52,800 |....07/08/2019 ...|....07/25/2059 ...
3136BS-BH-7 ..... [FNR 2024-32 CB - CMO/RMBS . 4 1.4 .. ...95.6371 .. 3,538,573 |. .3,700,000 . 3,754,266 |.. .0 .5.500 |......5.358 . 16,958 . 67,833 |....08/23/2024 .. 06/25/2054
3137BN-PY-4 ..... [FHR 4566 VC - CMO/RVBS 4 1.A .. ...97.1312 |. ..4,872,028 |. .5,015,921 .5,026,793 |.. .0 .3.000 |......2.775 150,478 |....06/07/2019 .. 07/15/2036
3137F2-68-0 ..... [FHR 4703 LP - CMO/RVBS 4 1.4 .. ...90.4085 |. ..504,788 497,139 |.. .0 ......3.000 |......3.385 . 15,144 |....07/03/2018 .. 07/15/2046 ...
3137FJ-HI-2 ..... FHR 4839 LA - CMO/RVBS .. N LA ..91.1271 ... .4,867,946 |.. ....5,038,754 O e (12,271) |0 o0 e 4.000 |...... 2.579 .. 194,718 |....06/04/2019 ...|....05/15/2050 ...
3137FP-$3-0 ..... FHR 4927 QL - CMO/RMBS .. I L LA ...72.4659 |... . 675,000 |.. 691,504 U SRR 511 ) N N | N RPN | ) A 3.000 |...... 2.841 . 20,250 |....12/02/2019 ...|....09/25/2049 ...
3137HC-FM-9 ..... FHR 5397 EY - CMO/RMBS .. N LA ...94.1181 |... ... 4,482,617 O [ 514 0 0 e 5.000 |...... 5.110 . 75,361 |....08/23/2024 ...|....04/25/2054 ...
3137HC-PX-4 ..... FHR 5415 BIl - CMO/RVBS .. I L LA ...97.3706 |... .... 1,011,406 LU R (101N N | I RPN | ) AN 5.500 |...... 5.324 . 18,333 |....08/23/2024 ...|....05/25/2054 ...
3137HD-SI-1 ... FHR 5429 LY - CMO/RMBS .. N LA ...97.0190 |... .... 3,431,856 O e (949) |0 o0 e 5.500 |...... 5.403 . 62,333 |....08/23/2024 ...|....07/25/2054 ...
3138E0-6H-7 ..... FN AJ8071 - RMBS . I L LA ...94.1772 |... ....156,093 O e 17 0 o0 e 4.000 |...... 2.985 ...5,993 |....12/08/2011 ...|....12/01/2041 ...
3138EQ-BA-9 ..... FN AL7232 - RMBS . N LA ...91.2129 |... 221,928 |.... ....259,871 0 [ (3,870) |0 [0 e 3.500 |...... 2.187 ....09/13/2016 ...|....09/01/2045 ...
3138EQ-KH-4 ..... FN AL7495 - RVBS . I L LA ...91.1810 |... 165,202 |.... ...181,345 O e (2,594) |0 o0 e 3.500 |...... 2.218 ....09/13/2016 ...|....10/01/2045 ...
3138EQ-ZR-6 ..... FN AL7951 - RMBS . 4 1.A .. ...91.1803 |. .0 .3.500 |......2.316 ....09/13/2016 .. 01/01/2046
3138ML-XD-1 ... FN AQ5175 - RMBS . 4 1.4 .. ...87.7944 |. .0 .3.000 |[......2.921 ...12/03/2015 .. 12/01/2042
3138Y9-SC-3 ... FN AX7714 - RMBS . 4 1.A .. ...91.1818 |. .0 .3.500 |......1.979 ...09/13/2016 .. 02/01/2045
3138YH-5L-0 ..... FN AY4450 - RVBS . |4 1.4 .. ...90.8965 |. .0 .3.500 |......2.208 ....09/13/2016 .. 02/01/2045 ...
3138YH-U5-7 ..... FN AY4203 - RVBS . |4 1.A .. ...91.1823 |. .0 ......3.500 |......2.187 ...09/13/2016 .. 05/01/2045 ...
3138YL-AD-3 ..... FN AY6303 - RMBS . I L LA ...90.9024 |... O e (342) |0 0 e 3.500 |...... 2.274 ....09/13/2016 ...|....02/01/2045 ...
3138YS-LD-6 ..... FN AZ1223 - RMBS . N LA ...91.1781 |... JLO N U ( 7:1:) N ARt | B IR | ) AU 3.500 |...... 2.479 ...09/13/2016 ...|....06/01/2045 ...
3138YT-4X-9 ..... FN AZ2637 - R\BS . I L LA ...91.1852 |... O e (188) |0 o0 e 3.500 |...... 2.067 ...09/13/2016 ...|....09/01/2045 ...
3138YT-6B-5 ..... FN AZ2665 - R\BS . N LA ...91.1840 |... 0 e (200) Jee 0 [0 e 3.500 |...... 2.197 ...09/13/2016 ...|....10/01/2045 ...
3140E7-GH-7 ..... FN BA2899 - RVBS . I L LA ...91.1808 |... O e (322) el [0 e 3.500 |...... 2.107 ...09/13/2016 ...|....11/01/2045 ...
3140E9-4J-2 FN BA5324 - RIBS . N LA ...91.1821 |... O e (129) |0 o0 e 3.500 |...... 2.463 ....09/13/2016 ...|....11/01/2045 ...
3140FP-FQ-7 ..... [FN BE3774 - RMBS . 4 1.4 .. ...92.9428 |. ..598,197 |. ..643,619 .0 .4.000 |......3.846 ....11/15/2018 .. 07/01/2047 ...
3140FX-H3-9 ..... [FN BF0249 - RMBS . 4 1.A .. .. 87.7160 |. .11,105,687 |. 12,660,965 .0 .(105,395) | .3.500 |......2.797 ...07/23/2019 .. 01/01/2058
3140J5-G7-8 ..... [FN BM1121 - RMBS . 4 1.4 .. ...90.6485 |. ..126,280 |. .0 ... (1,262) | .3.500 |......2.730 ....08/21/2017 .. 12/01/2046
3140J5-0M-4 . FN BM1359 - RMBS . 4 1.A .. ...90.8348 |. ..247,261 |. .0 (2,519) | .3.500 |......2.714 ....08/21/2017 .. 06/01/2047
314048-2H-9 . FN BM4343 - RMBS . 4 1.4 .. ...96.1291 ..4,192,833 |. .0 .. (56,294) |. ......4.500 |......3.279 ....08/29/2018 .. 05/01/2048 ...
3140J9-H8-7 ..... FN BM4754 - RMBS . N LA ...90.2491 |... 1,817,637 |.... ... 2,125,453 JU Y AU (23,291) |veeeeeeeeennn0 o0 e 3.500 |...... 2.466 ...07/25/2019 ...|....05/01/2047 ...
3140J9-KN-0 ... FN B4800 - RMBS . I L LA ...93.2026 |... ... 1,554,752 O [ (8,251 [0 [0 4.000 |...... 3.604 ...12/12/2018 ...|....10/01/2048 ...
314009-2N-2 ... FN CA2580 - RMBS . N LA ...96.2518 |... .. 0 . PR | N (SRR | N RN 4.500 |...... 3.453 ....10/16/2018 ...|....11/01/2048 ...
31400E-CJ-9 ..... FN CA6372 - RVBS . I L LA ...80.8782 |... 552,647 |.... ..614,885 |.. 678,418 O e (T3 [0 [0 3.500 |...... 1.841 ....12/04/2020 ...|....07/01/2050 ...
31400M-AC-8 ..... FN CB1802 - RMBS . N LA ...78.8759 |... ..6,301,051 |.... .7,988,565 |.. .... 8,044 457 JLO I U (< T & ()N ARt | B IR | ) AU 2.000 |...... 1.901 ....10/06/2021 ...|....10/01/2051 ...
31400P-FN-4 ..... FN CB3771 - RUBS ... I L LA ...88.5901 |... 2,287,293 |.... ....2,3%,806 O 2,512 o0 [0 3.500 |...... 4.565 ....08/05/2024 ...|....06/01/2052 ...
3140X5-NG-4 ..... FN FM2190 - RMBS ... 4 ... LA ...89.6204 |... 1,158,705 |.... . ....1,436,726 0 [ (16,789) |0 [0 e 3.500 |...... 1.786 ...01/24/2020 ...|....02/01/2049 ...
3140X7-PU-T7 ..... FN FM4034 - RVBS . 4 .. LA ...91.7212 |... 580,088 |.... ..632,447 |.. 662,471 JLU R 3 (1 DN N | I RPN | ) AN 2.500 |...... 1.211 ....12/14/2020 ...|....08/01/2035 ...
3140X9-QU-2 ..... [FN FM5866 - RMBS . 4 1.A .. ...89.7111 .. 3,515,170 |. . 3,918,324 .4,307,711 |.. .0 ......3.500 |......1.895 ....08/05/2021 .. 06/01/2049 ...
3140X9-1D-3 ..... FN FM6043 - RUBS ... 4. 1AL ...89.8353 |..........nns 3,848,868 |.... . 4,284,361 |. .... 4,669,461 0 [ (39,765) |0 o0 3.500 |...... 2.020 .. 149,953 |....03/05/2021 ...]....06/01/2049 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oLoL3

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
3140XD-CK-0 ..... FN FM9073 - RMBS A 1,610,993 |...82.4514 |.............. 1,287,645 | 1,661,702 |..oevvvnnnnnns 1,606,220 [.......oevvvnnnn0 |oeeeens (1,508) [oeeeeeiiieennn0 ol e 2.500 |...... 2,105 [MON ... [oeennnnnnnnnnnns 3,254 ....10/08/2021 ...|....10/01/2051 ...
3140XG-JR-1 ... FN FS1171 - RMBS . A ...85.3080 |...ccevnnnnnns 6,458,979 |.... .7,571,363 |.. ....6,860,342 15,995 |0 [0 | 3.000 |...... 4.471 [MON ..... ... 18,928 |... ....01/06/2023 ...|....01/01/2052 ...
3140XH-GM-3 ..... FN FS2003 - RVBS . A 92,1707 |t 7,342,368 |.... . 7,966,052 |.. ... 7,453,371 13,825 0 [0 4.000 |...... 4.998 [MON ..... ... 26,554 |... ....07/29/2024 ...|....05/01/2052 ...
3140XH-K4-8 ..... FN FS2114 - RMBS . A ...94.6129 |... .9,724,7% |.. ....9,454 111 e (3,483) |0 [0 | 4.500 |...... 4.930 [MON ..... .... 36,468 |... ....08/05/2024 ...|....06/01/2052 ...
3140XJ-MB-6 ..... FN FS3053 - RMBS . A ...99.7550 |... .2,583,625 |.. ....2,627,851 2 (2,660) [ounniiiiiiiinn0 |0 e 5.500 |...... 5.181 | MON ..... .. 11,842 |... ....11/10/2022 ...|....10/01/2052 ...
3140XL-SC-3 ..... FN FS5014 - RMBS . A ...92.7365 |... .2,484,687 |.. e 2,398,740 [oeeeeeeiieen0 e (924) |0 [0 e 4.000 |...... 4.522 ...08/05/2024 ...|....01/01/2053 ...
S14IN-3T-1 ... FN 930610 - RMBS . A ...96.7985 |....oevuiieennnnnn 85,318 |ouunniiiiiin 67,478 | 72,898 0 e (1,908) [0 [0 4.500 |...... 2.354 ....11/05/2014 ...|....02/01/2039 ...
31417A-VD-8 ..... FN AB4211 - RMBS ... A ...98.3915 |... . 89,169 |oeeeiiiieieeenn 69,584 |0 e (B22) [0 0 e 3.000 |...... 2.073 ....02/16/2012 ...|....01/01/2027 ...
31417D-MO-1 ... FN AB6683 - RMBS . A ...86.3266 |. ..482,668 |. ..559,118 .3.000 |......2.226 ...10/04/2012 .. 10/01/2042
31418D-7F-3 ..... FN MA4493 - RMBS . A ...81.9491 ..2,849,913 |. . 3,477,663 .2.500 |......5.127 ....11/07/2024 .. 12/01/2051
31418D-HD-7 . FN MA3827 - RMBS . A ...91.0815 |. . 768,713 .. . . ......2.500 |......1.022 ....12/23/2020 .. 11/01/2034 ...
31418D-Rii-4 ..... FN MA4100 - RMBS ... A ...78.4666 |... . .3,290,355 |.. ... 3,409,737 0 [ (9, N POV PO 2.000 |...... 1.513 ...07/30/2020 ...|....08/01/2050 ...
31418D-VD-1 ..... FN MA4211 - RMBS . A ...86.1128 |.....ooeennnns 1,724,197 |.... .2,002,254 |.. 2,143,758 o0 e (16,527) [0 o0 e 3.000 |...... 1.956 ....12/10/2020 ...|....12/01/2050 ...
31418D-VY-5 ..... FN MA4230 - RMBS . A ...91.7859 |t 1,455,325 |.... . 1,585,566 |.. e 1,659,282 [0 e (11,288) [0 [0 e 2.500 |...... 1.274 ....12/23/2020 ...|....01/01/2036 ...
31418E-LE-8 ..... FN MA4824 - RVBS . 4 A .. 6,838,767 |...81.5373 |...ouuvnnnnnns 6,565,926 |.... .8,052,666 |.. 6,851,759 [0 e 12,992 [0 o0 2.500 |...... 4.691 [MON ..... ...67,106 |....08/19/2024 ...|....10/01/2052 ...
31418E-UP-3 ..... FN MA5089 - RMBS . 4 e | 1AL . 11,283,382 |...91.4131 .. 10,927,453 |.... 11,953,922 |.. ...11,291,910 foiieiiinen 0 i 8,528 |0 0 4.000 |...... 4.835 [ MON ..... .. 159,386 |....08/07/2024 ...|....07/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 273,790,139 | XXX 249,29, 101 276,351,380 275,158,743 XXX XXX XXX 851,729 7,437,097 XXX XXX
3137BH-XJ-1 ... FHUS K-045 A2 - CMBS .... ...1,934,323 |...99.6860 |... 1,907,462 |.. n1,907,462 |oeiiiiiinennnl0 it (2,316) [0 o0 e 3.023 |...... 2.720 [MON ..... [oeeeeeenniiinns 4,805 |... ... 57,663 [....04/03/2019 ...|....01/25/2025 ...
3137BM-7E-0 ..... FHUS K-051 X3 - CMBS .... L 1.2496 | 249,910 | O e 02.520,89 0 ] (225,890) [0 [0 e 1.615 |... (74.374)|MON ..... ... 26,909 |... .. 328,151 |....05/17/2019 ...|....10/25/2043 ...
3137BQ-YW-1 ..... FHIS K-056 X3 - CMBS ... ....2.8512 |... .. 879,282 el [ (295,774) |0 [0 2.117 |... (26.024)[ MON ..... .... 35,266 |... ..430,316 |....05/16/2019 ...|....06/25/2044 ...
3137BV-28-2 ..... FHUS K-063 A2 - CMBS .... ...97.8253 |... . 600,000 |.. 805,119 |0 e (3,282) |0 [0 3.430 |...... 2.869 [MON ..... e 1,715 |... ...05/06/2019 ...|....01/25/2027 ...
3137F4-D4-1 ..... FHUS K-074 A2 - CMBS .... ...97.0041 |... .6,000,000 |.. ...6,104,270 [0 el (37,422) |.eeeeeeeeeeeenl0 feviiiiiiiiinnnnnl0 s 3.600 |...... 2.925 .... 18,000 |... ....04/26/2019 ...|....01/25/2028 ...
3137F7-20-6 ..... FHUS K-740 X1 - CMBS . 1.5978 |. .321,483 |.. .(123,404) |. .0.735 |......3.045 . . 10,747 ....11/13/2020 .. 09/25/2027
3137F8-4K-6 ..... FHUS K-122 X3 - CMBS . 11.8346 1,152,285 |.. .(169,461) |. .2.630 |......4.285 . . 18,193 ....03/04/2021 .. 01/25/2049 ...
3137F8-2X-4 ..... FHUS K-123 X1 - CMBS . 3.5730 768,755 |.. .(133,135) | .0.768 |......2.727 . . 12,418 ....08/12/2021 .. 12/25/2030 ...
3137F8-2Y-2 ..... FHUS K-123 X3 - CMBS . ...11.9468 |. 672,425 |.. .. (91,783) |. .2.627 |...... 4.655 . . 10,366 ....01/21/72021 .. 02/25/2049 ...
3137F9-22-0 ..... FHUS K-124 X3 - CMBS . ...12.0580 |. 293,721 |.. .. (39,795) | ......2.620 |......4.326 . 54,634 |....02/03/2021 .. 02/25/2049 ...
3137F9-28B-0 ..... FHUS K-125 X3 - CMBS .... ...12.2823 |... 136,401 |0 [ (93,221) 0 [0 2.682 |...... 4.569 .. 136,802 [....02/18/2021 ... |....02/25/2049 ...
3137FA-IS-3 ..... FHUS K-067 A2 - CMBS .... ...96.6443 |... 4,020,578 |...oieeeeiienn0 e (10,964) |eeeceeel0 [0 e 3.19% |...... 2.911 .. 127,760 |....05/06/2019 ...|....07/25/2027 ...
3137FF-4A-2 ..... FHUS K-741 X3 - CMBS .... L. 6.1404 | 582,985 | O 898,727 0 [ (186,826) [0 [0 2.447 |...... 5.474 .. 236,417 |....02/24/2021 ...|....03/25/2049 ...
3137FF-XP-7 ..... FHUS K-GO5 X3 - CMBS .... 1109298 | 524,315 |t O e 615,667 0 e (77,098) [0 [0 e 2.612 |...... 5.263 ....08/03/2021 ...|....01/25/2034 ...
3137FL-YM-0 ..... FHUS K-1511 X3 - CMBS ... ...22.1289 |... 0 [ (163,289) |0 o0 e 3.424 |...... 5.855 ....05/09/2019 ...|....04/25/2037 ...
3137FL-YY-4 ..... FHUS K-092 X3 - CMBS .... ....8.5715 |... ....225,736 JU Y AU (50,316) [.ooeeeeeveeeeec0 Jeeeiiiiieeennn0 et 2.249 ...06/22/2019 ...|....07/25/2029 ...
S137FM-U9-1 ... FHUS K-735 X3 - CMBS . .399,864 |.. .(165,585) |. .2.154 |.. ....07/18/2019 .. 05/25/2047 ...
3137FN-AH-3 . FHUS K-095 X3 - CMBS . 127,560 |.. .. (20,452) |. .2.101 |.. ....08/02/2019 .. 08/25/2047
S137FN-X2-1 ... FHUS K-736 X3 - CMBS . .182,359 |.. .. (46,777) |. .2.014 |.. ....09/06/2019 .. 09/25/2047
3137FN-X8-8 ..... FHUS K-097 X3 - CMBS . ..76,167 |.. .. (12,024) |. .2.018 |.. ....09/11/2019 .. 09/25/2046
S137FP-K-2 ..... FHUS K-099 X3 - CMBS . 1,661,224 |.. .(271,638) |. ......1.964 |.. ....01/26/2021 .. 10/25/2047 ...
3137FQ-XM-0 ... FHMS K-737 X3 - CMBS ... 288,717 feeeeeeeeiieee 0 e (48,045) |.evveeeeeennnn0 [0 e 1.782 ...01/23/2020 ...|....01/25/2048 ...
S137FR-EL-1 ..... FHUS K-104 X3 - CMBS .... 249,485 |...ooooeeiiinn 0 [, (40,822) |.oeeeeeeeeeeeenn0 [0 s 1.893 ....02/21/2020 ...|....02/25/2047 ...
3137FR-UN-9 ..... FHUS K-106 X3 - CMBS ... e 1,856,006 |...oeeeeennnneni foeeeenn(257,372) |0 o0 e 1.908 ....02/11/2021 ...|....03/25/2048 ...
3137FT-G2-7 ..... FHUS K-109 X1 - CMBS .... 002,289 o0 [ (139,541) 0 [0 1.575 ....03/10/2021 ...|....04/25/2030 ...
3137FX-25-0 ..... FHUS K-127 X1 - CMBS .... e [ . . . 0. 879,819 |0 [ (176,122) |0 [0 0.324 ....08/17/2021 ...|....01/25/2031 ...
3137FX-26-8 ..... FHUS K-127 X3 = CMBS ...evvvniiiiiininiiiiiiiiiiiieens A 2,036,253 |...12.3284 |.............. 1,194,263 |.ooveeniiiiiiiis [ 1,409,120 |..oovveneeennnn0 nnll(163,363) |0 e l0 s 2.651 ...03/17/2021 ...|....03/25/2049 ...
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3137H1-YY-6 ..... FHUS K-130 X3 = CMBS ...eevvveiiiiiiiinieciinineeeeees foeevee | s 3 R Y N 500,000 |...15.7200 |.......eunnnnn 311,801 [ 0 i RCISTTVLV I R | R RSP €7tc) AR | B RPN | ) RN 3.203 |...... A TAT [MON oooe v 5,204 | 62,478 |....08/05/2021 ...|....08/25/2048 ...
3137HB-2L-7 ..... FHUS K-753 A2 - CMBS .... 4 | LA FE L ...97.8144 | 7,336,081 |.... e TA75,308 [0 o428 |0 o0 e 4.400 |...... 4.448 [MON ..... veen 27,500 |... ....12/15/2023 ...|....10/25/2030 ...
3137HB-C5-1 ... FHUS K-754 A2 - CMBS .... 4 [ TAFE L . 100.4973 |.......oennnns 7,537,298 |.... e 1,671,930 foennneiiiinnnl0 e (29,132) [0 o0 e 4.940 |...... 4.467 [MON ..... .... 30,875 |[... . ....12/15/2023 ...|....11/25/2030 ...
3140HR-7D-9 ..... FN BLO891 - CMBS/RMBS ... N 1A ) L..96.0731 |t 2,253,290 |.... i 2,394,625 oiieeieiien0 e (8,540) [0 [0 e 4.010 |...... 3.505 [MON ...oo oevemnnnaeaennes 8,099 |... ... 95,618 [....01/02/2019 ...|....12/01/2030 ...
S140HT-WJ-4 ..... FN BL2448 - CMBS/RMBS ... I L 1.4 ... ...92.5833 |.....ouennnns 3,662,674 |.... . 4,046,288 |.......coevnnnn0 i (27,108) [ennceceiinnl0 o0 e 3.380 |...... 2.785 [ MON ..... .. 135,944 |....06/06/2019 ...|....05/01/2031 ...
3140HT-XV-6 ..... FN BL2491 - CMBS/RMBS ... N 1.A ... ...92.3005 |..ccovnnnnnnns 3,804,626 |.... 4,219,842 |0 e (17,183) [0 [0 e 3.350 |...... 2.839 [ MON ..... .. 140,388 |....06/06/2019 ...|....05/01/2031 ...
3140HU-A3-0 ..... FN BL2725 - CMBS/RMBS ... I L LA L..92.2359 |...ooiiiinnnns 1,913,569 |.... 2,128,447 o0 e (16,474) L0 [0 2.780 |...... 2.002 ... 58,636 |....08/29/2019 ...|....08/01/2029 ...
3140HV-SV-7 ..... FN BL4131 - CMBS/RMBS ... N LA ...90.3979 |..ccoinninnnns 2,170,700 |.... n2,490,644 |.oiiiiiie 0 e (24,783) [0 [0 e 3.030 |...... 2.154 . 73,971 |....10/02/2019 ...|....09/01/2031 ...
3140HX-G4-6 ..... FN BL5618 - CMBS/RMBS 4 1.4 .. ...85.8202 |. 1,295,529 |. 1,542,754 |.. . .2.750 |......2.093 . 42,205 |....01/24/2020 .. 01/01/2035
3140NU-6J-3 . FN BZ0872 - CMBS/RMBS 4 1.A .. ...99.0052 |. .. 4,950,262 |. .5,058,962 |.. (5,491) |. ......4.630 |......4.314 . 78,453 |....08/07/2024 .. 04/01/2031 ...
3140NU-ZX-0 ..... FN BZ0757 - CMBS/RMBS v (4 e LA L ...98.6330 [.......eunnnns 3,846,687 |.... .... 3,935,203 L (3949 |0 0 4.580 |...... 4.212 . 60,532 |....08/07/2024 ...|....04/01/2031 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities XXX 65,036,289 52,816,445 70,281,796 0 (3,230,196) XXX XXX XXX 520,420 6,060,532 XXX XXX
249218-AJ-7 ..... |DENVER COLO PUB SCHS CTFS PARTN .1.DFE .. . 101.2980 |. ..280,143 |. ..276,554 .288,026 |.. .0 (3,998) | .6.220 |......3.310 . 17,201 |....12/09/2016 .. 12/15/2026 ...
452281-JD-1 ILSSTD 2010-1 A3 - ABS ....... .1.BFE .. . 100.2691 ..292,143 .304,680 |.. .0 ..(11,016) |. ......6.345 |......2.697 . 19,342 |....01/18/2017 .. 07/25/2045 ...
49225H-KX-5 ... KERN CNTY CALIF CTFS PARTN .. .. 1.EFE ..|... . 103.2180 |... . 1,525,000 |.. ....1,579,701 JU Y AU (21157 R | R FOURPPPRIRN | B S 5.000 |...... 2.972 . 76,250 |....12/21/2016 ...|....11/01/2026 ...
54627R-AN-0 ..... LASGOV 22A A3 - ABS .. .. 1.AFE ..|... ...93.9420 |... .2,650,000 |.. ....2,582,313 LU R P57 A PO | I RN | B AN 4.275 |...... 4.571 . 27,788 |....08/19/2024 ...|....02/01/2036 ...
54627R-AP-5 ... LASGOV 22A A4 - ABS .. B .. 1.AFE ..|... ...92.1780 |... .3,000,000 |.. .... 2,909,363 0 2,320 e o0 e 4.475 |...... 4.764 . 54,371 |....08/16/2024 ...|....08/01/2039 ...
57563N-AB-4 ..... MASEDU 18A A - ABS .... I L .. 1.AFE ..|... ...97.2138 |... .. 154,123 |.. O iien 97 o0 [0 e 3.850 |...... 6.023 .. 11/722/2024 ... |....05/25/2033 ...
678908-4A-9 ..... OKSDEV 2022 A2 - ABS . N .. 1.AFE ..|... ...94.2330 |... .1,000,000 |.. 0 e (825) |0 o0 e 4.851 |...... 4.560 ....09/13/2024 ...|....02/01/2045 ...
678908-4D-3 ..... OKSDEV 2022 A2 - ABS .... I L .. 1.AFE ..|... ...89.5573 |... .7,085,000 |.. O e 11528 |0 [0 e 4.380 |...... 4.670 ....01/12/2023 ...|....11/01/2045 ...
678908-4G-6 ..... OKSDEV 2022 A2 - ABS .... N .. 1.AFE ..|... . s ...94.05% |... 738,368 |.... ... 785,000 |.. 785,000 J I N | I FORRRRRt | B ISP | B AU 4.623 |...... 4.623 ...08/31/2022 ...|....06/01/2044 ...
882581-AA-3 ..... TNGUTL 23 A1 = ABS ..iivvveeniiiiiinnniiiiiiniinneerennnnns foee ven | nnnens 1T LLAFE L 5,710,840 |. 100.1450 |.............. 5,541,650 |......ouunnnns 5,533,627 |....ooeeeennn 5,705,892 |....cooiiiiinnnd 0 fooeereee (A98) |0 o0 [ 5.102 |...... 4.984 ...10/01/2024 ...|....04/01/2035 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 2,442,324 [ XXX 21,119,261 22,301,446 22,238,454 0 (32,471) 0 0 XXX XXX XXX 265,752 612,984 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 819,530,076 [ XXX 734,803,540 783,931, 156 799,003,977 0 (4,989,705) 0 0 XXX XXX XXX 6,618,656 29,646,413 XXX XXX
00130H-CG-8 ..... JaL SRR e I .. 2.CFE ..|... 2,679,628 |...83.3543 |.............. 2,292,243 |.... ....2,701,300 O e 7318 fennl0 [0 0000 2.450 |l 2. | ... .... 31,067 |... . 67,375 |....12/14/2021 ...|....01/15/2031 ...
00205G-AB-3 ..... APA INFRASTRUCTURE LTD ...eeneeeeemenieeeeemenneeeeennnn fooe wen | Conenn 1,2 it .. 2.BFE ..|... 2,122,769 [...99.7230 |...ccevvennnns 2,119,114 |.... . .... 2,124,940 O e 265 [0 feeil0 40200 |- 4.213 [MS ...... e 24,296 |... . 89,250 |....03/16/2015 ...|....03/23/2025 ...
00206R-HV-7 ..... ATET INC v eeeeneies foeeen e [1,2 .. 2.BFE ..|... .. 400,993 |...97.5041 |... 409,517 |.... ..420,000 |.. 415,465 O e 2,816 [0 [0 000002950 | RICTL N (VN R R 5,713 |... ....06/05/2019 ...|....07/15/2026 ...
00206R-ML-3 ..... AT&T INC .. .2.BFE .. 6,549,031 |...96.3686 |. ..6,625,341 |. .6,875,000 .6,728,368 |.. .0 .3.480 ....06/31/2023 .. 03/25/2026
00206R-MM-1 ..... AT&T INC ..... .2.BFE .. ...80.7119 |. .. 3,087,230 |. . 3,825,000 . 3,162,557 |.. .0 .4.980 ....01/10/2023 .. 12/01/2033
00217G-AB-9 ..... APTIV IRISH HOLDINGS LTD .2.BFE .. ...86.2585 |. ..2,307,415 |. .2,675,000 .2,667,035 |.. .0 L2978 | .3.297 ....02/09/2022 .. 03/01/2032
00287Y-DB-2 ..... ABBVIE INC .. .1.GFE .. ...88.5787 |. ..1,745,000 |. .1,970,000 . 2,484,059 |.. .0 18,957) | .2.988 ....01/20/2021 .. 03/15/2045 ...
00287Y-DU-0 ..... ABBVIE INC ... . 1.GFE .. ...98.7534 |. ..6,717,206 |. .6,802,000 .6,940,928 |.. .0 ......4.767 ...08/02/2024 .. 03/15/2034 ...
00440K-AD-5 ..... ACCENTURE CAPITAL INC ... .. 1.DFE ..|... ...94.9882 |... 973,629 |.... .1,025,000 |.. 1,023,955 O e 21 0 [0 000040500 |- 4.513 ....10/01/2024 ...|....10/04/2034 ...
00724P-AG-4 ..... ADOBE INC .. 1.EFE ..|... ...98.9112 |... 2,828,860 |.... 2,978,210 O e (2,797) [0 eeiiil0 el 40950 | 4.390 ....00/26/2024 ...|....04/04/2034 ...
007589-AA-2 ..... ADVOCATE HEALTH AND HOSPITALS CORP . .. 1.CFE ..|... ...96.5560 |... 1,689,730 |[.... 1,750,000 O 0 0 00000003829 | 3.829 ....08/07/2018 ...|....08/15/2028 ...
007589-AD-6 ..... ADVOCATE HEALTH AND HOSPITALS CORP . .. 1.CFE ..|... ...86.9536 |... O 0 0 [0 22211 | 2.211 ....04/28/2020 ...|....06/15/2030 ...
007944-AH-4 ..... ADVENTIST HEALTH SYSTEM/WEST .. 2.AFE ..|... ...98.8578 |... 3,044,513 O e (5,214) 0 [0 000050430 | 5.173 ....01/17/2023 ...|....03/01/2032 ...
00912X-AV-6 ..... AIR LEASE CORP .. 2.BFE ..|... ...97.3335 |... 924,668 |.... 945,704 0 . e 1,800 foeiiiiiiiiieee0 feeiiiiieeennnl0 [ 30625 o 3.837 ...03/01/2017 ...|....04/01/2027 ...
009158-BK-1 ..... AIR PRODUCTS AND CHEMICALS INC 1FFE .. ...97.6608 |. ..5,851,835 |. .6,024,434 |.. .0 (1,139) |. L4774 ....08/02/2024 .. 02/08/2034 ...
013716-AU-9 ..... RIO TINTO ALCAN INC 1.FFE .. . 105.6492 |. .. 1,452,677 |. . 1,375,000 . 1,489,063 |.. .0 (3,912) | .4.966 ....08/07/2024 .. 12/15/2033 ...
01400E-AE-3 ..... ALCON FINANCE CORP .... L2.AFE .. ...99.7119 |. .. 3,539,772 |. . 3,550,000 .3,660,236 |.. .0 ..(11,553) |. .4.886 ....01/11/2023 .. 12/06/2032
015271-AV-1 ..... ALEXANDRIA REAL ESTATE EQUITIES INC L2.AFE .. ... 77.079% |. .. 3,063,906 |. .3,975,000 .3,182,413 |.. .0 78,240 |. ......4.891 ....01/10/2023 .. 02/01/2033 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC L. 2.AFE ..|.. ...96.5913 [.....nnnls 2,342,339 |.... . 2,425,000 |.. ... 2,428,641 Ol (1,465 00 0 [0 30850 ). 3.483 ...07/19/2017 ...|....07/26/2027 ...
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022095-BJ-1 ..... ALTRIA GROUP INC ..vveeveviinieeccinieeeccvnineeeeenns foes wen e [ 1,2 s ..2.BFE .. ...91.6193 |t 526,811 |oovvenniiinnnnnd 575,000 [.ooeiiiinnnnnnns 594,134 ovvveiiniiinnnn0 [ (3,489) |0 0 )40 30400 2.697 [MN ..o Jooviininininns 2,987 ....03/04/2021 ...|....05/06/2030 ...
023135-BR-6 ..... AMAZON.COM INC ..o eeeeee e eeemees foee wen | [1,2 s .. 1.DFE ..|... ...92.5453 |...oooiinnnns 1,365,043 |.... . 1,475,000 |.. ....1,368,573 |.ccooeeeennennn0 et 40,850 [oeeiiieinnnnn0 foeeeiiiieennl0 el 12200 - 4.375 (D ....... e 1,377 |... ....05/31/2023 ...|....06/03/2027 ...
023135-CR-5 ..... AMAZON.COM INC . eeeeennins foee ven e [1,2 s .. 1.DFE ..|... ...99.2853 |......ouunnnns 5,957,118 |.... .6,000,000 |.. ....6,106,904 |.......coevnennn e (11,451 [0 o0 el 40700 . 4.424 ... 23,500 |... ....01/11/2023 ...|....12/01/2032 ...
025816-CP-2 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...96.8622 |.....couunnnnt 3,196,453 |.... .3,300,000 |.. 3,289,310 [oeeeieiiinnn0 o325 [0 00022082300 - 3.446 .. 17,545 |... ...04/27/2017 ...|....05/03/2027 ...
025816-DA-4 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...94.8733 |... 1,676,967 [onneiiiinennn0 i 838 [0 0l 40420 ). 4.614 .... 30,891 [... ....08/26/2024 ...|....08/03/2033 ...
025816-DN-6 ..... AMERICAN EXPRESS CO .. 1.F FE ..|... . 106.7621 |... . . e 2,837 717 0 e (24,131 [0 k0 ]l 60489 ) 5.011 e 24,959 ... ...12/15/2023 ...|....10/30/2031 ...
026650-FL-0 ..... AMERICAN HONDA FINANCE CORP .... .. 1.G FE ..|... ...99.1222 |... 971,398 |.... ... 980,000 |.. 989,318 [...ooevvvvnnnnn0 v (442) [0 000000050050 . 4.878 ... 23,508 |... ....08/07/2024 ...|....07/10/2031 ...
02666T-AC-1 ..... AMERICAN HOMES 4 RENT LP .. .. 2.BFE ..|... ...83.6182 |... 3,428,346 |.... .4,100,000 |.. 24,066,795 |ooeeeeennienn0 e 4,618 [0 0 ]l 22375 2.510 ... 44,901 |... ....11/10/2021 ...|....07/15/2031 ...
03027X-AU-4 ..... AMERICAN TOWER CORP ... .2.BFE .. ...95.7384 |. ..2,297,722 |. .2,400,000 . 2,543,674 |.. .2.355 . 27,913 ....03/04/2021 .. 03/15/2029
03027X-BK-5 ..... AMERICAN TOWER CORP .2.BFE .. ...61.9195 |. ..913,313 |. . 1,475,000 1,318,005 |.. .3.582 . 20,064 ....03/09/2021 .. 01/15/2051
03027X-BM-1 ..... AMERICAN TOWER CORP .2.BFE .. ...85.8931 ..2,834,472 |. .3,300,000 .3,386,241 |.. i 2.235 . 18,810 ....09/20/2021 .. 04/15/2031 ...
030360-AB-7 ..... AMERICAN UNIVERSITY ... .. 1.EFE ..|... ...95.3247 |... 446,573 |eeveeeeeeenn0 [ 2,860 o0 0 80123 3.840 [AO .ooeet [oeeennieeeeees 3,552 |... ...04/25/2022 ...|....10/01/2027 ...
030360-AD-3 ..... AMERICAN UNIVERSITY .. 1.EFE ..|... ...75.19%7 |... 003,283,852 [eeiieiiiiiinnnd0 e 23,837 o0 00000030672 5.752 A0 ...... .... 40,300 |... ....10/28/2022 ...|....04/01/2049 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC .. .. 1.G FE ..|... ...95.8687 |.................963,480 |.............. 1,005,000 |....ccevureeeenn 987,272 |oeeeiiieieennnn0 o865 |0 [0 ]l 40500 . 4787 [N s | 6,030 |... ....08/07/2024 ...|....05/13/2032 ...
031162-CR-9 ..... AMGEN INC .. 2.AFE ..|... ...73.5759 |... 2 (2,956) [ouveiiiiiiiinnnn0 0 000030150 3.078 |FA ...... .. 74,506 |... ....04/14/2021 ...|....02/21/2040 ...
032095-AL-5 ..... AMPHENOL CORP .. .. 2.AFE ..|... ...83.9386 |... e (1,029) |0 [0 ]0022.200 2.165 ....09/20/2021 ...|....09/15/2031 ...
032523-AB-8 ..... ANADOLU EFES BIRACILIK VE MALT SANAYII A . .. 3.AFE ..|... .. 86.0000 |... 1,066,400 |.... 11,835 0 [0 ]08L375 4.588 ....06/22/2021 ...|....06/29/2028 ...
032654-AV-T7 ..... ANALOG DEVICES INC .. 1.F FE ..|... ...83.7475 |... 2,261,183 |.... ....2,709,486 e (1,349) |0 [0 ]022.100 2.042 ...12/14/2021 ...|....10/01/2031 ...
032654-8B-0 ..... ANALOG DEVICES INC .. 1.F FE ..|... ...99.7519 |... 1,097,271 |.... .... 1,155,621 L (1,425) [0 0 0000050050 4.365 ...09/18/2024 ...|....04/01/2034 ...
03522A-AH-3 . ANHEUSER-BUSCH COMPANIES LLC .2.CFE .. ...94.7827 |. ..2,085,219 |. .2,133,373 |.. e 159 | .5.060 ....11/07/2024 .. 02/01/2036
03523T-BU-1 ..... [ ANHEUSER-BUSCH INBEV WORLDWIDE INC . .1.GFE .. ...99.9174 |. .. 4,995,870 |. 5,142,512 |.. (7,115) | .5.156 ....01/10/2023 .. 01/23/2039
03769\-AA-4 ... APOLLO GLOBAL MANAGEMENT INC .. 1.FFE .. . 108.2543 |. .. 1,477,671 |. . 1,468,301 |.. (3,619) | .5.212 ....08/07/2024 .. 11/15/2033
037833-EE-6 ..... APPLE INC .... .1.BFE .. ...68.7450 |. .. 2,406,075 |. .3,323,912 |.. . 8,577 |. .2.764 ....04/14/2021 .. 02/08/2041 ...
038222-AK-1 ..... APPLIED MATERIALS INC 1.FFE .. ...99.8657 |. ..2,821,206 |. 2,971,694 |.. .. (11,092) | ......4.463 ...07/08/2022 .. 10/01/2035 ...
039483-BL-5 ..... ARCHER-DANIELS-MIDLAND CO . .. 1.F FE ..|... ...96.7067 |... 1,015,420 |.... 1,049,456 |.....ccevvnennn0 v 327 feeieiiiiinnnnl0 eeiiiiennl0000002.500 ). 2.533 ....08/08/2016 ...|....08/11/2026 ...
045054-AL-7 ..... ASHTEAD CAPITAL INC .. 2.CFE ..|... ...94.5013 |... 2,754,182 |oueeeeeeeennn0 oo (40,690) o0 [0 40250 . 3.474 ....12/13/2021 ... |....11/01/2029 ...
046353-AN-0 ..... ASTRAZENECA PLC .. 1.F FE ..|... ...84.6533 |.................660,296 |................ 780,000 [........cooeeeenn988,196 |ovveeniiiinnnnnn0 foeeiiennnn (7,383) |ovvvninincinnnn0 i l0 42375 | 2.695 ....01/20/2021 ...|....11/16/2045 ...
04636N-AB-9 ..... ASTRAZENECA FINANCE LLC ... .. 1.F FE ..|... ...85.0363 |... eeeennnnneen 2,675,000 [..eniiinnnnnn 2,699,295 |0 feeie e (8,857) [0 |0 [ 2.250 o 2.092 ....12/14/2021 ...|....05/28/2031 ...
04685A-2V-2 ..... ATHENE GLOBAL FUNDING .. 1.EFE ..|... ...92.2300 |... 2,444,0% |..............2,650,000 |..............2,664,831 [.......ccceeeena0 Joreennnnnn (4,385) [0 o0 )1l 2.500 . 2.319 .66,250 |....12/13/2021 ...|....03/24/2028 ...
04685A-2Y-6 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...84.9761 |... 5,395,982 |.... . 406,350,000 [...ooeeeennnnnni o0 o0 0l 2,673 2.673 ...06/02/2021 ...|....06/07/2031 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING .. 1.EFE .. ...89.0626 |. 1,482,892 |. . 1,665,000 1,494,238 |.. .5.115 ...08/07/2024 .. 08/19/2028 ...
049560-AT-2 ..... ATMOS ENERGY CORP .. . 1.GFE .. ...82.3213 |. ..99,088 |. .1,210,000 1,007,252 |.. L4722 ....08/07/2024 .. 01/15/2031
049560-AZ-8 ..... ATMOS ENERGY CORP ..... .1EFE .. . 105.1315 |. .. 3,232,794 |. .3,075,000 .3,295,072 |.. .4.874 ...12/18/2023 .. 11/15/2033
053015-AH-6 ..... AUTOMATIC DATA PROCESSING INC . .1.DFE .. ...95.0570 |. .. 3,521,862 |. .3,720,991 |.. .4.39%4 ....00/26/2024 .. 09/09/2034
053332-BD-3 ..... [AUTOZONE INC ......... .2.BFE .. ...95.9583 |. .. 4,797,915 |. . 4,993,035 |.. ... 4.7 ....01/23/2023 .. 02/01/2033 ...
05565E-BS-3 ..... BMW US CAPITAL LLC . .. 1.F FE ..|... ...85.7656 |...ccevnunnnns 1,449,439 |.... ....1,49,148 10,621 0 [0 ]l 22550 . 4.690 ...08/08/2024 ...|....04/01/2031 ...
055780-AF-0 ..... BPCE SA .. 2.BFE ..|... ...82.43% |.....unnnns 1,504,523 |.... .... 1,842,865 e (2,383) [0 0 3116 2.956 ....12/13/2021 ...|....10/19/2032 ...
05581K-AG-6 ..... BNP PARIBAS SA .. 1.EFE ..|... . 101.8538 |...ccovnnnnnns 2,536,160 |.... ....2,661,553 e (4,579) |oeeeeiieeeeenn0 [0 50894 | 4.929 ....09/18/2024 ...|....12/05/2034 ...
05583J-Al-4 ...... .. 2.AFE ..|... ...98.6166 |.............. 7,149,704 |.... o 7,119,292 13,320 0 [0 L5748 L 6.029 ....12/15/2023 ...}|....07/19/2033 ...
05964H-AB-1 ..... BANCO SANTANDER SA ... [CFP [ .. 1.G FE ..|... L..98.2737 |eeeiiiinns 2,751,664 |.... ....2,821,906 e (9,085) |oeeeiiiieeeeenn0 [0 ]l 40250 . 3.887 ....06/08/2017 ...|....04/11/2027 ...
05964H-AZ-8 ..... BANCO SANTANDER SA ... |- LEFE ... . 108.4875 |....cevvennnns 3,688,575 |.... .... 3,895,300 L (14,548) [oenneiiiiii0 0 000006938 | 4.890 ...09/18/2024 ...|....11/07/2033 ...
05964H-BG-9 ..... BANCO SANTANDER SA ... .. 1.F FE ..|... ...99.8079 |..ceevrnnnnnns 2,395,390 |.... . . ... 2,436,760 o (1,785) o0 |0 50439 L 5.160 ....08/07/2024 ...|....07/15/2031 ...
05971U-2A-4 ..... BANCO DE CREDITO DEL PERU . .. 2.CFE ..|... ...99.6800 |... 777,504 |.... . 780,000 |.. 079,99 |ovveininiiennn0 [ 130 0 [0 100022.700 2.717 ....09/06/2019 ...|....01/11/2025 ...
05971V-2A-2 ..... BANCO DE CREDITO DEL PERU . .2.CFE .. ...99.6804 |. ..757,571 |. . 760,000 760,000 |.. (8,760) |. ......2.700 ....01/25/2021 .. 01/11/2025 ...
06051G-GA-1 ..... BANK OF AMERICA CORP ......ccevvnnviiiiinnnniiiiiinnnnnnns .. 1.GFE ..|.. ...96.4583 |.............. 1,302,187 |.... .1,350,000 |. .... 1,360,521 L) |0 00,0 3,248 3.226 ...10/25/2016 ...|....10/21/2027 ...
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06051G-KK-4 ..... BANK OF AMERICA CORP ......ccvvveniiiiiniiniiniiniins LG FE e 1,978,242 |...85.9846 |.............. 1,960,449 |...ooennnnnnns 2,280,000 |....ccevnnnnns 1,991,556 [...oeevevvnnnnnn 0 fooeernnn 13,314 |0 0 2.972 |...... 4.897 ....08/07/2024 ...|....02/04/2033 ...
06051G-KL-2 ..... BANK OF AMERICA CORP .... .. 2.AFE ..|... ...88.4512 |... ... 775,000 |.. 0 9,384 |0 0 e 3.846 |...... 5.060 ....12/15/2023 ...|....03/08/2037 ...
06051G-KY-4 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...97.6461 |... ..13,233,976 |.... 13,563,000 |.. ...13,386,053 O e 15,034 |0 [0 5.015 |...... 5.197 . ....08/02/2024 ...|....07/22/2033 ...
06368L-3L-8 ..... BANK OF MONTREAL .. 1.F FE ..|... . 101.6195 |... 1,361,701 |.... .1,340,000 |.. ... 1,394,192 0 [ (2,597) |0 o0 e 5.511 [...... 4.757 . 36,924 |....08/19/2024 ...|....06/04/2031 ...
06406R-BH-9 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... ...93.8819 |... .1,675,000 |.. .... 1,620,001 LU SRR < - I N | I RPN | ) AN 4.289 |...... 4.770 . 35,920 |....08/19/2024 ...|....06/13/2033 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... . 103.4923 |... .2,110,000 |.. ....2,216,533 JLOJ U ( (V1o N ARt | B IR | ) IO 5.834 |...... 5.044 .. 123,097 |....01/06/2023 ... |....10/25/2033 ...
06406R-BU-0 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... . 107.3974 |... 488,658 |.... 498,662 O e (1511 0 o0 e 6.474 |...... 5.108 ... 14,728 |....08/08/2024 ...|....10/25/2034 ...
06654D-AB-3 ..... BANNER HEALTH .. .. 1.DFE ..|... ...88.2397 |... 3,370,757 |.... .... 3,802,918 0 [ (9,602) |eveeeeeeeeen0 o0 e 2.338 |...... 2.381 . 63,009 |....08/02/2024 ...|....01/01/2030 ...
06654D-AF-4 ..... BANNER HEALTH .. .1.DFE .. ...83.9572 |. .. 1,679,144 |. .1,751,321 |.. .0 .4.576 . 49,600 |....06/16/2022 .. 01/01/2032
06675D-CE-0 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL SA .. 1.EFE .. ...99.4672 |. .. 1,039,432 |. .1,045,000 |.. .0 0] oo 4753 . 49,679 |....07/06/2022 .. 07/13/2027
06738E-AU-9 ..... BARCLAYS PLC ....cevvvvvennnns L2.AFE .. ...97.7329 |. ..2,321,156 |. .2,471,766 |.. .0 .. (46,329) |. ......4.337 |......2.261 103,004 [....12/13/2021 .. 01/10/2028 ...
07274N-AJ-2 ..... BAYER US FINANCE Il LLC ... .. 2.BFE ..|... ...99.4035 |... 1,988,070 |.... ....2,003,745 0 [ (4,502) |0 o0 e 4.250 |...... 4.011 ... 85,000 [....07/18/2018 ...|....12/15/2025 ...
075887-BX-6 ..... BECTON DICKINSON AND CO .. 2.BFE ..|... ...84.4382 |... 928,820 |.... ... 1,297,399 0 | L (5,914) [0 0 4.669 |...... 3.491 . 51,359 |....03/09/2021 ...|....06/06/2047 ...
084659-AV-3 ..... BERKSHIRE HATHAWAY ENERGY CO .. 1.G FE . ...93.9050 |... .. 1,540,042 |.... .... 1,640,036 JO N U (- FOSRRRRRR | B IUUPURPRRPIN | ) AU 3.700 |...... 3.700 . 60,680 |....03/25/2020 ...|....07/15/2030 ...
084664-DA-6 ..... BERKSHIRE HATHAWAY FINANCE CORP .. .. 1.CFE ..|... ...87.6309 |... .... 1,492,671 O e 7,628 o0 [0 e 2.875 |...... 4.484 . 23,791 |....08/08/2024 ...|....03/15/2032 ...
08860H-AC-8 ..... BHART| AIRTEL LTD .. 2.CFE ..|... ...88.2486 |... .... 1,129,295 O i n 97 o0 [0 e 3.250 |...... 3.261 . 36,725 |....03/03/2021 ...|....06/03/2031 ...
09247X-AS-0 ..... BLACKROCK FINANCE INC .. 1.DFE ..|... ...82.3543 |... 2,417,099 |.... .... 2,502,162 0 19,768 0 o0 2.100 |...... 4.539 ... 30,818 [....08/09/2024 ...|....02/25/2032 ...
09261B-AK-6 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . .. 1.EFE ..|... . 104.9342 |... 4,260,329 |.... ... 4,296,254 0 [ (18,855) |0 [0 6.200 |...... 5.304 .. 223,510 |....08/07/2024 ...|....04/22/2033 ...
096591-2C-7 ... BNP PARIBAS SA ... .. 1.G FE ..|... ...95.8990 |... 3,212,617 |.... ... 3,342,022 O 2,594 |0 [0 3.500 |...... 3.588 .. 117,250 |....11/09/2017 ... |....11/16/2027 ...
096591-2K-9 . BNP PARIBAS SA 1.G FE .. ...89.2859 |. ..2,500,005 |. .2,501,722 |.. .0 .3.052 |......5.190 . 85,456 |....12/15/2023 .. 01/13/2031
097023-BX-2 ..... BOEING CO .... .2.CFE .. ...93.8014 |. .. 1,455,317 |. .1,538,035 |.. .0 .3.250 |......3.510 . 50,375 |....02/21/2018 .. 03/01/2028
10112R-BC-7 ..... BOSTON PROPERTIES LP . .2.BFE .. ...88.2069 |. .. 2,460,973 |. .2,806,301 |.. .0 . e 2773 . 80,910 |....12/14/2021 .. 03/15/2030
101137-AT-4 ..... BOSTON SCIENTIFIC CORP ...evvvveeiiviiniieeeecenniees feen e L2.AFE .. ...91.2171 ..1,751,368 |. .2,326,240 |.. .0 .4.550 |......2.689 ...01/20/2021 .. 03/01/2039 ...
103730-BT-6 ..... BP CAPITAL MARKETS AMERICA INC . 1EFE .. ...85.6137 |. . 1,150,000 .1,005,123 |.. .0 .....2.721|......4.858 ....08/07/2024 .. 01/12/2032 ...
10373Q-BU-3 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... ...96.6712 |... .2,018,000 |.. 2,018,939 LU R ()N N | I RN | ) AN 4.812 |...... 4.806 ....08/02/2024 ...|....02/13/2033 ...
103730-BW-9 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... ...97.2125 |... .3,040,000 |.. 3,043,961 0 e (267) |0 o0 e 4.989 |...... 4.967 ... 11/07/2024 ...|....04/10/2034 ...
10373Q-CA-6 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... ...98.4333 |... .1,025,000 |.. 1,020,925 LU SR - I N | N RN | ) AN 5.227 |...... 5.279 ....11/20/2024 ...|....11/17/2034 ...
10921U-26-7 ..... BRIGHTHOUSE FINANCIAL GLOBAL FUNDING ......ccevvemnnee foos ven | oennie | s .. 1.G FE ..|... ...89.1627 |... .3,420,000 |.. 3,313,585 0 [ 12,452 |0 0 e 2.000 |...... 2.919 ....08/07/2024 ...|....06/28/2028 ...
110122-DR-6 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... ...65.7691 |... 6,713,953 LU Ry .1V I N | I RPN | ) AN 2.350 |...... 2.803 ....04/14/2021 ...|....11/13/2040 ...
110122-DZ-8 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... . 104.9864 |... . 2,396,286 0 e (5,499) |0 o0 e 5.900 |...... 4.964 ...07/29/2024 ...|....11/15/2033 ...
110122-EF-1 ..... BRISTOL-MYERS SQUIBB CO ... 1FFE .. . 100.3911 ..501,956 |. . 500,000 ....512,888 |.. .0 .4.900 |......4.203 ....00/03/2024 .. 02/22/2029 ...
11120V-AJ-2 ... BRIXMOR OPERATING PARTNERSHIP LP .2.BFE .. ...94.5451 ..2,292,719 |. . 2,425,000 .2,589,585 |.. .0 .4.050 |......2.657 ....12/13/2021 .. 07/01/2030
11135F-BG-5 ..... BROADCOM INC ... .2.BFE .. ...74.6041 ..951,202 |. . 1,275,000 1,231,055 |.. .0 .3.750 |......3.963 ....03/09/2021 .. 02/15/2051
11135F-BH-3 ..... BROADCOM INC .2.BFE .. ...86.4297 |. .. 3,608,440 |. .4,175,000 4,094,794 |.. .0 .2.450 |......2.794 ....11/10/2021 .. 02/15/2031
11271L-AD-4 ... BROOKFIELD FINANCE INC .1.GFE .. ...99.2018 |. ..2,356,043 |. .2,375,000 .2,598,771 |.. .0 ......4.850 |......2.362 ....12/13/2021 .. 03/29/2029 ...
12505B-AD-2 ..... CBRE SERVICES INC .. 2.AFE ..|... ...99.9384 |... 925,430 |.... 928,138 O e (2,181 |0 o0 e 4.875 |...... 4.621 . ...12/13/2018 ...|....03/01/2026 ...
125523-AJ-9 ..... CIGNA GROUP .. 2.AFE ..|... ...90.3913 |... 2,282,380 |.... ... 2,435,893 O o 4418 |0 [0 4.800 |...... 5.164 ..121,200 |....01/10/2023 ...|....08/15/2038 ...
125896-BP-4 ..... CMS ENERGY CORP .. .. 2.BFE ..|... ...98.8426 |... 2,817,014 |.... .... 2,849,082 O e 1,022 |0 o0 e 3.600 |...... 3.638 ..102,600 |....11/04/2015 ... |....11/15/2025 ...
126408-H0-9 ..... CSX CORP .. 1.G FE ..|... ...88.6528 |... .... 1,098,243 O e 3,897 o0 [0 2.400 |...... 2.810 . 26,880 |....04/06/2020 ...|[....02/15/2030 ...
12661P-AB-5 ..... CSL FINANCE PLC .. .. 1.G FE ..|... ...96.1248 |... ....2,308,741 O e 264 |0 0 e 4.050 |...... 4.064 . 93,585 |....04/21/2022 ...|....04/27/2029 ...
12661P-AC-3 ..... CSL FINANCE PLC .. 1.G FE ..|... ...93.9635 |... O [ 1,654 |0 [0 4.250 |...... 4.811 ... 21,675 |....08/07/2024 ...|....04/27/2032 ...
126650-CL-2 ..... CVS HEALTH CORP .. 2.BFE ..|... ...99.2546 |... . ....2,977,379 O e (7,752) |0 o0 e 3.875 |...... 3.608 .. 115,281 |....04/21/2022 ...|....07/20/2025 ...
126650-CU-2 ..... CVS HEALTH CORP ..... .. 2.BFE ..|... .. 1,189,668 |...96.9932 |... 1,163,918 |.... .... 1,198,350 O e 1126 |0 [0 e 2.875 |...... 2.975 . 34,500 |....05/16/2016 ...|....06/01/2026 ...
126650-DJ-6 ..... CVS HEALTH CORP ..... .2.BFE .. 1,213,385 |...91.5917 |. ..1,007,509 |. .1,167,242 |.. 0 3,750 |...... 2,443 . 41,250 |....08/04/2021 .. 04/01/2030 ...
12686L-AA-7 ..... TELECOMUNICACIONES DIGITALES SA ... ..3.BFE ..|.. .. 197,990 ]...91.2500 |........coeennens 182,500 |.... . 200,000 |. .... 182,500 0 |... 190 |0 0 4.500 |...... 4.624 ..9,000 |....10/28/2019 ...|[....01/30/2030 ...
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127387-AP-3 ..... CADENCE DESIGN SYSTEMS INC ...oevvnivviiinnniiiiiinnnns 2 s L 1GFE e 5,030,650 |...95.6579 |.............. 4,782,895 |....oovvennnn. 5,000,000 |.eeevunninnns LTV V05 VI R | R FOPPR (+10[0) N R | B RPN | B R 4.700 |...... 4.621 ....00/26/2024 ...|....09/10/2034 ...
133131-AZ-5 ..... CAVDEN PROPERTY TRUST ..evveeeeeeeneneeeeemmneneeeeee foee ven e [1,2 s .. 1.G FE ..|... 2,618,665 |...89.6250 |... .2,570,000 |.. en2,596,978 |oieiiiiienn0 e (4,889) [0 [0 2.800 |...... 2.579 ...05/06/2020 ...|....05/15/2030 ...
133131-BB-7 ..... CANMDEN PROPERTY TRUST ....evvnnivviinnnnniiiinnnnnnenens foen vee e [1,2 s .. 1.G FE ..|... .. 995,951 ]...96.9739 |... 1,010,000 |.vevennieeennnnnn996,449 [0 499 [0 0 4.900 |...... 5.087 ....08/07/2024 ...|....01/15/2034 ...
133434-AA-8 ..... CAMERON LNG LLC ..eeeeeeeeeeeeeee e eeeenee e eeeenns oo wee | [ 1,2 s .. 1.F FE ..|... .. 1,110,000 |...86.9675 |.................965,339 [.............. 1,110,000 |.............. 1,110,000 [....ccevreeeeec0 Joerrrniiiieennnnl0 o0 0 s 2.902 |...... 2.902 ...12/05/2019 ...|....07/15/2031 ...
136375-DC-3 ..... CANADIAN NATIONAL RAILWAY CO ..ovvvvvvnniiviinnnnnnns foee vee e 1,2 s .. 1.G FE ..|... ...92.0992 |... reeeveeneenn 1,060,000 |o.nnnninnnnn 1,009,258 [0 e 2,120 [0 0 3.850 |...... 4.604 . ....08/13/2024 ...|....08/05/2032 ...
14040H-DC-6 ..... CAPITAL ONE FINANCIAL CORP .....eeeeevreeeeeeeemnnneeeee [ ven e [2,5 i .. 2.AFE ..|... . 109.8761 |.oeeeennnnnnns 2,483,200 |.... 2,443,991 [0 e (25,588) [0 [0 7.624 |...... 5.950 cen 29, .. 171,824 |....12/15/2023 ... |....10/30/2031 ...
141781-BM-5 ... CARGILL INC ..evvvvieieiiiiieeeecreiineeecevnieeeeens foee ven e [1,2 s .. 1.F FE ..|... ...87.2223 |..ocovnnnnnnns 1,051,029 |.... 1,207,282 [0 e (424) |0 0 2125 |..... 2.085 s ... 25,606 |....04/21/2020 ...|....04/23/2030 ...
141781-B0-6 ..... CARGILL INC .eeeeeee e eeeee e eeeee e e eemne e eeen oo ven [ [1,2 s .. 1.F FE ..|... ...82.3449 |... ..2,140,967 |.... e 2,599,248 |0 e 116 [0 [0 e 1.700 |...... 1.705 ... 18, . 44,200 |....01/28/2021 ...|....02/02/2031 ...
141781-88-2 ..... CARGILL INC .... 1FFE .. ...82.5458 |. .999,190 |.. 2,125 |......4.772 s . 12,538 |....08/07/2024 .. 11/10/2031
14448C-AS-3 ..... |CARRIER GLOBAL CORP .2.BFE .. L7171 1,308,481 |.. .3.577 |...... 3.653 .1, . 47,395 |....08/09/2021 .. 04/05/2050
149123-CH-2 ..... | CATERPILLAR INC ..... s 1FFE .. ...90.1104 |. .1,667,830 |.. ......2.600 |......2.045 ...05/06/2020 .. 04/09/2030 ...
14913U-AQ-3 ..... CATERPILLAR FINANCIAL SERVICES CORP .......eeeeeemennn fooe vee | vuneeee [T s .. 1.F FE ..|... ...98.2879 |... ... 310,000 |.. 309,217 feoeeeeeeeiieeen a0 e 57 el 0 o0 e 4.375 |...... 4.436 . ....08/12/2024 ...|....08/16/2029 ...
161175-AY-0 ..... CHARTER COMMUNICATIONS OPERATING LLC .... 2 s .. 2.CFE ..|... ...99.8750 |... .3,000,000 |.. ....3,006,099 |.......... 54,234 |.........(19,188) |.c.ooeerrrrnnnni0 foorriiiinnnnnn0 e 4.908 |...... 4.244 ... 64, .. 147,240 |....04/22/2022 ... |....07/23/2025 ...
161175-BV-5 ..... CHARTER COMMUNICATIONS OPERATING LLC .... 2 s .. 2.CFE ..|... ...62.5481 |... .1,350,000 |.. ....1,250,570 |......... 372,327 |..eeeriiin 2,062 |oeeeeieiennnnn0 [0 e 3.700 |...... 4.164 e 12, ... 49,950 |....03/09/2021 ...|....04/01/2051 ...
17108J-AA-1 ... CHRISTUS HEALTH 2 s .. 1.EFE ..|... . 100.1923 |... i 2,976,625 [oeniiiiiinnnnn0 i (4,837) [0 o0 e 4.341 |...... 4.156 ... 64, .. 128,494 |....04/25/2022 ...|....07/01/2028 ...
171239-AK-2 ..... CHUBB INA HOLDINGS LLC .. 2 s .. 1.F FE ..|... ...98.8588 |... e 1,464,657 |0 e (438) [0 [0 e 5.000 |...... 4.860 L2, ... 37,861 |....08/08/2024 ...|....03/15/2034 ...
17275R-AD-4 ..... CISCO SYSTEMS INC .. .. 1.DFE ..|... . 105.6619 |... e 1,453,727 o0 e (2,268) [0 [0 e 5.900 |...... 5.014 e 29, . 39,383 |....08/08/2024 ...|....02/15/2039 ...
17275R-BT-8 ..... CISCO SYSTEMS INC .. .. 1.EFE ..|... ...99.7499 |... 4,943,605 |.... 5,151,621 [0 e (6,426) [0 [0 e 5.050 |...... 4.507 .... 86, . 49,389 |....08/26/2024 ...|....02/26/2034 ...
172967-LD-1 ..... CITIGROUP INC .. .. 1.G FE ..|... ...97.8803 |... 1,199,034 |.... e 1,225,497 Lol 0 e (282) [0 [0 3.887 |...... 3.866 e 22, . 47,616 |....02/16/2017 ...|....01/10/2028 ...
172967-LS-8 ..... CITIGROUP INC .. . 1.GFE .. ...96.26% |. .. 1,588,448 |. . 1,641,485 |.. .3.520 |......3.668 ....02/01/2018 .. 10/27/2028
172967-PA-3 ..... CITIGROUP INC .. .1.GFE .. . 104.3536 |. .. 4,852,442 |. .4,650,000 . 4,897,244 |.. .6.270 |......5.431 ....07/20/2024 .. 11/17/2033 ...
174610-AK-1 ..... CITIZENS FINANCIAL GROUP INC . .2.BFE .. ...99.4067 |. ..352,894 |. ..355,000 .354,959 |.. .4.300 |......4.313 ....11/30/2015 .. 12/03/2025 ...
18977W-2A-7 ..... CNO GLOBAL FUNDING ....oivvvvvvnnnieiiiniineencrnnnns foan oe .| 1.GFE .. ...94.5508 |. ..2,623,785 |. .2,775,000 .2,762,999 |.. .1.750 |......2.001 ....12/15/2021 .. 10/07/2026 ...
191216-CR-9 ..... COCA=COLA €0 +veeeeeeeeeee e e e e eee e e e eeene e e e emnnas fren e .. 1.EFE .. ...97.7588 |. .. 4,276,948 |. .4,375,000 .4,605,90 |.. ......3.375 |......0.975 ...12/14/2020 .. 03/25/2027 ...
198643-AD-0 ..... TRUSTEES OF COLUMBIA UNIVERSITY IN THE C . .. 1.AFE ..|... ...93.5469 |... 374,188 |.... ... 400,000 |.. 400,000 |oeevvvennieeennn0 foviiiiiiiinnn0 0 0 4.3% |...... 4.355 ....10/02/2024 ...|....10/01/2035 ...
20030N-CJ-8 ..... COMCAST CORP ... .. 1.G FE ..|... ...83.9931 01,120,000 |-eveenieeennnnn979,352 [0 e 3,008 [0 0 3.900 |...... 5.232 ....08/07/2024 ...|....03/01/2038 ...
20030N-DA-6 ..... COMCAST CORP ... .. 1.G FE ..|... ...89.5151 |... . 1,370,000 |oeeeenennnnn 1,425,857 [ooiicinninnnn 0 | (10,970) [0 el s 2.650 |...... 1.767 ....03/06/2020 ...|....02/01/2030 ...
20030N-DH-1 ..... COMCAST CORP ... .. 1.G FE ..|... . ...79.9317 |... 4,735,953 |.... .5,925,000 |-....neeeeenn 8,505,595 [0 e (31,126) [0 0 [ 3.750 |...... 2.927 ...04/14/2021 ...|....04/01/2040 ...
20030N-DN-0 ..... COMCAST CORP ... .. 1.G FE ..|... .. 1,782,906 |...83.5502 |... 1,712,779 |.... 1,792,283 [ooovivviiinennnd0 et 9,377 o0 o0 e 1.950 |...... 4.339 ....00/30/2024 ...|....01/15/2031 ...
20268J-AB-9 ..... COMMONSPIRIT HEALTH ... .. 1.G FE ..|... .. 1,175,004 |...93.1432 |... 1,117,718 |.... . 1,186,399 0 e 2,586 |0 o0 e 3.347 |...... 3.609 ...04/16/2020 ...|....10/01/2029 ...
20268J-AN-5 COMMONSPIRIT HEALTH .1.GFE .. 1,360,000 |. 104.9099 |. .. 1,426,775 |. .1,360,000 .1,360,000 |.. . L0 .6.461 |......6.461 ....10/18/2022 .. 11/01/2052 ...
20268J-AS-2 . COMMONSPIRIT HEALTH ... . 1.GFE .. ...98.6606 |. .. 3,946,424 |. .4,000,000 . 4,053,342 |.. . (1,498) |. .5.318 |......5.137 ....08/02/2024 .. 12/01/2034
202795-HK-9 . COMMONWEALTH EDISON CO 1FFE .. . 104.2232 |. 1,396,591 |. . 1,340,000 1,434,756 |.. . (2,434) |. .5.900 |......5.065 ....08/07/2024 .. 03/15/2036
204429-AA-2 . COMPANIA CERVECERIAS UNIDAS SA .2.BFE .. ...84.9969 |. ..1,019,963 |. 01,198,917 |.. . 134 | .3.350 |......3.364 ....01/13/2022 .. 01/19/2032
205887-CD-2 ..... [CONAGRA BRANDS INC ............. .2.CFE .. ...94.2149 |. ..2,025,620 |. .2,588,275 |.. . .. (25,655) |. e ......3.387 ...03/04/2021 .. 11/01/2038 ...
207597-ES-0 ..... CONNECTICUT LIGHT AND POWER CO .. 1.EFE ..|... ...98.0842 |.............t 2,108,810 |.... 2,130,311 [0 328 [0 [0 e 4.950 |...... 5.0M ....11/07/2024 ...|....08/15/2034 ...
208251-AE-8 ..... CONOCOPHILLIPS CO .. 1.F FE ..|... . 108.3836 |... 2,140,576 |.... i 2,354,396 [ooiiiiiinnnnn0 i (83,578) [0 [0 6.950 |...... 2.225 ...12/14/2021 ...|....04/15/2029 ...
20825C-AQ-7 ..... CONOCOPHILLIPS .... |- LFFE L . 109.34% |... 1,448,882 |.... 1,485,601 [0 e (3,028) [0 [0 6.500 |...... 5.270 ....08/07/2024 ...|....02/01/2039 ...
20826F-BL-9 ..... CONOCOPHILLIPS CO .. 1.F FE ..|... ...96.7838 |... 1,204,958 |.... 1,282,870 [0 e 28 0 0 5.000 |...... 5.021 ....11/25/2024 ...|....01/15/2035 ...
209111-FC-2 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 1.G FE ..|... ...80.5265 |... 02,462,620 |...ooeeeeennnnn0 e (13,420) [0 [0 e 3.950 |...... 2.893 ....01/20/2021 ...|....03/01/2043 ...
21036P-BG-2 ..... CONSTELLATION BRANDS INC .. .. 2.CFE ..|... ... 73.1922 |... n1,268,505 [oeniiiiiiinnnn0 e (1,081) L0 o0 e 3.750 |...... 3.534 ....03/09/2021 ...}|....05/01/2050 ...
210518-DU-7 ..... CONSUMERS ENERGY CO .. 1.EFE ..|... ...96.8305 |... . 1,476,498 |0 i 1,008 a0 [0 e 4.625 |...... 4.855 . ...08/07/2024 ...|....05/15/2033 ...
212015-AU-5 ... CONTINENTAL RESOURCES INC .... .. 2.CFE ..|... .. 4,776,068 |...94.7327 |... 4,949,784 |.... ....5,030,085 |......ceevvnnnnn foiiiinnn 98,063 [ouniniiiiiinnnl0 [0 2.268 |...... 4.368 o 15, .. 118,503 |....04/21/2022 ...|....11/15/2026 ...
21871X-AD-1 ..... COREBRIDGE FINANCIAL INC .. L2.AFE .. 4,762,680 |...97.2276 |. ..4,739,846 |. . 4,821,025 |.. ......3.650 |......4.169 177,938 |....04/21/2022 .. 04/05/2027 ...
21871X-AH-2 ..... COREBRIDGE FINANCIAL INC ..... L. 2.AFE ..|.. 2,281,919 [...90.4813 [.............. 2,307,273 |.... .2,550,000 |. L 2,329134 |0 o 24384 0 0 3.900 |...... 5.356 Ll 23, . 99,450 |....01/06/2023 ... |....04/05/2032 ...
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22160K-AP-0 ..... COSTCO WHOLESALE CORP ...cevvvenieieeinieeeecvvnieeeees foes ven | s 1,2 e .. 1.EFE .. ...85.5853 |.......oennnns 2,396,388 |.....oouunnnns 2,800,000 |.eevvunninnns 2,839,795 |ouvuuniiiiinnnnd 0 |eeens (7,580) [oevveeeeeiiinnnd0 Joeeeiiiiinenl0 s 1.600 |...... 1.308 JAD wevees fernniriiinnnnn 8,836 ....12/02/2020 ...|....04/20/2030 ...
22534P-AG-8 ... CREDIT AGRICOLE SA .... [CFP [ .. 1.EFE ..|... . 100.7926 |.....ceennnnn. 1,814,267 |.... .1,800,000 |.. ....1,858,775 0 [ (5,398) |oveeeeeeeen0 o0 e 5.514 |...... 5.087 (W ....... ... 48,523 |... ...12/15/2023 ...|....07/05/2033 ...
22535-AK-3 ... CREDIT AGRICOLE SA .... [CRR—. 2,5 . .. 1.G FE ..|... ...99.8929 |.............. 1,967,890 [.... ....1,989,079 LU PR (& I11[C N N | I RPN | ) AN 5.3% |...... 5.066 |JJ ....... ... 49,922 |... ....08/07/2024 ...|....01/10/2030 ...
225401-AF-5 ..... UBS GROUP AG ... .. 1.G FE ..|... ...96.4507 |...ccovnnnnnns 2,772,958 |.... ....2,876,689 JLO N U () & DN ARt | B IR | ) AU 3.869 |...... 3.849 (0 ....... ... 52,218 |... .. 111,234 |....01/10/2018 ...|....01/12/2029 ...
225401-AU-2 ... UBS GROUP AG ... .. 1.G FE ..|... ...86.9477 |..ooiiininnnns 1,969,365 |.... .... 1,990,194 O e 14,502 |0 o0 e 3.091 |...... 5103 [MN oooeee v 9,140 |... ... 35,006 |....08/07/2024 ...|....05/14/2032 ...
225401-8B-3 ..... UBS GROUP AG .. 1.G FE ..|... . 120.3942 |.....ooeeeeent 2,112,918 |.... L2, 17121 O e (35, 417) |0 [0 9.016 |...... 5.722 [N ...... ... 20,218 |... .. 158,231 |....12/15/2028 ... |....11/15/2033 ...
22822V-AN-1 ... CROWN CASTLE INC . .. 2.BFE ..|... ...90.8547 |.....oonnnnnns 2,507,590 |.... ... 2,509,261 O 44,242 |0 [0 3.100 |...... 5.238 [MN ...... .... 10,933 |[... ... 85,560 [....12/15/2023 ...|....11/15/2029 ...
23330J-AB-7 ..... DP WORLD LTD .eeeeeeeenneeeemmnnneeeeememneeeeemnnnees fooe eon | Conenn | s .. 2.BFE ..|... ...94.6404 |... 0 e (3,210) o0 o0 e 5.625 |...... 4.493 |NS ...... .... 12,600 |... . 47,250 |....09/18/2019 ...|....09/25/2048 ...
23338V-AV-8 ..... [DTE ELECTRIC CO .. 1.EFE .. . 100.2821 . .0 .5.200 |...... 4.902 .24, . 37,593 |....08/07/2024 .. 03/01/2034
233853-AH-3 ..... [DAIMLER TRUCK FINANCE NORTH AMERICA LLC 1.G FE .. ...83.8448 |. ..2,695,610 |. .0 .2.500 |......4.794 ....09/30/2024 .. 12/14/2031
24422E-\D-8 ..... [JOHN DEERE CAPITAL CORP ... .. 1.EFE .. ...89.8355 |. ..4,065,056 |. .0 ... 2.450 |......1.347 ....00/22/2020 .. 01/09/2030 ...
24422E-VL0 ... JOHN DEERE CAPITAL CORP ... .. 1.EFE ..|... ...82.4801 |... 4,185,865 |.... . . ....5,049,786 0 feeennn3,956 |0 o0 e 1.450 |...... 1.536 ...01/13/2021 ...|....01/15/2031 ...
24422E-XP-9 ... JOHN DEERE CAPITAL CORP 1.EFE ..|... ...99.6443 |... . 1,445,000 |.. .... 1,483,995 LU SRR ( (1<) N N | I RPN | ) AN 5.100 |...... 4.737 ....08/09/2024 ...|....04/11/2034 ...
251526-Cli-7 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) veveenees |- LEFE f.e. . 101.0682 |... ... 830,000 |.. 0 [ (1,831) |0 o0 e 5.414 |...... 4.718 ....08/19/2024 ...|....05/10/2029 ...
25160P-AH-0 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) ........ceovvevrensfors ] oeeennn|2,5 i .. 2.AFE ..|... ...95.0628 |... LU RN | N | RN | B SN 2.552 |...... 2.553 ....01/04/2022 ...|....01/07/2028 ...
25243Y-BE-8 ..... DIAGEO CAPITAL PLC ..eeevveeeeeeeemeneeeeeemeneeeeeeenen oo e | Connn 1,2 s .. 1.G FE ..|... ...81.5004 |... O e 8572 o0 o0 e 2125 |...... 4.694 ....08/07/2024 ...|....04/29/2032 ...
25278X-AN-1 ... DIAMONDBACK ENERGY INC ....ceevvvvennveeeivnnineecennnnns oo vee e [ 1,2 s .. 2.BFE ..|... ...97.0440 |... 4,755,156 |.... LU R 30 J N | I RN | ) AN 3.250 |...... 3.797 ....04/21/2022 ...|....12/01/2026 ...
25278X-AN-9 ..... DIAMONDBACK ENERGY INC .....eeeevveeeeeemmnneeeeemnees oo wen e [1,2 s .. 2.BFE ..|... ...92.8041 |... 2,320,103 |.... ....2,597,516 O [ (19,411 |0 o0 e 3.500 |...... 2.607 ...12/14/2021 ... |....12/01/2029 ...
254687-DD-5 ... WALT DISNEY €O wovvvvvnieecceiieeeecvvnineeecevviiee foee ven e [1,2 s .. 1.G FE ..|... ...99.2875 |... 1,191,450 |.... ....1,199,740 O 321 0 [0 e 3.700 |...... 3.728 ....10/14/2015 ...|....10/15/2025 ...
254687-FX-9 ..... WALT DISNEY CO . 1.GFE .. ...88.4094 |. .. 3,956,321 |. . 4,567,308 |.. .0 . (14,118) | .2.650 |......2.282 ....06/03/2021 .. 01/13/2031
25601B-28-0 ..... DNB BANK ASA ... 1FFE .. ...92.8449 |. ..3,811,283 |. .3,948,076 |.. .0 24,342 |. .1.605 |......2.830 ....08/19/2024 .. 03/30/2028
256746-AJ-T7 ..... DOLLAR TREE INC .2.BFE .. ...84.3980 |. ..2,848,433 |. . 3,400,642 |.. .0 (3,483) | .2.650 |......2.526 ....12/03/2021 .. 12/01/2031
260543-DG-5 . DOW CHEMICAL CO .. .2.BFE .. . 105.9013 |. ..2,181,567 |. .2,060,000 2,197,324 |.. .0 .. (13,595) |. .6.300 |......5.264 ....01/06/2023 .. 03/15/2033 ...
263534-CR-8 . |EIDP INC ........ . 1.GFE .. ...97.0827 |. .. 2,640,649 |. 2,743,787 |.. .0 ......4.800 |......4.669 ...09/30/2024 .. 05/15/2033 ...
26442T-AC-1 ..... DUKE UNIVERSITY .. .. 1.B FE ..|... ...80.8630 |... 373,587 |.... 418,674 O 992 o0 [0 4.077 |...... 4.743 ....01/26/2023 ...|....10/01/2048 ...
26882P-BE-1 ..... ERAC USA FINANCE LLC ...veeeeeeieeeeeneieeeeeemeneeee fo wen [ [T .. 1.G FE ..|... . 112.5789 |... 2,054,565 |.... 2,566,950 0 feeeeenn (46,635) |oeeeeeeeeeen0 [0 e 7.000 |...... 3.119 ...12/14/2021 ...|....10/15/2037 ...
26884A-BN-2 ..... ERP OPERATING LP .. 1.G FE ..|... ...83.3038 |... 1,074,619 |.... 1,006,418 O e 9141 0 [0 1.850 |...... 4.510 ....08/19/2024 ...|....08/01/2031 ...
26884T-AW-2 ..... ERAC USA FINANCE LLC .... .. 1.G FE ..|... ...97.0468 |... O e 59 |0 o0 e 4.900 |...... 4.895 ....08/07/2024 ...|....05/01/2033 ...
278062-AH-7 ..... EATON CORP .. 1.G FE ..|... ...93.6997 |... .. O ennn 20,172 o0 [0 e 4.150 |...... 4.725 ....08/02/2024 ...|....03/15/2033 ...
278865-AV-2 ..... ECOLAB INC ... .. 1.G FE ..|... ...96.7167 |... 870,450 |.... ... 900,000 |.. 899,425 0 e 808 |0 o0 e 2.700 |...... 2.736 ...10/13/2016 ...|....11/01/2026 ...
278865-BM-1 ..... ECOLAB INC ... .1.GFE .. ...82.9999 [. .. 2,365,497 |. .2,850,000 . 2,416,022 |.. .0 .2.125 |...... 4.675 ....07/20/2024 .. 02/01/2032 ...
29157T-AD-8 ..... EMORY UNIVERSITY . .1.CFE .. ...86.6740 |. ..2,829,906 |. . 3,265,000 .3,198,861 |.. .0 .2.143 |......2.480 ....08/02/2024 .. 09/01/2030
20274F-AF-1 ... ENEL AMERICAS SA . .2.BFE .. ...97.7783 |. 1,124,450 |. . 1,150,000 1,160,974 |.. .0 .4.000 |......3.370 ....09/19/2019 .. 10/25/2026
29278G-BA-5 ..... ENEL FINANCE INTERNATIONAL NV . L2.AFE .. . 111.4219 |. .. 2,406,713 |. .2,160,000 . 2,426,522 |.. .0 .7.500 |......5.480 ....12/15/2023 .. 10/14/2032
293641-BA-5 ..... [ENTERGY LOUISIANA LLC ... 1.F FE .. ...91.8837 |. ..973,967 |. .1,060,000 .982,648 |.. .0 ......4.000 |......5.100 ...08/07/2024 .. 03/15/2033 ...
2936411-8P-2 ... ENTERGY LOUISIANA LLC ... .. 1.F FE ..|... ...98.7286 |... ... 640,000 |.. ....648,857 O e (281) 0 o0 e 5.150 |...... 4.965 ....08/19/2024 ...|....09/15/2034 ...
29379V-CD-3 ... ENTERPRISE PRODUCTS OPERATING LLC s .. 1.G FE ..|... . 100.6027 |... ..965,000 |.. 995,667 O e (1,288) |0 o0 e 5.350 |...... 4.858 ....08/07/2024 ...|....01/31/2033 ...
204494-AB-3 ..... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .......ccevuefoes conoeneee | oeeinnes .. 1.EFE ..|... ...91.5977 |... .1,600,000 |.. .... 1,472,140 0 e 17,982 |0 o0 e 1.400 |...... 4.635 ....08/07/2024 ...|....08/27/2027 ...
30037D-AD-7 ..... EVERGY METRO INC ..oevvveniiiiiiiieieiciiineeccevenss foee e e 1,2 s .. 1.F FE ..|... ...99.7544 |... ..965,000 |.. O o (484) |0 0 5.400 |...... 5.169 ....08/08/2024 ...|....04/01/2034 ...
3030311-84-8 ..... META PLATFORMS INC ..oeeeveeeeeeeeeieeeeeeeeeeeeeeees oo wen | [1,2 s .. 1.DFE ..|... ...92.7740 |... . 1,555,000 |.. 0 2,908 |0 o0 e 3.850 |...... 4.553 ...08/13/2024 ...|....08/15/2032 ...
303031-8U-9 ... META PLATFORMS INC .... 12 .. 1.DFE ..|... ...97.3229 |... LU PR (1) N I RPN | ) AN 4.750 |...... 4.376 ....09/18/2024 ...|....08/15/2034 ...
31428X-AU-0 ..... FEDEX CORP Tons .. 2.BFE ..|... ...79.6651 |... . . .... 2,540,344 O e (12,917) |0 o0 e 4.100 |...... 3.063 ...01/20/2021 ...|....04/15/2043 ...
31428X-CD-6 ..... FEDEX CORP ...eeveveiieeiciii e 1,2 e .. 2.BFE ..|... ...85.2999 |... .3,300,000 |.. ....3,296,713 O o472 o0 [0 2.400 |...... 2.417 ....06/03/2021 ...|....05/15/2031 ...
31620M-BU-9 ..... FIDELITY NATIONAL INFORMATION SERVICES I . 1,2 .2.BFE .. ...72.9869 |. ..350,000 .348,193 |.. .0 ......3.100 |......3.141 ....02/23/2021 .. 03/01/2041 ...
316770-BM-0 ..... FIFTH THIRD BANK NA ..ivvvviniiiiiiiiiiiiiiiiiiieccennes 2 e | 1LGFE L. ...99.5403 |... ..560,000 |. ....550,000 O 0 0 0 3.950 |...... 3.950 ...07/23/2018 ...|....07/28/2025 ...
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337738-AT-5 ..... FISERV INC ..viiiiiiieiiiiii e s L 2BFE | 1,674,883 [...97.7834 |........ceeen 1,637,872 [ 1,675,000 |....oeevennnn 1,674,975 |.ooovvnis (VI O LT RN | [ AR | B RN 3.200 |...... 3.201 ....06/10/2019 ...|....07/01/2026 ...
33830G-AA-9 ..... FIVE CORNERS FUNDING TRUST III ... .. 1.G FE ..|... . 102.3791 |... ..930,000 |.. 0 [ (1,667) |0 o0 e 5.791 |...... 5.101 ....08/07/2024 ...|....02/15/2033 ...
33834D-AA-2 ..... FIVE CORNERS FUNDING TRUST I1 .... .. 1.G FE ..|... ...89.0340 |... .2,650,000 |.. JLUS PO V6151 UURRRRRRROR | [ AP | B R 2.850 |...... 2.388 ...12/15/2021 ...|....05/15/2030 ...
341081-GG-6 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... ...84.7135 |... 0 [ 11,074 |0 o0 e 2.450 |...... 4.721 ....08/07/2024 ...|....02/03/2032 ...
341081-GU-5 ..... FLORIDA POWER & LIGHT CO .. s .. 1.DFE ..|... .. 905,463 |. 100.8150 |... 0 | L (1,279) [0 0 e 5.300 |...... 4.449 ....09/18/2024 ...|....06/15/2034 ...
341099-CL-1 ..... DUKE ENERGY FLORIDA LLC ..eeeveeeeeeeeenneeeeeeemmee o vee [ [T s .. 1.F FE ..|... .. 1,474,801 |. 108.1115 |... 1,443,289 |.... ... 1,472,141 0 [ (2,660) |eeeeeeeeen0 [0 6.400 |...... 5.321 ...08/07/2024 ...|....06/15/2038 ...
35137L-AL-9 ..... FOX CORP 2 s .. 2.BFE ..|... ...92.7637 |... 2,110,374 |.... ....2,380,600 0 [ (19,833) |0 o0 e 3.500 |...... 2.510 ....03/04/2021 ...|....04/08/2030 ...
354613-AL-5 ... FRANKLIN RESOURCES INC 2 s .. 1.F FE ..|... ...83.1838 |... .. 1,484,831 |.... .... 1,505,924 0 [ 16,662 |oeeeneieeinn0 [0 e 1.600 |...... 4.699 ...08/07/2024 ...|....10/30/2030 ...
36143L-2L-8 ..... GA GLOBAL FUNDING TRUST .. 1.F FE .. . 101.1070 |. ..985,793 |. .993,149 |.. .0 .5.500 |......4.983 ....08/07/2024 .. 01/08/2029
361448-AY-9 ..... GATX CORP ... 1,2 .2.BFE .. ...97.3818 |. ..657,327 |. .663,064 |.. .0 .3.250 |......4.340 ....06/04/2018 .. 09/15/2026
36264F-AL-5 ..... HALEON US CAPITAL LLC ... 1,2 L2.AFE .. ...93.7653 |. .. 4,922,678 |. . 4,999,610 |.. .0 ... 3.375 ... 4.631 ...12/20/2023 .. 03/24/2029 ...
36321P-AB-6 ..... GALAXY PIPELINE ASSETS BIDCO LTD ... Tons .. 1.CFE ..|... ...81.0987 |... 218,966 |.... ... 270,000 |.. 270,000 J I N | I FORRRRRt | B ISP | B AU 2.625 |...... 2.625 ....10/27/2020 ...|....03/31/2036 ...
36321P-AC-4 ..... GALAXY PIPELINE ASSETS BIDCO LTD ... T .. 1.CFE ..|... ...75.1053 |... 202,784 |.... ... 270,000 |.. 270,000 LU RN | N | RN | B SN 3.250 |...... 3.250 ....10/27/2020 ...|....09/30/2040 ...
36830B-AD-7 ..... GC TREASURY CENTER CO LTD 1,2 e .. 2.CFE ..|... ...91.3460 |... .1,230,000 |.. ... 1,224,490 0 [ 832 |0 o0 e 4.400 |...... 4.473 ....08/23/2022 ...|....03/30/2032 ...
37045V-AT-7 ..... GENERAL MOTORS CO 2 s .. 2.BFE ..|... ...94.2872 |... .1,000,000 |.. ....1,238,678 LU O (/- N MO | I RPN | ) AN 5.950 |...... 4.331 ....03/09/2021 ...|....04/01/2049 ...
37045X-DU-7 ..... GENERAL MOTORS FINANCIAL COMPANY INC ....eweveemennnn o vee | e [T s .. 2.BFE ..|... ...99.6909 |... . .3,600,000 |.. ... 3,598,027 O e 7,381 |0 0 e 3.800 |...... 4.012 ....04/21/2022 ...|....04/07/2025 ...
372460-AC-9 ..... GENUINE PARTS CO 2 s .. 2.BFE ..|... ...84.19%60 |... 4,609,731 |.... ....5,371,769 O e 12,872 o0 [0 e 2.750 |...... 3.048 ....02/01/2022 ...}|....02/01/2032 ...
372546-Al-1 ..... GEORGE WASHINGTON UNIVERSITY .. 2 s .. 1.EFE ..|... ...81.6541 |... 1,073,751 |.... . . ....1,009, 154 O e 5,770 |0 o0 e 4.126 |...... 5.973 ...10/24/2022 ...|....09/15/2048 ...
373298-BR-8 ..... GEORGIA-PACIFIC LLC ..oevvveeieiivinieeeeceeiineeeeevns o wen [ e [T .. 1.G FE ..|... . 112.0586 |... 963,704 |.... ... 860,000 |.. 973,300 0 | L (8,132) [0 0 e 7.750 |...... 4.692 ....08/07/2024 ...|....11/15/2029 ...
3733IN-AK-7 ..... GEORGIA-PACIFIC LLC .. . 1.GFE .. ...87.2679 |. ..938,130 |. .1,075,000 1,082,602 |.. .0 (1,401) | .2.300 |......2.152 ....12/14/2021 .. 04/30/2030
378272-AY-4 ..... GLENCORE FUNDING LLC . L2.AFE .. ...86.5282 |. ..2,509,318 |. .2,900,000 . 2,536,235 |.. .0 54,422 |. .2.500 |......5.077 ....12/15/2023 .. 09/01/2030
37940X-AB-8 ..... GLOBAL PAYMENTS INC .. . .2.CFE .. ...91.2639 |. ..2,281,598 |. .2,500,000 .2,561,443 |.. .0 .3.200 |......2.602 ....12/15/2021 .. 08/15/2029
38141G-CU-6 ..... GOLDMAN SACHS GROUP INC ....ceevvvnniiviininneieernnnans foan e L2.AFE .. . 106.0169 |. .. 5,327,349 |. .5,025,000 .5,305,202 |.. .0 .6.125 |......5.2712 ....01/06/2023 .. 02/15/2033 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC ...eeeeeeeeeeeeeneeeeeeennis feen e 1.FFE .. ...85.1457 |. ..2,873,667 |. .3,375,000 .2,995,958 |.. .0 ......2.615 |......4.443 ...09/26/2024 .. 04/22/2032 ...
40052V-AG-9 ..... GRUPO BIMBO SAB DE CV ... .. 2.AFE ..|... ...73.0125 |... 1,285,020 |.... .1,760,000 |.. 1,682,499 O s 1,739 |0 [0 e 4.000 |...... 4.291 ....09/30/2019 ...|....09/06/2049 ...
40139L-BA-0 ..... GUARDIAN LIFE GLOBAL FUNDING .. .. 1.BFE ..|... ...90.5778 |... 2,581,467 |.... .2,850,000 |.. 2,845,266 0 [ 1,608 |0 o0 e 1.250 |...... 1.332 ....11/16/2020 ...|....11/19/2027 ...
404280-CT-4 ..... HSBC HOLDINGS PLC .. 1.G FE ..|... ...84.5778 |... 1,962,205 |.... .2,320,000 |.. 1,997,531 LU R (67 A N | I RN | ) AN 2.804 |...... 5.102 ....08/07/2024 ...|....05/24/2032 ...
404280-DS-5 ... HSBC HOLDINGS PLC .. .. 2.AFE ..|... . 111.9673 |... 2,463,281 |.... .2,200,000 |.. 2,490,598 O [ (28,142) |0 [0 e 8.113 |...... 5.977 ....12/15/2023 ...|....11/03/2033 ...
404280-EG-0 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... . 101.0507 |... 2,829,420 |.... ....2,917,002 LU SRR £ 1[4 DN N | RPN | ) AN 5.733 |...... 4.960 ....08/23/2024 ...|....05/17/2032 ...
40434L-AC-9 ..... HP INC .. 2.BFE ..|... ...91.6208 |... 2,267,615 |.... . ....2,567,171 0 [ (16,296) |veeeeeeeeeend0 o0 e 3.400 |...... 2.631 ...12/15/2021 ...|....06/17/2030 ...
416515-BE-3 ..... [HARTFORD FINANCIAL SERVICES GROUP INC L2.AFE .. ...91.1428 |. ..2,916,570 |. .3,200,000 .3,215,586 |.. .0 .2.800 |......2.682 ....12/18/2019 .. 08/19/2029 ...
42218S-AL-2 . HEALTH CARE SERVICE CORP MUT LEG RES CO . 1.GFE .. ...98.9837 |. ..965,091 |. ..975,000 .984,963 |.. .0 .5.450 |......5.309 ....08/07/2024 .. 06/15/2034
42824C-AX-T7 ..... |HEWLETT PACKARD ENTERPRISE CO . .2.BFE .. . 105.0504 |. 472,727 ). ..450,000 .558,411 |.. .0 .6.200 |......3.404 ....03/09/2021 .. 10/15/2035
437076-CB-6 ..... HOME DEPOT INC ... 1.FFE .. ...89.9713 |. ..1,192,120 |. . 1,325,000 .1,211,095 |.. .0 .2.700 |......4.548 ....05/31/2023 .. 04/15/2030
437076-CF-7 ..... HOME DEPOT INC ... 1FFE .. ...80.9461 ..4,108,015 |. .5,041,594 |.. .0 ... 1.375 |......1.487 ....01/13/2021 .. 03/15/2031 ...
438516-CK-0 ..... HONEYWELL INTERNATIONAL INC . .. 1.F FE ..|... ...99.0366 |... 3,169,171 |.... ... 3,313,001 0 [ (11,565) |0 [0 e 5.000 |...... 4.464 ...12/18/2023 ...|....02/15/2033 ...
438516-CN-6 ..... HONEYWELL INTERNATIONAL INC .... .. 1.F FE ..|... ...95.3071 2,354,085 |.... ... 2,407,248 O 2,357 o0 [0 e 4.500 |...... 4.851 ....07/29/2024 ...|....01/15/2034 ...
438516-CS-3 ... HONEYWELL INTERNATIONAL INC .... .. 1.F FE ..|... ...97.8001 |... 2,337,422 |.... ... 2,469,580 O e (1,783) |0 o0 e 5.000 |...... 4.578 ...09/30/2024 ...|....03/01/2035 ...
438516-CZ-7 ..... HONEYWELL INTERNATIONAL INC . .. 1.F FE ..|... ...98.2178 |... O e (B78) |0 o0 e 4.750 |...... 4.519 ....08/19/2024 ...|....02/01/2032 ...
440452-AF-7 ..... HORMEL FOODS CORP .. 1.G FE ..|... ...85.3435 |... . .. 0 e (5,913) |0 o0 e 1.800 |...... 1.672 ....06/03/2021 ...|....06/11/2030 ...
442851-BG-5 ..... HOWARD UNIVERSITY .. 2.CFE ..|... ...82.7329 |... .1,065,000 |.. 0. IR | N AR | N RN 4.7%6 |...... 4.756 ....08/09/2021 ...|....10/01/2051 ...
446150-AN-6 ..... HUNTINGTON BANCSHARES INC . .. 2.AFE ..|... ...99.6465 |... 572,967 |.... ..575,000 |.. 575,773 O e 2,713) 0 o0 e 4.000 |...... 3.516 ...01/09/2020 ...|....05/15/2025 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC .... .. 2.AFE ..|... ...80.3097 |... 803,097 |.... .1,000,000 |.. ....969,393 O e 2,201 o0 [0 e 2.487 |...... 2.797 ...12/14/2021 ...|....08/15/2036 ...
446440-AJ-0 ..... [HUNTINGTON NATIONAL BANK .. . 1.GFE .. . 101.5248 |. ..979,714 |. ..965,000 .988,970 |.. .0 (1,670) |. ......5.650 |......5.068 ....08/07/2024 .. 01/10/2030 ...
44891A-CP-0 ... HYUNDAI CAPITAL AMERICA ... .. 1.GFE ..|.. . 104.0702 |.............. 5,203,510 |.... .5,000,000 |. ....5,231,859 .0 (34,753) oo v 0 6.200 |...... 5.228 ...12/20/2023 ... |....09/21/2030 ...
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44891A-CV-T7 ..... HYUNDAI CAPITAL AMERICA ....covvvnniiiiiiiiiiieiiininnnns .. 1.G FE .. ...99.9998 |.....cooiiiiens 874,998 |..eeeiiiiiiinnnn 875,000 |.eeevvunnniinnes 909,740 [ovvvvvvvrinnnnns 0 |eeens (1,397) |ovveeeeennnnd 0 foorriiiiiinns 0 |eeen 5.400 |...... 4.619 ....09/18/2024 ...|....01/08/2031 ...
44891A-DD-6 ..... HYUNDA| CAPITAL AMERICA ... .. 1.G FE ..|... . 100.0364 |.............. 1,849,673 |.... . 1,849,000 |.. .... 1,908,349 O [ (2,541) |0 o0 e 5.400 |...... 4.805 ....09/18/2024 ...|....06/24/2031 ...
458140-AU-4 ..... INTEL CORP .. 2.AFE ..|... ...96.9347 |....oovnnnnnns 2,059,862 |.... .2,125,000 |.. ....2,124,168 O 884 |0 [0 2.600 |...... 2.629 ....06/12/2016 ...|....05/19/2026 ...
458140-CG-3 ..... INTEL CORP .. 2.AFE ..|... ...96.5873 |..ccovnnennnns 3,863,492 |.... .4,000,000 |.. .... 3,933,759 O foeeeeenn8,345 |0 0 e 5.200 |...... 5.455 ....08/07/2023 ...|....02/10/2033 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP ... .. 1.G FE ..|... . 100.0672 |... .2,250,000 |.. ....2,270,180 O e (2,182) |0 o0 e 5.459 |...... 5.313 ....01/06/2023 ...|....09/22/2032 ...
45866F-A-4 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... ...95.9081 |... 10,286,000 |.. ...10,208,010 O e 2,470 |0 o0 e 4.600 |...... 4.711 ...08/02/2024 ...|....03/15/2033 ...
45866F-AZ-7 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... ...95.8648 |... 982,614 |.... 984,959 O e 4,014 0 [0 3.625 |...... 4.801 ....08/07/2024 ...|....09/01/2028 ...
459200-KA-8 ..... INTERNAT IONAL BUSINESS MACHINES CORP ......cevvumneeee fonvee | wnnnnen [T et .. 1.G FE ..|... ...94.7597 |... .. 1,625,129 |.... .... 1,780,626 0 [ (14,027) |0 o0 e 3.500 |...... 2.569 ....01/02/2020 ...|....05/15/2029 ...
459506-AS-0 ..... INTERNATIONAL FLAVORS & FRAGRANCES INC . .2.CFE .. ...64.8349 |. ..859,062 |. .1,308,209 |.. .0 .3.468 |......3.543 ....03/09/2021 .. 12/01/2050
46115H-BD-8 ..... INTESA SANPAOLO SPA .. 2.BFE .. ...96.0427 |. ..2,881,281 |. 2,991,855 |.. .0 .3.875 |......3.971 ....01/05/2018 .. 01/12/2028
46124H-AB-2 ..... [ INTUIT INC ... .1.GFE .. ...98.1102 |. .. 2,943,306 |. .3,003,615 |.. .0 ......0.950 |......0.684 ....10/08/2020 .. 07/15/2025 ...
46124H-AC0 ..... INTUIT INC e foen e .. 1.G FE ..|... ...92.1020 |... 1,381,530 |.... .... 1,377,805 0 [ 44,257 0 0 e 1.350 |...... 4.798 ...06/31/2028 ...|....07/15/2027 ...
46124H-AG-1 ..... INTUIT INC weeiiiiiiiie e [en e .. 1.G FE ..|... . 100.0483 |... .. ... 2,408,292 O [ (2,004) [ooeeeeeeenl0 [0 5.200 |...... 4.870 ....07/29/2024 ...|....09/15/2033 ...
46128\1-AJ-0 ..... INVERSIONES CMPC SA ... (V- Tons .2.BFE ..|.. ...97.9672 |... ... 280,000 |.. 0 [ (2,402) |0 o0 e 4.375 |...... 3.426 ....09/18/2019 ...|....04/04/2027 ...
465077-AL-9 ..... ISRAEL ELECTRIC CORP LTD ...evvnivviinnnniiniinnnnnnnns foen oe D...... T .. 2.AFE ..|... ...95.2141 |... ... 370,000 |.. O [ (3,476) | nl0 [0 4.250 |...... 3.172 ....08/13/2019 ...|....08/14/2028 ...
465685-AK-1 ..... ITC HOLDINGS CORP ...eeveeeeeeeeeneeeeeeemeeeeeeeenes feen oo [ evviann 1,2 |- 2.BFE ..|.. ...97.7185 |... . JU N O 5,304 |oeeeiiieieennn0 o0 e 3.250 |...... 3.627 ....12/09/2016 ...|....06/30/2026 ...
46625H-Ql-3 ... JPMORGAN CHASE & CO ... . .. 1.F FE ..|... ...98.2463 |... 1,375,448 |.... JLUI PO (< <1511 f AUUUUUURRRRRUUOR | [ IR | B R 3.300 |...... 3.033 ....10/26/2016 ...|....04/01/2026 ...
46625H-RV-4 ... JPMORGAN CHASE & CO ... 1 .. 1.F FE ..|... ...97.4282 |... 2,045,992 |.... ....2,096,809 O e 1,755 |0 o0 e 2.950 |...... 3.040 ...11/02/2016 ...|....10/01/2026 ...
46647P-DC-7 ..... JPMORGAN CHASE & CO ... 1.2, .. 1.F FE ..|... ...95.8998 |... 2,426,265 |.... ... 2,466,192 O R 111V I O | I RPN | ) AN 4.586 |...... 4.964 ....08/07/2024 ...|....04/26/2033 ...
46647P-DH-6 ..... [ JPMORGAN CHASE & CO 1,2, 1.FFE .. ...97.4299 |. ..5,368,387 |. .5,364,159 |.. .0 15,284 |. .4.912 |......5.311 ...01/06/2023 .. 07/25/2033
46647P-EK-8 ..... JPMORGAN CHASE & CO ... 1,2, .1EFE .. ...98.9849 |. .. 7,465,441 |. .7,654,8% |.. .0 (3,215) |. .5.204 |......5.003 ....09/18/2024 .. 07/22/2035
478115-AH-1 ... JOHNS HOPKINS UNIVERSITY 1, .1.BFE .. ...97.89%7 |. .. 2,447,418 |. . 2,549,809 |.. .0 (5,704) |. . ......4.382 ....01/17/2023 .. 07/01/2032
478160-CW-2 ..... JOHNSON & JOHNSON ... 1 1AFE .. ...99.4152 |. .. 1,421,637 |. .1,480,780 |.. .0 (1,644) |. 4,950 |......4.474 ....08/08/2024 .. 06/01/2034 ...
482480-AL-4 ..... KLA CORP .....ccvvnnnns 1 1.FFE .. ...97.76%5 |. ..6,545,668 |. .6,722,174 |.. .0 (3,705) | .4.650 |......4.583 ...08/13/2024 .. 07/15/2032 ...
48255G-AA-3 ..... KKR GROUP FINANCE CO XI1 LLC .. 1 .. 1.F FE ..|... ...96.3816 |... 3,493,833 |.... 3,587,392 O 4,124 |. 4.850 |...... 5.020 ....07/08/2022 ...|....05/17/2032 ...
49177J-AK-8 ..... KENVUE INC 1 .. 1.F FE ..|... ...98.2473 |... 7,599,429 |.... 7,821,976 0 |eeeenn.. (8,539) | 4.900 |...... 4.728 ....12/16/2024 ...|....03/22/2033 ...
49271V-A0-3 ..... KEURIG DR PEPPER INC . B | 2 2.BFE ..|.. ...93.3665 |... 4,224,834 |.... 4,304,230 0. .. 24,753 |. 4.050 |...... 4.853 ...01/10/2023 ...|....04/15/2032 ...
494368-CB-7 ..... KIMBERLY-CLARK CORP ...eeeeeeeeeeeeenneeeeeeemnmeeeeeen oo ven | s 1,2 |- 1.F FE ..|... . ...92.3831 ....124,946 0 . L9 3.100 |...... 3.109 ....03/24/2020 ...|....03/26/2030 ...
50050G-AN-8 ..... KOOKMIN BANK [ [T .. 2.AFE ..|... ..619,709 |...84.9571 |... ....619,822 0. .. 28 | 2.500 |...... 2.505 ....06/15/2021 ...|....11/04/2030 ...
50220P-AE-3 ..... LSEGA FINANCING PLC .. 1.G FE ..|... .. 6,601,090 |...74.2628 |... 4,864,213 |.... 6,593,622 0 . . (2,112) . 3.200 |...... 3.146 ...04/14/2021 ...|....04/06/2041 ...
50249A-AH-6 ..... [LYB INTERNATIONAL FINANCE I11 LLC .. .2.BFE .. 2,435,880 |...72.5320 |. .. 2,375,423 |. . 2,493,790 |.. .0 30,079 |. .3.375 |......5.688 ....01/10/2023 .. 10/01/2040 ...
512807-AV-0 ..... [LAM RESEARCH CORP . 1.GFE .. 3,288,126 |...85.7439 |. ..2,872,421 |. .3,350,000 .3,311,206 |.. .0 . 6,643 |. .1.900 |......2.126 ...06/03/2021 .. 06/15/2030
532457-CR-7 ..... [ELI LILLY AND CO ... .1EFE .. 1,009,677 |...95.5370 |. ..964,924 |. .1,010,000 .1,009,687 |.. .0 .10 | .4.600 |......4.604 ....08/12/2024 .. 08/14/2034
53706R-AN-8 ..... [LITTLE COMPANY OF MARY HOSPITAL OF INDIA . . 1EFE .. 2,055,000 |...81.8576 |. ..1,682,174 |. .2,055,000 |.. .0 3121 |......8.121 ....08/17/2021 .. 11/01/2032
53706R-AN-6 ..... LITTLE COMPANY OF MARY HOSPITAL OF INDIA . .1EFE .. ...82.9636 |. .. 2,269,055 |. .2,735,000 |.. .0 ....03.221 .82 ....03/17/2021 .. 11/01/2033 ...
53706R-AP-1 ..... LITTLE COMPANY OF MARY HOSPITAL OF INDIA .... .. 1.EFE ..|... ...82.1001 |... 1,227,397 |.... .... 1,495,000 J I N | I FORRRRRt | B ISP | B AU 3.321 |...... 3.321 ...03/17/2021 ...|....11/01/2034 ...
53706R-AR-7 ..... LITTLE COMPANY OF MARY HOSPITAL OF INDIA .... .. 1.EFE ..|... ...79.9416 |... 799,416 |.... ....1,000,000 LU RN | N | RN | B SN 3.521 |...... 3.521 ....08/17/2021 ...|....11/01/2036 ...
539830-BP-3 ... LOCKHEED MARTIN CORP .. 1.F FE ..|... ...85.5939 |... ..2,845,997 |.... ....3,301,39%5 JL I Y 11/ I APt | B IUUUPURPRRIN | ) AU 1.850 |...... 1.988 ....06/03/2021 ...|....06/15/2030 ...
539830-CA-5 ..... LOCKHEED MARTIN CORP .....evvvvvivnnnniinernnnnneevvnnnns foon ven e [ 1,2 i e 1.F FE ..|... ...96.8262 |... 2,348,035 |.... ....2,407,081 LU Y (1:< T N | I RN | ) SN 4.750 |...... 4.851 ....07/29/2024 ...|....02/15/2034 ...
546676-AZ-0 ..... LOUISVILLE GAS AND ELECTRIC CO ..eeveveeeeeeeemmeeee foe wee | [1,2 s .. 1.F FE ..|... . 101.4454 |... 1,247,778 |.... ... 1,229,292 O i 64 |0 0 e 5.450 |...... 5.459 ....03/10/2023 ...|....04/15/2033 ...
548661-DV-6 ..... LOWE'S COMPANIES INC ...ovvvvvvvvnnniieiiinnineeecvnines foen e e 1,2 s .. 2.AFE ..|... ...97.4102 |... 4,870,510 |.... ... 4,927,981 O [ 83,849 |0 [0 2.500 |...... 3.658 ....04/21/2022 ...|....04/15/2026 ...
55037A-AB-4 ..... AKER BP ASA .eeeieeeeeeeieeeeeemene e eeemnneeeeeeenen oo een | G 1,2 s .. 2.BFE ..|... ...86.4417 |... 2,351,214 |.... ... 2,365,099 0 [ 44,016 |0 o0 e 3.100 |...... 5.503 . ...01/06/2023 ...|....07/15/2031 ...
55336V-BU-3 ..... L R [ I .. 2.BFE ..|... ...96.4038 |... 2,169,086 |.... ... 2,175,932 LU R 111 N | RN | ) AN 4.950 |...... 5.482 .. 111,375 |....01/06/2023 ...|....09/01/2032 ...
55336V-BV-1 ..... MPLX LP . .2.BFE .. ...95.849%5 |. ..7,188,713 |. .7,358,491 |.. .0 ......5.000 |......5.288 375,000 |....12/19/2023 .. 03/01/2033 ...
55903V-AZ-6 ..... WARNERMEDIA HOLDINGS INC ..... ... 2.CFE ..|... ...99.6426 |.............. 4,807,755 |.... .4,825,000 |. ... 4,821,445 O 17,346 0 0 3.638 |...... 4.011 .. 175,534 |....04/21/2022 ...]....03/15/2025 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

8L'0L3

1 2 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value Paid Accrued During Year Acquired Date
56501R-AK-2 ..... MANULIFE FINANCIAL CORP ........vvvvvvmmmnnnnnnnnnnnnnnnns LLFFE e 2,762,316 |...94.1202 |.............. 2,541,488 |.......oeeee 2,700,000 [...cceeeennnnn 2,727,088 [..evvvvvrrnnnnns 0 MN e e 7,825 ....12/16/2021 ... |....05/19/2027 ...
571676-AU-9 ..... .. 1.EFE ..|... ...96.9439 |... ... 1,474,418 .0 . A0 ...... ... 13,573 |... ....08/08/2024 ...|[....04/20/2031 ...
571748-BG-6 ..... MARSH & MCLENNAN COMPANIES INC ... .. 1.6 FE ..|... ...98.1422 |... ....1,056,580 0 | M ...... ... 12,560 |... ....12/16/2021 ... |....03/15/2029 ...
571903-BG-7 ..... MARRIOTT INTERNATIONAL INC .. 2BFE ..|... . ...87.4164 |... ....2,426,883 .0 . A0 ...... ... 16,847 |... ....01/06/2023 ... |[....04/15/2031 ...
57284P-AA-9 ..... MARSHFIELD CLINIC HEALTH SYSTEM INC .. ..2BFE ..|... .. 2,065,000 |...87.9713 |... 1,816,607 |.... ....2,065,000 0 | FA ... ....21,086 |... ....06/17/2020 ... |....02/15/2030 ...
573874-AJ-3 ..... MARVELL TECHNOLOGY INC .. 2.CFE ..|... ...87.8971 |... 2,373,222 |.... ....2,746,161 .0 . A0 ...... ... 16,815 |... ... 12/15/2021 ... |....04/15/2031 ...
576201-35-7 ..... MASSMUTUAL GLOBAL FUNDING |1 .. . .. 1.BFE ..|... ...95.7523 |... 2,298,055 |.... ....2,396,831 0 | M ...... .... 30,160 |... ....09/10/2024 ... |....09/17/2031 ...
576360-BA-1 ..... 1, .. 1.EFE ..|... ...98.9111 1,978,222 |.... .... 1,998,933 .0 . ... 26,422 |... ....09/03/2024 ... |....01/15/2028 ...
581760-AS-4 ..... MCLAREN HEALTH CARE CORP .. 1. 1EFE .. ...91.9311 .. 1,774,270 |. 1,824,319 |.. .0 11,181 ....09/15/2022 .. 05/15/2038
58507L-BC-2 ..... MEDTRONIC GLOBAL HOLDINGS SCA . 1, 1.6 FE .. ...95.3484 |. ..2,827,080 |. .2,981,952 |.. .0 . 33,721 ....00/26/2024 .. 03/30/2033
58933Y-AV-7 ..... MERCK & CO INC ... 1, 1EFE .. ...84.0516 |. ..2,748,487 |. . 2,956,967 |.. .0 . 40,385 ....09/30/2024 .. 03/07/2039 ...
58933Y-BK-0 ..... MERCK & CO INC ... 1, .. 1.EFE ..|... ...95.7875 |... 2,346,794 |.... . .... 2,404,646 .0 . ...07/29/2024 ... |....05/17/2033 ...
59156R-CN-6 ... 1 .. 1.G FE ..|... ...99.64% |... 214,247 |.... ..215,000 |.. 224,732 0 | ....00/26/2024 ... |....12/15/2034 ...
59217G-EG-0 ..... METROPOLITAN LIFE GLOBAL FUNDING | ... .. 1.DFE ..|... ...90.3321 |... 1,301,114 ... .1,540,000 |.. ... 1,538,212 .0 . ....04/03/2020 ... |[....04/09/2030 ...
59217G-GU-7 ..... METROPOLITAN LIFE GLOBAL FUNDING | ... .. 1.DFE ..|... ...81.9225 |... 6,545,608 |.... ... 7,492,285 0 | ....08/07/2024 ... [....01/07/2031 ...
595112-BN-2 ... MICRON TECHNOLOGY INC .. 2.CFE ..|... . 100.5974 |... 2,288,591 |.... .. .... 2,508,903 .0 . ....03/04/2021 ... |[....02/06/2029 ...
59523U-Al-7 ..... MID-AMERICA APARTMENTS LP ... .. 1.6 FE ..|... . 100.5045 |... ..965,000 |.. 0 | ....08/07/2024 ...|....02/15/2032 ...
60284M-AB-8 ..... MINERA MEXICO SA DE CV L. 2.AFE ... ...75.0926 |... 938,658 |.... .1,250,000 |.. ....1,416,105 .0 . ...01/25/2021 ... |....01/26/2080 ...
606822-CB-8 ... MITSUBISHI UFJ FINANCIAL GROUP INC ... .. 1.6 FE ..|... ...84.2208 |... 1,886,748 |.... .... 1,913,849 0 | ....08/07/2024 ...|[....10/13/2032 ...
606822-CL-6 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . 1.6 FE .. . 100.3863 |. ..2,283,788 |. .2,277,525 |.. .0 ....07/12/2022 .. 07/20/2028
606822-DC-5 ..... [MITSUBISHI UFJ FINANCIAL GROUP INC . 1.6 FE .. . 100.7345 |. .. 3,357,481 |. . 3,425,054 |.. .0 ....08/02/2024 .. 04/19/2034
60687Y-CM-9 ... MIZUHO FINANCIAL GROUP INC ..... 1.6 FE .. . 101.2627 |. .. 7,316,230 |. . 7,205,839 |.. .0 ...01/10/2023 .. 09/13/2033
60687Y-DG-1 ..... MIZUHO FINANCIAL GROUP INC .. 1.6 FE .. . 101.4153 |. ..1,120,639 |. .1,105,000 .1,166,162 |.. .0 ....00/18/2024 .. 07/10/2035 ...
609935-AA-9 ..... MONONGAHELA POWER CO ... 1.6 FE .. . 102.1420 |. ..551,567 |. ..540,000 .565,233 |.. .0 ...12/15/2023 .. 02/15/2034 ...
610202-BP-7 ..... MONONGAHELA POVER CO ... .. 1.G FE ..|... ...94.6452 |... 615,194 |.... . 650,000 |.. ... 786,850 0 | ...03/04/2021 ... |....12/15/2043 ...
61747Y-EL-5 ..... MORGAN STANLEY ... 1.E FE ..|... ...85.5623 |... 1,963,655 |.... ....2,000,676 .0 . ....08/07/2024 ... [....01/21/2033 ...
61747Y-ES-0 ..... MORGAN STANLEY ... .. 2.AFE ..|... ...96.8299 |... 1,234,581 |.... .... 1,236,580 0 | ....12/15/2023 ... |....04/20/2037 ...
61747Y-EY-7 ..... MORGAN STANLEY ... .. 1.EFE ..|... . 105.7046 |... 4,434,308 |.... .... 4,299,086 .0 . ....01/06/2023 ... |[....10/18/2033 ...
61747Y-FJ-9 ..... MORGAN STANLEY ... .. 1.EFE ..|... . 107.4215 |... 1,949,700 |.... ....2,010,483 0 | ....08/02/2024 ... |....11/01/2034 ...
620076-BN-8 ..... MOTOROLA SOLUTIONS INC .. 2BFE ..|... ...98.3302 |... 565,399 |.... ....621,720 .0 . ...03/05/2021 ... |....06/23/2029 ...
62829D-28-5 . MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING . .. 1.EFE .. . 101.2933 |. ..845,799 |. .858,734 |.. .0 ....08/19/2024 .. 12/12/2028 ...
62829D-20-1 . MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING . .. 1.EFE .. . 100.9827 |. ..979,532 |. . 970,000 .982,891 |.. .0 ....08/07/2024 .. 04/09/2027
629377-CL-4 . .2.CFE .. ...96.4808 |. ..2,267,669 |. .2,375,000 .2,510,761 |.. .0 ....12/14/2021 .. 06/15/2029
629470-BC-1 L2.AFE .. . 101.5294 |. ..2,309,794 |. .2,275,000 .2,532,515 |.. .0 ....12/15/2021 .. 12/01/2028
62954H-BA-5 ..... .2.AFE .. ...85.1600 |. ..2,788,990 |. .3,275,000 .3,279,300 |.. .0 ....06/03/2021 .. 05/11/2031 ...
620540-AK-1 ... NTT FINANCE CORP . .. 1.FFE ..|... ...98.9537 |... 529,402 |.... 535,000 .0 . ...07/20/2022 ... |....07/27/2027 ...
631005-BK-0 ..... NARRAGANSETT ELECTRIC CO .. 1.6 FE ..|... ...99.8074 |... 623,796 |.... ....642,126 0 | ...08/19/2024 ... |....05/01/2034 ...
632525-BN-0 ..... NATIONAL AUSTRALIA BANK LTD . .. 1.DFE ..|... ...98.6313 |... ....005,482 .0 . ....00/18/2024 ... |[....01/10/2034 ...
632525-85-9 ..... NATIONAL AUSTRALIA BANK LTD . .. 1.DFE ..|... ...99.7223 |... ... 1,484,321 0 | ....08/08/2024 ...|[....06/11/2034 ...
637417-AH-9 ..... L. 2.AFE ... ...99.1171 |... .0 . ....10/14/2015 ... |[....11/15/2025 ...
637417-AS-5 ... .. 2.AFE ..|... . 101.8813 |... 2,088,567 |.... 0 | ....12/15/2023 ... |....10/15/2033 ...
637432-NY-7 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . . 1.EFE ..|... ...85.4113 |... 2,025,337 |.... ....3,090,795 U ...07/08/2022 ... |....04/15/2032 ...
637432-PA-7 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . .. 1.EFE ..|... . 103.4181 |... 1,944,260 |.... ....1,979,877 0 | .. (4,256) | ....08/07/2024 ... [....01/15/2033 ...
637639-AM-7 ..... |NATIONAL SECURITIES CLEARING CORP ..... 1B FE .. ...99.9514 |. .. 1,464,288 |. .1,488,435 |.. .0 (1,822) |. ....08/08/2024 .. 06/26/2029 ...
649322-AG-9 ... NEW YORK AND PRESBYTERIAN HOSPITAL ... . 1.CFE ..|... ...82.5207 |..iiiinnnns 2,806,010 |.... .3,400,000 |. .... 2,929,156 .0 .. .. 72,700 |. ...06/16/2022 ... |....08/01/2030 ...
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649521I-DIi-0 ... NEW YORK LIFE GLOBAL FUNDING .......ovvvvvvvvnnnvvvvnnns fooe von | eeeeeen | s L TAFE e 4,995,350 |...96.3148 [.............. 4,815,740 |oveeiennnnn 5,000,000 |.eeevunninnns 4,999,018 |oovvenniiinnnnnd 0 fooeeriiinnnnn 938 i feeiiiniiinnn 0 ].....0.850 ... 0.869 |JJ ....... ....01/11/2021 ...|....01/15/2026 ...
64952li-EG-4 ..... NEW YORK LIFE GLOBAL FUNDING - TAFE L. L. 824432 |t 2,349,631 |.... .... 2,411,055 0 e 85,987 o0 feeeiieel0 el 10850 | 4.587 [FA ...... ...01/06/2023 ...|....08/01/2031 ...
649521-EZ-2 ..... NEW YORK LIFE GLOBAL FUNDING S LAFE L L..95.7987 |.oooiiininnnns 1,116,055 |.... 1,171,249 LU R ( £+ N N N RPN | ) R < 1 I AN 4.470 (W ....... ....09/18/2024 ...|....01/28/2033 ...
64952-FE-8 ..... NEW YORK LIFE GLOBAL FUNDING .. - TAFE L. ...98.4728 |... O e (825) [0 e l0 022225000 |- 4.464 [ ....... ....09/18/2024 ...|....01/09/2034 ...
651639-Al-6 ..... NEWMONT CORPORAT [ON |- 2.AFE L . 102.7004 |... . JLOS SR 01 1) N N N RPN | ) AR I8 74T AN 3.077 |AO ...... 117,500 |....12/14/2021 ...|....04/01/2035 ...
65535H-BA-6 ..... NOMURA HOLDINGS INC I - 2.AFE ... ...85.2027 |... 4,622,246 |.... .... 5,364,056 O e 7,591 [0 [0 1000.2.999 | 3478 | ....... .. 162,696 |....02/01/2022 ...|....01/22/2032 ...
664675-AM-7 ..... NORTHEASTERN UNIVERSITY N .. 1.EFE ..|... ...97.6560 |... 2,231,440 |.... ....2,388,900 O e (20,749) Leeenciennl0 eeeiiiiennl0 000050285 | 4.161|MS ...... .. 120,762 |....04/25/2022 ...|....03/01/2032 ...
664675-AT-2 ..... NORTHEASTERN UNIVERSITY ... N A .. 1.EFE ..|... ...68.0588 |... O 4454 0 0 ]l 2,89 4.873 ...01/26/2023 ...|....10/01/2050 ...
665772-CC-1 ..... NORTHERN STATES POWER CO 1 1FFE .. . 106.8925 |. 1,432,360 |. .0 .5.047 ....08/07/2024 .. 07/01/2037
665859-AX-2 ..... NORTHERN TRUST CORP ... 2 1.FFE .. . 105.5100 |. ..2,184,057 |. .0 .4.915 ....01/09/2023 .. 11/02/2032
66815L-2A-6 ..... NORTHNESTERN MUTUAL GLOBAL FUNDING . . .. 1.AFE .. ...96.3380 |. ..4,816,900 |. .0 ......0.836 ....01/07/2021 .. 01/14/2026 ...
66988A-AG-9 ..... NOVANT HEALTH INC ...eoeeeeeeieeeeeeeee e eeeee e fen e 1 .. 1.EFE ..|... ...76.5889 |... 995,656 |.... .... 1,049,551 O 6444 0 0]l 2,637 | 4.789 ...08/02/2024 ...|....11/01/2036 ...
67021C-AV-9 ..... NSTAR ELECTRIC CO .. 1 .. 1.F FE ..|... . 100.4773 |... 1,441,849 |.... ... 1,472,304 O e (1128) 0 foiienl0 000052400 .o 5.043 ....08/07/2024 ...|....06/01/2034 ...
67066G-AE-4 ..... NVIDIA CORP 12 1.DFE ..|... ...98.0557 |... 1,274,724 |.... .... 1,299,486 O 289 [0 fel0 0002232200 |- 3.224 ....09/13/2016 ...|....09/16/2026 ...
67066G-AG-9 ..... NVIDIA CORP . 12 .. 1.DFE ..|... ...82.6333 |... 2,995,457 |.... ... 3,911,959 0 ] (15,496) [0 o0 000032500 |- 2.839 ....04/14/2021 ...|....04/01/2040 ...
67080L-AA-3 ..... NUVEEN LLC ... 12 .. 1.CFE ..|... ...96.8242 |... 1,471,728 |.... ....1,482,9% 0 3,565 [0 e l0 002224000 |- 4.702 ....08/08/2024 ...|....11/01/2028 ...
68233D-AT-4 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC B | R i 1.F FE ..|... . . 111.6839 |... ....979,780 O e (4,816) o0 oeeiiiieennnl0000227.000 |- 4.928 ....08/08/2024 ...|....05/01/2032 ...
68233J-CS-1 ... ONCOR ELECTRIC DELIVERY COMPANY LLC 12 .. 1.F FE ..|... .. 489,543 |. 102.2360 |... 475,397 |.... ... 488,706 O e (837) [0 e l0 50650 |- 4.918 ...08/07/2024 ...|....11/15/2033 ...
682680-BE-2 ..... ONEQK INC ... 12 .. 2.BFE ..|... .. 2,411,070 |. 105.1874 |... 2,382,495 |.... ... 2,392,209 .0 (18,204) |.ooeeeeeeeeenn 0 feiiiiiiiiinnnnnn0 ].6.350 ..., 5.215 .. 143,828 |....12/15/2023 ...|....01/15/2031 ...
682680-BR-3 ..... ONECK INC . 1, .2.BFE .. . 100.1003 |. .. 2,627,633 |. .2,669,4% |.. .0 .. (47,317) | .3.106 131,250 |....10/25/2016 .. 03/01/2026
68389X-BF-1 ..... ORACLE CORP .. 1, .2.BFE .. ...78.8228 |. .. 1,690,749 |. .2,524,610 |.. .0 .. (13,900) |. .2.942 . 88,481 |....01/20/2021 .. 05/15/2045
693475-BJ-3 ... PNC FINANCIAL SERVICES GROUP INC 2, . 1.GFE .. . 103.4169 |. ..2,285,513 |. .2,327,616 |.. .0 ..(11,926) | .5.200 133,418 |....01/06/2023 .. 10/28/2033
693475-BM-6 ..... PNC FINANCIAL SERVICES GROUP INC .....ccvvvennivvirnnnn foun one 12, .1.GFE .. ...97.3572 |. 1,474,962 . 1,497,846 |.. .0 .5.229 ....08/07/2024 .. 01/24/2034 ...
693475-CA-1 . PNC FINANCIAL SERVICES GROUP INC ....eevvvveneeeernnns feun e 12, . 1.GFE .. ...97.1965 |. 1,433,648 . 1,475,000 . 1,475,000 |.. .0 ......4.813 ....10/16/2024 .. 10/21/2032 ...
69352P-AM-5 ... PPL CAPITAL FUNDING INC 1 .. 2.AFE ..|... L. 71,5853 |t 1,037,582 |.... . 1,450,000 |.. ....1,518,297 LU R (I (01N N N RPN | I R 3144 I AN 3.687 ....03/04/2021 ...|....09/15/2047 ...
6944PL-20-0 ... PACIFIC LIFE GLOBAL FUNDING Il evveeeeieeiniieeeees feen e B 1.DFE. ...90.5519 |... ....11,386,901 |.... 12,575,000 |.. ...12,390,776 O et 55,471 o0 eeil0 el 10450 | 1.933 ....04/26/2022 ...|....01/20/2028 ...
695114-DC-9 ..... PACIF | CORP 12 .. 1.F FE ..|... . 101.1628 |.............. 1,441,570 |.... . 1,425,000 |.. .... 1,445,105 O e (13 0 o0 0002.5.300 |- 5.024 ....08/07/2024 ...|....02/15/2031 ...
701094-AN-4 ..... PARKER-HANNIFIN' CORP 12 .. 2.AFE ..|... ...93.2436 |... .2,350,000 |.. .... 2,349,954 O e (D o0 o0 10002032250 | 3.250 ...06/05/2019 ...|....06/14/2029 ...
702138-AB-7 ..... PARTNERRE FINANCE B LLC ... 12 .. 1.G FE ..|... ...94.5765 |... O e 3,487 fenininnl0 [0 0002232700 |- 4.754 ....08/07/2024 ...|....07/02/2029 ...
70450Y-AD-5 ..... PAYPAL HOLDINGS INC ... 12 .. 1.G FE ..|... ...96.7556 |...ccevnunnnns 2,757,535 |.... . ....2,898,912 0 [ (80,367) [oveeeeeeeeeen0 e l0 ]l 2,650 | 1.547 ...12/09/2021 ...|....10/01/2026 ...
70450Y-AH-6 ..... PAYPAL HOLDINGS INC 1, .1.GFE .. ...87.6346 |. ..2,848,125 |. . 3,250,000 3,277,719 |.. .0 .2.125 ....06/03/2021 .. 06/01/2030 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC 1, . 1.GFE .. ...95.9539 |. ..969,134 |. .1,010,000 .989,301 |.. .0 L4731 ...08/07/2024 .. 06/01/2032
70462G-AB-4 ..... PEACEHEALTH ............. 1, .1.GFE .. ...96.9144 |. ..460,343 |. ..475,000 476,370 |.. .0 .0.908 ....01/05/2021 .. 11/15/2025
709599-BV-5 . PENSKE TRUCK LEASING CO LP 1, .2.BFE .. . 104.8283 |. ..2,620,708 |. .2,500,000 .2,600,901 |.. .0 .5.316 ....12/20/2023 .. 06/15/2030
T13448-E2-7 ..... PEPSICO INC .... 1, .1EFE .. ...85.1549 |. ..4,066,146 |. . 4,862,905 |.. .0 oo 1,250 ....00/22/2020 .. 05/01/2030 ...
714046-AH-2 ..... REVVITY INC .... 1 .. 2.BFE ..|... ...84.2002 |....coeunnnnns 1,094,608 |.... .... 1,304,886 JLO I AU (4511 ) N ARt | R AP | ) AU < 1 N IO 2.482 ...06/03/2021 ...|....03/15/2031 ...
714046-AN-9 ..... REVVITY INC . 12 .. 2.BFE ..|... ...82.0583 |............nt 2,810,497 |.... ... 3,423,512 O 204 L0 [0 000002250 | 2.257 ....09/20/2021 ...|....09/15/2031 ...
717081-EY-5 ..... PFIZER INC ... 12 .. 1.F FE ..|... ...84.8376 |...ccvnnnnnnns 4,414,949 |.... ....4,907,607 JL I Uy 11V I FORPPRRt | R FUUUPRPRRPIN | ) SO D (14 I AU 2.808 ....08/02/2024 ...|....05/28/2030 ...
718172-CP-2 ..... PHILIP MORRIS INTERNATIONAL INC .. 12 .. 1.F FE ..|... ...86.3799 |......oennnns 1,217,957 |.... .... 1,405,130 O 88 0 [0 000002.100 |- 2.169 ....04/29/2020 ...|....05/01/2030 ...
718172-CS-6 ..... PHILIP MORRIS INTERNATIONAL INC .. 12 .. 1.F FE ..|... L..83.3717 |t 1,283,924 |.... ....1,301,916 O 34,625 |0 0 el 10750 | 4.824 ....01/06/2023 ...|....11/01/2030 ...
718546-AR-5 ..... PHILLIPS 66 12 .. 2.AFE ..|... ...96.8686 |.............. 2,421,715 |.... ....2,615,310 O ] (37,399) [0 feiiinnl00 0002232900 |- 2.276 ....12/15/2021 ...|....03/15/2028 ...
72014T-AC-3 ..... PIEDMONT HEALTHCARE INC 1,2 e .. 1.EFE ..|... ...81.4828 |....coonennnns 1,629,656 |.... ....1,674,812 0 38,244 |0 0 ]l 2,044 4.807 ...01/17/2028 ...|....01/01/2032 ...
723787-AR-8 ..... PIONEER NATURAL RESOURCES CO 1,2 e .. 1.DFE ..|... ...84.9268 |.............. 1,966,055 |.... ....2,009,685 O 17,326 [0 [0 000002.150 | 4.683 ....08/07/2024 ...|....01/15/2031 ...
740816-AG-8 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1 1AFE . . 112.3705 |. .. 1,404,631 |. . 1,485,032 |.. .0 ......4.660 ....08/08/2024 .. 01/15/2039 ...
741531-CV-9 ..... PRICOA GLOBAL FUNDING | ......ccceviiiiiinnnniiiiinnnnns .. 1.DFE ..|.. L..97.3621 [ 1,047,242 ... .2,000,000 |. ... 1,997,625 O 105 0 00040650 ). 4.671 ...08/20/2024 ...|....08/27/2031 ...
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T4256L-FA-2 ..... PRINCIPAL LIFE GLOBAL FUNDING 11 ..eevvvnnnivviinnnnns foee e e | s LEFE L 704,450 [...99.7178 |.....ccvvvnnnnnns 703,010 [ooieiiiinnnnnns 705,000 |oeeevvvnnniennns 704,514 [oooiiiinnnnnnnnd (U R - I RN | N AR | B RN 4.600 |...... 4.628 [FA ..o |oevvrnnnnennn . 11,891 | 0 [....08/12/2024 ...|....08/19/2027 ...
T43263-AE-5 ... PROGRESS ENERGY INC ..evveeeeeeeenieeeeemnieeeeeeenes fo wee [ [T s .. 2.BFE ..|... ...2,076,564 |. 112.9116 |....eennneeees 1,665,446 |.... . 1,475,000 |.. .... 1,893,912 0 [ (61,768) |0 [0 e 7.750 |...... 2. 714 [MS ...... . 114,313 |....12/14/2021 ... |....03/01/2031 ...
743315-AZ-6 ..... PROGRESSIVE CORP .... 2 s .. 1.F FE ..|... .. 1,476,783 |...88.0461 |.............. 1,452,761 |.... .1,650,000 |.. .... 1,484,558 LU R £ T PO | I RPN | ) A 3.000 |...... 4.655 [MS ...... .. 24,750 |....08/07/2024 ...|....03/15/2032 ...
74340X-CE-9 ..... PROLOGIS LP 2 s .. 1.G FE ..|... 8,114,567 |...96.8732 |... .8,145,000 |.. ....8,116,432 O e 1,829 |0 o0 e 4.750 |...... 4.801 ....08/07/2024 ...|....06/15/2033 ...
T4348D-AA-5 ... PROMIGAS SA ESP .. 2 s .. 2.CFE ..|... .. 396,936 |...90.3683 |... ... 400,000 |.. O 299 |0 [0 e 3.750 |...... 3.842 ...10/08/2019 ...|....10/16/2029 ...
74350L-AC-8 ..... PROLOGIS TARGETED US LOGISTICS FUND LP ... 2 s .. 1.G FE ..|... .. 149,034 |...98.1808 |... ... 150,000 |.. 149,054 JL N () I APt | B IR | ) AT 5.250 |...... 5.332 ....08/08/2024 ...|....01/15/2035 ...
74368C-BG-8 ..... PROTECTIVE LIFE GLOBAL FUNDING ......oovvvvvvvnnnnieeensfoes e e | s .. 1.DFE ..|... ...90.4369 |... .... 2,536,440 O R (VX VI N | I RPN | ) RN 1.900 |...... 2.347 ....01/11/2022 ...|....07/06/2028 ...
74368C-BP-8 ..... PROTECTIVE LIFE GLOBAL FUNDING ....eeeeeeeeeneeeeeenefoes e e | s .. 1.DFE ..|... ...99.9190 |... ....1,000,000 0 . PPN | B FRRRROR | R IS 4.714 |...... 4.714 ....06/28/2022 ...|....07/06/2027 ...
743820-AC-6 ..... PROVIDENCE ST JOSEPH HEALTH .... |- 1.FFE .. ...99.6226 |. .4,977,081 |.. .0 (2,733) | .5.403 |......5.166 ....08/02/2024 .. 10/01/2033
744330-AA-9 . PRUDENTIAL FUNDING (ASIA) PLC . .. 1.F FE .. ...90.3301 .4,808,588 |.. .0 (1,508) |. .3.125 |......3.088 ....05/06/2020 .. 04/14/2030
T44420-AC-2 ..... [PTTEP TREASURY CENTER CO LTD L2.AFE .. . 106.8711 1,673,786 |.. .0 ..(18,636) |. ......6.360 |......3.486 ....10/02/2019 .. 06/12/2042 ...
T44600-AE-7 ..... PUBLIC STORAGE OPERATING CO ....eveeeeeenneeeeeeemnenee foos wen e [1,2 s .. 1.F FE ..|... ...85.5204 |... .... 3,299,989 JLU N Y FORPRRRY | N ISP | B AU 2.300 |...... 2.300 ...06/03/2021 ...|....05/01/2031 ...
T44600-AG-2 ..... PUBLIC STORAGE OPERATING CO . 2 s .. 1.F FE ..|... ...99.4752 |... ....5,463,518 LU R (A ;) N N | I RPN | ) AN 5.100 |...... 4.789 ....08/07/2024 ...|....08/01/2033 ...
745332-CM-6 ... PUGET SOUND ENERGY INC 2 s .. 1.F FE ..|... ...99.2110 |... O [ (494) |0 o0 e 5.330 |...... 4.881 ....08/19/2024 ...|....06/15/2034 ...
T4735K-2C-5 ... OOREDOO INTERNATIONAL FINANCE LTD ..evvvvnnvvvvvnnnnn foee e | Coviis | s .. 1.F FE ..|... ...88.9157 |... JLOJ R (1 I &) N N | N RN | ) AN 4.500 |...... 2.752 ....01/08/2021 ...|....01/31/2043 ...
747525-B0-5 ... QUALCOMM INC 2 s .. 1.F FE ..|... ...96.0588 |... 0 e 803 |0 o0 e 4.250 |...... 4.451 ....08/19/2024 ...|....05/20/2032 ...
T4T62E-AH-5 ..... QUANTA SERVICES INC 2 s .. 2.CFE ..|... ...82.3903 |... 2,821,868 |.... O e 1,196 |0 [0 e 2.350 |...... 2392 | ....... ... 80,488 |....09/20/2021 ...|....01/15/2032 ...
74977R-DP-6 ..... COOPERATIEVE RABOBANK UA .. .. 1.G FE ..|... ...89.7605 |... 4,411,729 |.... .... 4,470,184 0 [ 33,831 |0 o0 e 3.758 |...... 5113 A0 ...... .. 144,213 |....08/07/2024 ...|....04/06/2033 ...
75513E-CR-0 ..... RTX CORP .. 2.AFE ..|... ...98.9649 |... 7,422,368 |.... .... 7,589,820 LU U £ 18151 )N N | I RPN | ) AN 5.150 |...... 4.966 [FA ...... .. 386,250 |....12/19/2023 ...|....02/27/2033 ...
756109-AX-2 ..... REALTY INCOME CORP . . 1.GFE .. ...90.3750 |. .. 3,009,488 |. .3,076,610 |.. .0 .3.250 |......4.701 ....12/18/2023 .. 01/15/2031 ...
756109-BL-7 ..... REALTY INCOME CORP . .1.GFE .. ...84.3653 |. ..982,856 |. .996,210 |.. .0 .2.850 |......5.088 ...08/07/2024 .. 12/16/2032 ...
756109-BT-0 ..... REALTY INCOVE CORP ... . 1.GFE .. ...97.0167 |. ..2,910,501 |. .3,007,077 |.. .0 .4.900 |......4.866 ....08/23/2024 .. 07/15/2033
759470-BB-2 ..... RELIANCE INDUSTRIES LTD . .2.BFE .. ...85.0252 |. 2,142,635 .2,515,581 |.. .0 .2.875 |......2.903 ....01/05/2022 .. 01/12/2032 ...
76209P-AB-9 ..... RGA GLOBAL FUNDING ....evvveeeeeeeimnnieeeeemnnieeeeeees foen o . .. 1.EFE .. ...91.4460 |. 1,339,684 . 1,465,000 J1,464, 111 .. .0 . ......2.700 |......2.716 ...01/10/2022 .. 01/18/2029 ...
76209P-AD-5 ..... RGA GLOBAL FUNDING .... e | LEFE Lf.es . 101.15% |... 1,962,496 |.... .1,940,000 |.. 1,984,072 O [ (2,391) | 0] 5.500 |...... 5.058 ....08/07/2024 ...|....01/11/2031 ...
76720A-AN-6 ..... RIO TINTO FINANCE (USA) PLC . 2 s .. 1.F FE ..|... ...99.8070 |... 2,370,416 |.... .2,375,000 |.. 2,410,802 0 . .. (1,438) . POV PO 5.000 |...... 4.770 ....07/29/2024 ...|....03/09/2033 ...
771196-CH-3 ..... ROCHE HOLDINGS INC AT .. 1.CFE ..|... . 103.2703 |... 1,672,979 |.... .1,620,000 |.. 1,758,411 LU R 11 N N | I RPN | ) AN 5.593 |...... 4.392 ...09/30/2024 ...|....11/13/2033 ...
771196-CL-4 ..... ROCHE HOLDINGS INC .... 12 .. 1.CFE ..|... ...99.0090 |... 1,435,631 |.... . 1,450,000 |.. 1,453,718 JL N N - ) ARt | B IEUPRRPRRRPIN | B FOU 4.985 |...... 4.949 ....12/16/2024 ...|....03/08/2034 ...
771196-C0-3 ..... ROCHE HOLDINGS INC .... 12 .. 1.CFE ..|... ...95.3590 |... 1,101,396 |.... 1,174,602 LU R - D PO | N RPN | ) AN 4.59 |...... 4.371 ....09/18/2024 ...|....09/09/2034 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS INC . 12 .. 2.CFE ..|... ...96.4489 |... 4,798,333 |.... . 4,878,273 O [ 41,227 o0 o0 e 3.200 |...... 4.133 .. 159,200 |....04/21/2022 ...|....03/15/2027 ...
78009P-EH-0 ..... NATWEST GROUP PLC ..... 2, .G FE .. ...98.5147 |. ..2,265,838 |. .2,300,000 .2,530,468 |.. .0 ..(53,181) | .5.076 |......2.473 116,748 |....12/16/2021 .. 01/27/2030 ...
78016H-Z0-3 ..... ROYAL BANK OF CANADA . 1. EFE .. ...98.8032 |. ..1,106,596 |. .1,120,000 1,167,665 |.. .0 (1,145) |. .5.150 |......4.572 ..0 [....09/18/2024 .. 02/01/2034
78200J-AA-0 ..... RUSH SYSTEM FOR HEALTH 1, EFE .. ...95.34% |. .. 1,234,777 | . 1,295,000 1,279,376 |.. .0 1,941 .3.922 |......4.139 . 50,790 |....01/11/2023 .. 11/15/2029
78397P-AB-7 ..... SA GLOBAL SUKUK LTD .. 2. EFE .. ...95.1275 |. 1,464,964 |. . 1,540,000 . 1,541,287 |.. .0 (916) |. .1.602 |...... 1.541 . 24,671 |....06/10/2021 .. 06/17/2026
78409V-BK-9 ..... S&P GLOBAL INC ......... 1, .1.GFE .. ...87.1095 |. .. 4,473,073 |. .4,686,663 |.. .0 ......2.900 |......4.330 132,820 |....08/07/2024 .. 03/01/2032 ...
785592-AX-4 ..... SABINE PASS LIQUEFACTION LLC 12 .. 2.AFE ..|... ...96.7636 |... 2,249,754 |.... . . ... 2,521,505 0 [ (37,368) |0 [0 e 4.500 |...... 2.639 .. 104,625 |....12/14/2021 ...|....05/15/2030 ...
81257V-AA-9 ..... SEATTLE CHILDREN'S HOSPITAL ... 12 .. 1.CFE ..|... ...89.1628 |... 178,326 |.... . 200,000 |.. 185,836 O e 4,798 |0 [0 e 1.208 |...... 3.955 ....04/21/2022 ...|....10/01/2027 ...
816851-BA-6 ..... 12 .. 2.BFE ..|... ...96.2362 |... ..1,611,956 |.... .1,675,000 |.. .... 1,659,649 0 e 5,880 |0 o0 e 3.250 |...... 3.644 ....02/01/2018 ...|....06/15/2027 ...
822582-BX-9 ..... SHELL INTERNATIONAL FINANCE BV ... .. 1.DFE ..|... ...96.7723 |... ....1,671,803 O e 1,827 o0 [0 e 2.500 |...... 2.616 ....09/07/2016 ...|....09/12/2026 ...
824348-BN-7 ..... SHERWIN-WILL IAMS CO 2 s .. 2.BFE ..|... ...66.1525 |... ....1,314,182 O e e 267 0 o0 e 3.300 |...... 3.348 ....08/09/2021 ...|....05/15/2050 ...
824348-BN-5 ... SHERWIN-WILL IAMS CO 2 s .. 2.BFE ..|... ...82.6130 |... .... 3,489,585 O o 1,321 |0 [0 e 2.200 |...... 2.245 ...11/08/2021 ...|....03/15/2032 ...
828807-DM-6 ..... SIMON PROPERTY GROUP LP . 2 s .. 1.G FE ..|... ...85.1156 |... 995,853 |.... .... 1,005,936 O e 9131 |0 0 e 2.200 |...... 4.893 ....08/07/2024 ...|....02/01/2031 ...
830867-AB-3 ..... SKYMILES [P LTD .. 2.AFE ..|... ...98.4469 |... 2,411,949 |.... .... 2,595,979 LU Y < < 1<) N N | I RPN | ) AN 4.750 |...... 3.083 ....12/14/2021 ...|....10/20/2028 ...
83368R-BH-4 ..... SOCIETE GENERALE SA .2.BFE .. ...94.9340 |. ..2,591,698 |. .2,730,000 |.. .0 2,797 | 2,797 ...01/11/2022 .. 01/19/2028 ...
837004-BV-1 ..... DOMINION ENERGY SOUTH CAROLINA INC ......eeeviiiinnnns . 1.FFE ..|.. . 108.4502 |........ccoeenens 981,474 |.... ....1,001,188 O (4349) 0 0 6.625 |...... 4.835 ...08/09/2024 ... |....02/01/2032 ...
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842400-HZ-9 ..... SOUTHERN CALIFORNIA EDISON CO ..ovvvvvveneeeciiniine foe vee | s 1,2 e .. 1.G FE .. L..98.7215 | 967,471 |ovvveieiiiinnnn 980,000 |.eeevvvunninnnns 986,084 |........ceunnnnn (O RN (. I RN | N AR | B RN 5.200 |...... ST RSN (V) E N 4,247 ....08/07/2024 ...|....06/01/2034 ...
842434-CZ-3 ... SOUTHERN CALIFORNIA GAS CO 2 s .. 1.DFE ..|... ...99.9587 |..ccoiiiinnnns 1,454,399 |.... . 1,455,000 |.. ... 1,473,714 JLO I O (7. FORRRRRt | B IR | B AU 5.200 |...... 5.007 | ....... e 6,305 |... ...08/07/2024 ...|....06/01/2033 ...
842434-DB-5 ... SOUTHERN CALIFORNIA GAS CO 2 s .. 1.DFE ..|... ...98.8153 |......eenniis 2,248,048 |.... ... 2,342,197 JLUJ R (-7 N | I RPN | ) AN 5.050 |...... 4.659 [MS ...... L 43,721 | ....00/12/2024 ...|....09/01/2034 ...
84265V-AE-5 ..... SOUTHERN COPPER CORP ......eeeeeeeeeeeeeemnieeeeeemnans foon wee | e [T s .. 2.AFE ..|... . 106.4267 |... ... 1,431,744 0 [ (12,583) |0 o0 6.750 |...... 4.514 A0 ...... ... 16,172 |... ....09/18/2019 ...|....04/16/2040 ...
85434V-AB-4 ..... STANFORD HEALTH CARE .....coevvvveieeiieiniineeecevines foen e e 1,2 s .. 1.DFE ..|... ...92.3150 |... LU R - <t N N | N RN | ) AN 3.310 |...... AT | o R FORRN 9,503 |... . 25,156 |....12/11/2020 ...|....08/15/2030 ...
854502-A0-4 ... STANLEY BLACK & DECKER INC ..eevvveneeeeennieeeeeemenn fooe e e 1,2 s .. 2.AFE ..|... ...85.0077 |... 3,464,064 |.... .... 3,694,518 0 e 42,696 |oeeeeeeeenn0 [0 e 3.000 |...... 4.503 [MN ...... ... 15,621 |... .. 122,250 |....07/08/2022 ...|....05/15/2032 ...
855244-BC-2 ..... STARBUCKS CORP ....evvenieiiinnieeeceiiiineeeevvnineeeens foes e e [ 1,2 s .. 2.AFE ..|... ...87.4125 |... 3,068,179 |.... ... 3,175,342 O 38,945 |0 [0 3.000 |...... 4.585 [FA ...... .... 40,073 |... .. 105,300 |....01/09/2023 ...|....02/14/2032 ...
857477-BV-4 ..... STATE STREET CORP ....eeeeeeenereeemnnneeeeemnnnneeeennn foee von oo [2,5 ceiiiis .. 1.F FE ..|... ...93.3058 |... ..2,010,740 |.... .... 2,159,589 JLO I U (10[:) N ARt | B IEUPRRPRRRIN | ) FUU 4.164 |...... 4.131 . 89,734 |....08/01/2022 ...|....08/04/2033 ...
858119-BP-4 ..... STEEL DYNAMICS INC .... .2.BFE .. ...65.6267 |. ..935,180 |. .1,350,401 |.. .0 .3.250 |...... 3.562 s . 46,313 |....08/09/2021 .. 10/15/2050
85855C-AA-8 ..... STELLANTIS FINANCE US INC ... L2.AFE .. ...93.1590 |. ..4,984,007 |. .5,090,208 |.. .0 A7 ... 4178 . . 38, . 91,539 |....04/21/2022 .. 01/29/2027
86562-CJ-7 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. 1.G FE .. ...82.9113 [. .. 1,886,232 |. 1,915,419 |.. .0 02,222 |......5.028 .14, . 25,275 |....08/07/2024 .. 09/17/2031 ...
865621-DJ-6 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. 1.G FE ..|... . 103.9560 |... 2,962,746 |.... . . ....2,991,488 0 e (5,288) |0 [0 e 5.808 |...... 5.094 ... 49, . 82,764 |....07/29/2024 ...|....09/14/2033 ...
86944B-AG-8 ..... SUTTER HEALTH .. .. 1.EFE ..|... ...86.4813 |... 484,29 |.... . 560,000 |.. 496,872 O 3,898 |0 [0 2.294 |...... 4.592 s ...6,423 |....08/07/2024 ...|....08/15/2030 ...
86944B-AK-9 ..... SUTTER HEALTH .. .. 1.EFE ..|... ...98.5727 |... ..4,509,701 |.... .4,575,000 |.. ....4,710,608 0 [ (4,876) |0 o0 e 5.164 |...... 4.720 ... 89, . 47,8% |....08/23/2024 ...|....08/15/2033 ...
871620-AH-3 ..... TD SYNNEX CORP . .. 2.CFE ..|... ...90.5902 |... 2,468,583 |.... .... 2,686,635 LU SRR 1N () I N | N RPN | ) AN 2.375 |...... 2.788 e 25, . 64,719 |....12/15/2021 ...|....08/09/2028 ...
871829-B0-9 ..... SYSCO CORP .. 2.BFE ..|... ...83.6767 |... 2,845,008 |.... ... 3,420,141 O e (2,737 |0 o0 e 2.450 |...... 2.354 s . 83,300 |....12/03/2021 ...|....12/14/2031 ...
87264A-AX-3 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...86.3384 |... 2,093,706 |.... .... 2,640,246 JLOJ R G (07 N N | I RPN | ) AN 4.375 |...... 3.5% e 22, .. 106,004 |....03/04/2021 ... |....04/15/2040 ...
87264A-BD-6 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...97.7042 |... 3,566,203 |.... ....3,618,339 0 [ 12,966 |oveeeeeeen0 o0 e 3.750 |...... 4.152 e 28, .. 136,875 |....04/21/2022 ... |....04/15/2027 ...
87264A-BN-4 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...65.8287 |... 987,431 |.... ....1,368,819 O e 2,882 o0 0 3.300 |...... 3.833 ....03/09/2021 ...|....02/15/2051 ...
87264A-CV-5 ..... T-MOBILE USA INC ... .2.BFE .. ...98.9492 |. .. 4,947,460 |. .5,051,104 |.. .0 .5.200 |......5.041 ....01/10/2023 .. 01/15/2033
874054-AF-6 ..... TAKE-TWO INTERACTIVE SOFTWARE INC .. . .2.BFE .. ...99.6202 |. ..4,781,770 |. 4,797,305 |.. .0 .3.550 |[......3.752 ....04/21/2022 .. 04/14/2025
87612E-BK-1 ..... TARGET CORP ....oeeevvvennnees . s 1.FFE .. ...89.1762 |. ..1,917,288 |. .2,226,039 |.. .0 . ......1.963 ....05/06/2020 .. 09/15/2030
87938I-AW-3 ..... TELEFONICA EMISIONES SAU .2.CFE .. ...84.6370 |. .. 3,258,525 |. .3,478,507 |.. .0 . 5,614 | .4.8% |......5.589 ....06/31/2023 .. 03/06/2048 ...
882508-CB-8 ..... TEXAS INSTRUMENTS INC ...... s . 1EFE .. ...99.2511 .. 3,200,848 |. .3,318,410 |.. .0 (9,414) |. ......4.900 |......4.464 ...12/18/2023 .. 03/14/2033 ...
883556-CX-8 ..... THERMO FISHER SCIENTIFIC INC .. 1.G FE ..|... ...99.0635 |... 3,170,032 |.... 3,301,756 JLU R (© 1o N | N RPN | ) AN 5.086 |...... 4.624 ... 63, .. 162,752 |....12/18/2023 ...|....08/10/2033 ...
889184-AD-9 ..... TOLEDO HOSPITAL .. .. 1.EFE ..|... ...98.2783 |... 1,501,122 0 [ (37,918) |0 [0 e 5.750 |...... 2.579 .9, . 77,338 |....02/11/2021 ...|....11/15/2038 ...
891027-AS-3 ..... GLOBE LIFE INC ... .. 2.AFE ..|... ...98.8494 |... O 282 o0 [0 e 4.550 |...... 4.59% .8, . 30,485 |....09/25/2018 ...|....09/15/2028 ...
89153V-AT-6 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... .. 1.DFE ..|... ...90.7815 |... 0 [ 10,965 |0 o0 e 2.829 |...... 3.251 ...08/02/2024 ...|....01/10/2030 ...
89236T-HX-6 ..... TOYOTA MOTOR CREDIT CORP .. 1.EFE ..|... ...82.5597 |... 1,977,306 |.... 2,014,459 0 [ 21,604 |0 0 e 1.650 |...... 4.710 ....08/07/2024 ...|....01/10/2031 ...
89388A-AA-0 ..... TRANSPORTADORA DE GAS DEL PERU SA .. .. 2.AFE ..|... ...97.4763 |... 310,136 0 [ (1,455) |0 o0 e 4.250 |...... 3.093 ...09/17/2019 ...|....04/30/2028 ...
89417E-AD-1 ..... TRAVELERS COMPANIES INC 1FFE .. . 107.1454 |. 1,479,852 |.. .0 .6.250 |......5.022 ....08/07/2024 .. 06/15/2037 ...
896239-AE-0 ..... TRIMBLE INC .... .2.CFE .. . 103.9856 |. N .3,000,000 .2,980,179 |.. .0 .6.100 |......6.204 ....08/07/2023 .. 03/15/2033
902133-AG-2 ..... TYCO ELECTRONICS GROUP SA . .1.GFE .. . 113.2017 |. ..928,254 | . 820,000 .972,360 |.. .0 .7.125 |......5.122 ....08/08/2024 .. 10/01/2037
902613-AT-5 ..... UBS GROUP AG ... . 1.GFE .. ...96.7629 |. ..6,263,463 |. .6,473,000 .6,380,605 |.. .0 .4.988 |......5.19% ....08/26/2024 .. 08/05/2033
90265E-AN-2 ..... UR INC .... L2.AFE .. ...96.5694 |. .. 1,231,260 |. . 1,275,000 01,254,295 |.. .0 ......3.500 |......4.191 ....06/04/2018 .. 07/01/2027 ...
90265E-AQ-3 ..... UR INC ... .. 2.AFE ..|... ...91.4005 |... .... 1,006,895 O [ (3,247 |0 o0 e 3.200 |...... 2.817 ...10/02/2019 ...|....01/15/2030 ...
903201/-AG-8 ..... .. 1.F FE ..|... ...98.9253 |... .... 3,032,999 O [ (1,121 |0 o0 e 5.035 |...... 4.869 ....08/02/2024 ...|....05/15/2033 ...
904764-AH-0 ..... UNILEVER CAPITAL CORP .....eeeeemeenereeemnnneeeeemnnnns fooewen | e [T 1.EFE ..|.. . 106.1393 |... J I O (<15 ARt | B IUURPRRIN | ) FUU 5.900 |...... 4.534 ....08/12/2024 ...|....11/15/2032 ...
906548-CT-7 ..... UNION ELECTRIC CO 2 s 1.F FE ..|... ...82.4752 |... O e 13,149 |0 [0 2.150 |...... 4.776 ....08/07/2024 ...|....03/15/2032 ...
907818-FQ-6 ..... UNION PACIFIC CORP .... 2 s .. 1.G FE ..|... ...80.7288 |... JL I O . 1 (VI ARt | B FUURPRRIN | ) FOU 2.891 [...... 4.446 ....07/08/2022 ...|....04/06/2036 ...
907818-GB-8 ..... UNION PACIFIC CORP .. 1.G FE ..|... ...96.2457 |... O ien 99 o0 [0 e 4.500 |...... 4.502 ...12/18/2023 ...|....01/20/2033 ...
911312-Ad-5 ..... UNITED PARCEL SERVICE INC . .. 1.F FE ..|... . 107.1199 |... 1,435,407 |.... . . .... 1,483,988 0 [ (3,086) |0 [0 6.200 |...... 5.064 ....08/07/2024 ...|....01/15/2038 ...
91159H-dJ-0 ..... US BANCORP .......ceeveenen .. 1.G FE ..|... . 102.0050 |... 571,228 |.... ... 560,000 |.. 586,681 0 | 2 (2,726) [0 |0 e 5.850 |...... 5.102 ....01/06/2023 ...|....10/21/2033 ...
91324P-BE-1 UNITEDHEALTH GROUP INC 1.FFE .. . 109.0170 |. ..2,561,900 |. .2,350,000 . 2,737,643 |.. .0 (6,249) |. ......6.625 |......4.882 ....09/30/2024 .. 11/15/2037 ...
91324P-DY-5 ... UNITEDHEALTH GROUP INC .. . 1.FFE ..|.. L..69.7186 |....couunnnnns 2,788,744 |.... .4,000,000 |. .... 3,963,845 O . 1,857 o0 0 2.750 |...... 2.823 ...04/14/2021 ... |....05/15/2040 ...
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91324P-ER-9 ..... UNITEDHEALTH GROUP INC ..eevvvniiiiiiiiieecciiiieeees s LFFE L 8,047,773 |. 100.1516 |...euvvvnnnenn 7,836,863 |..uuieiernnnn 7,825,000 [..evvvrrnnnnns 8,040,695 (7,894) [ceveeeiiiennn0 il e 5.350 |...... 4.920 ...08/26/2024 ...|....02/15/2033 ...
9141N-AF-7 ..... UNIVERSITY OF CHICAGO ... .. 1.CFE ..|... .. 152,393 |. 101.5920 |... . 118,000 |.. ....136,651 e (4,054) |eeiiiieee0 [0 | 5.420 |...... 1.682 ....01/05/2021 ...|....10/01/2030 ...
91913Y-AV-2 ..... VALERO ENERGY CORP .. 2.BFE ..|... ...97.8672 |... ... 606,774 2+ (9,526) [ouvvviiiiiiinn0 |0 e, 4.350 |...... 2.523 ....03/04/2021 ...|....06/01/2028 ...
921814-AA-7 ..... VANDERBILT UNIVERSITY MEDICAL CENTER . .. 1.F FE ..|... ...84.8814 |... reeeeneeeeeeens 100,000 [ooeniiiinnnnn 783,663 |oeeiiiiiiieeen0 [ (5,728) |0 [0 4172 |...... 2.980 ....11/22/2021 ... |....07/01/2037 ...
92343V-GB-4 ... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... .. 70.7676 |... .. 1,822,266 |..............2,575,000 |.............. 2,553,690 |....ooevvrrnnnnnn0 foviiininnnn 483 o0 e l0 e 3.550 |...... 3.599 ....03/11/2021 ...|....03/22/2051 ...
92343V-GK-4 ... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... L 75.3611 |t 2,901,402 |.... .... 3,094,092 29,183 0 [0 | 3.400 |...... 5.208 ...01/10/2023 ...|....03/22/2041 ...
927804-GR-9 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...98.0189 |.......oennnns 2,229,930 |.... ... 2,334,869 e (1,483) [0 0 5.050 |...... 4.700 ....00/12/2024 ...|....08/15/2034 ...
9285711-BD-1 ..... VODAFONE GROUP PLC .. 2.BFE ..|... ...85.1936 |...ccovnunnnns 1,780,546 |.... . .... 2,470,514 (15,500 |-eeevniieeeenn0 [0 e 4.375 |...... 3.059 ....01/20/2021 ...|....02/19/2043 ...
94106L-BW-8 ..... WASTE MANAGEMENT INC . .1.GFE .. ...98.1091 ..5,297,891 |. .5,400,000 . 5,465,955 |.. (1,935) | .4.704 ...08/26/2024 .. 02/15/2034
94106L-CE-7 ..... [WASTE MANAGEMENT INC . . 1.GFE .. ...97.3627 |. ..949,286 |. ..975,000 970,101 |.. .34 ......5.014 ....10/30/2024 .. 03/15/2035
949746-SH-5 ..... [WELLS FARGO & CO . .. 2.AFE .. ...97.0032 |. ..2,910,096 |. .3,000,000 .2,997,361 |.. . 1,401 ......3.000 |......3.050 ....10/31/2016 .. 10/23/2026 ...
95000U-2L-6 ..... WELLS FARGO & CO ... .. 2.AFE ..|... ...96.7337 |oeeiiininnnns 1,223,681 |.... .... 1,224,200 e 6,688 o0 [0 | 4.478 |...... 5.105 ...12/15/2023 ...|....04/04/2031 ...
95000U-3B-7 ..... WELLS FARGO & CO .. 2.AFE ..|... ...96.6169 |.............. 5,338,084 |.... ....5,378,694 13,282 0 [0 4.897 |...... 5.287 ....01/06/2023 ...|....07/25/2033 ...
97654M-AA-4 ..... WIPRO IT SERVICES LLC ... .. 1.G FE ..|... ...94.8657 |..ccovnnnnnnns 1,489,391 |.... .... 1,568,271 e 1,149 |0 [0 | 1.500 |...... 1.576 ....06/16/2021 ...|....06/23/2026 ...
98138H-AG6 ..... WORKDAY INC . .. 2.BFE ..|... ...97.4020 |........eenn.. 4,748,348 |.... ....4,829,118 19,195 L0 [0 3.500 |...... 3.942 ....04/21/2022 ...|....04/01/2027 ...
983024-AN-0 ... WYETH LLC .... [RTTRRN | R .. 1.F FE ..|... . 104.2001 |..ccevnnennnns 1,437,961 |.... ....1,489,128 e (2,459) |0 [0 | 5.950 |...... 5.075 ....08/07/2024 ...|....04/01/2037 ...
98956P-AX-0 ..... ZIMMER BIOMET HOLDINGS INC ..ooevvvvnniieiinninieecvnns oo vee | s 1,2 e .. 2.BFE ..|... . 101.4083 |.............. 4,867,598 |.... .... 4,906,364 (24,385) [0 0 e, 5.350 |...... 4.718 ....12/20/2023 ...|....12/01/2028 ...
MORS2W-AB-9 ..... ABU DHABI CRUDE OIL PIPELINE LLC ... D...... Tons .. 1.CFE ..|... ...88.1550 |...cconnnnnnns 1,313,510 |.... . . ....1,692,075 (10,025) [.oeeeeeveeeeee0 e 0 [ 4.600 |...... 3.443 ...10/01/2019 ...|....11/02/2047 ...
M5RO7D-AG-5 ..... ICL GROUP LTD D...... 1,2 e .. 2.CFE ..|... .. 138,545 |...97.4114 |... 107,153 |.... ... 110,000 |.. 133,742 e (1,362) [0 0 6.375 |...... 4.193 ....03/31/2021 ...|....05/31/2038 ...
N57445-AA-1 ..... MINEJESA CAPITAL BV .. .2.CFE .. 2,373,012 |...96.5510 |. ..2,141,217 | .2,217,768 2,279,941 |.. . (24,721) | .4.625 |......3.563 ....01/12/2021 .. 08/10/2030
P00173-AA-5 ..... ATLANTICA TRANSMISION SUR SA .2.CFE .. 397,740 |. 106.2412 |. ..346,363 |. ..326,016 .383,560 |.. (2,862) |. .6.875 |......4.776 ....08/13/2019 .. 04/30/2043
P3083S-AD-7 ..... CONSORCIO TRANSMANTARO SA . . .2.CFE .. 2,623,640 |...92.3235 |. ..2,141,905 |. .2,320,000 .2,538,447 |.. .. (20,433) | .4.700 |......3.472 ....01/08/2021 .. 04/16/2034
P58072-AL-6 ..... INVERSIONES CMPC SA ..oevvveniiiiiiiiieecceiineeeccanas fen e .2.BFE .. 1,133,654 |...97.9750 |. .1,070,000 .1,090,597 |.. (8,647) | .4.375 |......3.480 ....08/13/2019 .. 04/04/2027 ...
P58072-AS-1 ..... INVERSIONES CMPC SA .eeeeeeeceeee e eeeee e e e foen e . .2.BFE .. 1,215,132 |...91.6163 |. .1,090,000 .1,161,8% |.. .. (14,025) |. ......3.850 |......2.383 . ...01/22/2021 .. 01/13/2030 ...
P6629M-AD-4 ..... MEXICO CITY AIRPORT TRUST . D...... 1,2 e .. 2.BFE ..|... 1,879,003 |...79.9590 |... 1,879,364 |ooevvveninennnn0 [ 12 0 0 5.500 |...... 5.503 .l 43, .. 103,400 |....09/30/2019 ...|....07/31/2047 ...
P8718A-AL-0 ..... SOCIEDAD QUIMICA Y MINERA DE CHILE SA D...... 1,2 e .. 2.AFE ..|... ...95.5519 |... 1,437,530 |[ooooeeeeenneeenn0 oeeeenn i (10,646) |oeeeeeceeenl0 o0 e 4.250 |...... 3.351 s . 59,075 |....08/13/2019 ...|....05/07/2029 ...
Y00130-RP-4 ..... ADANI PORTS AND SPECIAL ECONOMIC ZONE LT .. D...... 1,2 e .. 2.CFE ..|... ...85.6250 |... 1,010,677 |oveevevvinnnennd0 foveieee (4125) |0 o0 e 4.375 |...... 3.829 21, . 43,313 |....08/19/2019 ...|....07/03/2029 ...
Y048D8-AA-8 ..... AXIATA SPV5 (LABUAN) LTD D...... 2 oo |--2.BFE ... ...64.8820 |... 2,723,887 o0 e 1,631 [0 [0 e 3.064 |...... 3.200 81, . 85,486 |....01/29/2021 ...|....08/19/2050 ...
YOR15U-CU-2 ..... ADANI TRANSMISSION STEP-ONE LTD .. D...... 1 veo |- 2.CFE ... ...91.6250 |... 1,337,725 |.... 1,469,737 e (5,883) |0 [0 4.000 |...... 3.565 coon 24, . 58,400 |....10/02/2019 ...|....08/03/2026 ...
Y4821X-MA-4 ... KOOKMIN BANK D...... - 2.AFE ... ...96.5040 |... 1,100,146 |.... 1,193,622 (12,086) [...eeeeevveeeee0 Joveeiiiiieeennn0 [ 4.500 |...... 3.260 L2, ... 51,300 [....09/18/2019 ...|....02/01/2029 ...
Y51478-AA-6 ..... LLPL CAPITAL PTE LTD . .2.CFE .. . 100.5108 |. ..1,800,634 |. 2,041,335 |.. ..(18,750) |. .6.875 |......4.248 . 50, 123,164 |....01/08/2021 .. 02/04/2039 ...
Y72596-BU-5 . RELIANCE INDUSTRIES LTD ... L2.AFE .. ...99.8780 |. ..769,061 |. 770,771 |.. ..(10,418) | W 4125 2.4 . . 31,763 |....08/19/2019 .. 01/28/2025 ...
Y8850A-AB-0 ..... TNB GLOBAL VENTURES CAPITAL BHD . e ...99.7750 |... .. 2,334,735 |.... .... 2,583,765 (60,669) [.....vvvvvennnn0 o0 |, 4.851 [...... 2.012 ... 18, .. 113,513 |....01/27/2021 ...]....11/01/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 1,121,496,800 1,206,507, 267 1,205,063,654 29,795 XXX XXX XXX 13,314,627 36,203,574 XXX XXX
03465H-AC-8 . AOMT 215 A3 - CMO/RMBS .. ...85.3722 |. ..374,743 |. ..438,952 .438,796 |.. . (47) |- J1.311 |...... 1.300 ....08/30/2021 .. 07/26/2066 ...
03465J-AC-4 . AOMT 2021-6 A3 - CMO/RMBS ...79.4592 |. ..506,582 .506,490 |.. . 1,635 | 1,714 |......1.705 ....10/13/2021 .. 09/27/2066
10569J-AA-8 ..... BRAVO 22NQM3 A1 - RWBS .. . 100.6739 |. ..249,032 .248,790 |.. . (81)] .5.108 |......5.052 ...08/29/2022 .. 07/25/2062
10569J-AB-6 ..... BRAVO 22NQM3 A2 - CMO/RMBS . 101.2339 |. ..131,873 131,369 |.. .10 | ......5.500 |......5.507 ....08/20/2022 .. 07/25/2062 ...
12559U-AE-3 ..... CIM 2020-R5 M1 - CMO/RMBS ... 1,728,566 |...90.8265 |... .2,000,000 |.. ,828,506 81,472 0 [0 | 2.750 |...... 6.733 ...05/31/2028 ...|....12/25/2059 ...
12657G-AF-2 ..... CSMC 21RPL6 M3 - RWBS 1,608,629 |...72.4856 |... .1,500,000 |.. .... 1,598,310 L (2,182) [0 0 e 3.790 |...... 3.191 ....07/28/2021 ...|....10/25/2060 ...
12661G-AD-1 ..... CSMC 2021-RPL3 M1 - CMO/RMBS .. 856,000 |...77.8954 |... ... 800,000 |eeuuniiieennn... 845,447 [0 | (3,335) [0 0 [ 3.375 |...... 2.783 ...10/06/2021 ...|....01/26/2060 ...
196850-AC-5 ..... COLT 2021-2 A3 - CMO/RMBS ... ...81.2139 |... L B77,189 | 676,966 [0 | (T0) o0 0 [ 1.33 |...... 1.325 ....07/22/2021 ...|....08/25/2066 ...
19688F-AC-9 ..... COLT 2021-3 A3 - CMO/RMBS ... . e [2 s ...78.3114 |... 1,029,639 |.. . POV PO 1.419 |...... 1.410 ....09/02/2021 ...|....09/27/2066 ...
20755A-AB-8 ..... CAS 2023-R02 M1 = CMO/RMBS .......cccvvvuuniiiiiinnnnnnns , L dB e 248,118 |. 102.1394 |.................253,426 |.......ccovnnnnn 248,118 [....ooovven 248,118 |0 [ [ 0 ... 6.869 |...... 7.306 ...02/06/2023 ... |....01/25/2043 ...
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207932-AA-2 ..... CAS 2023-R01 1M1 — CMO/RMBS .......covvvrivriiinnnnennens [ 1,451,964 |. 102.7645 |.............. 1,492,103 |oovvennnnnnns 1,451,964 |.............. 1,451,964 |.........ooeennnd (O R | R PN | I AR | B RN 6.969 L0 N 11 I AN 112,761 |....01/11/2023 ...|....12/26/2042 ...
35564K-QC-6 ... STACR 2022-DNA1 M2 - CMO/RMBS ... . 101.8078 |..cevvvnnnnnns 1,018,078 |.... .1,000,000 |.. 0 e (9,169) |0 o0 e 7.069 |......7.917 |MON ..... ... 18,678 |....04/22/2022 ...|....01/27/2042 ...
35564K-TJ-8 ..... STACR 2022-HQA1 M2 - CMO/RMBS ... . 107.7648 |.....oovnnnnnn 2,155,296 |.... .2,000,000 |.. 0 [ (30,454) |0 o0 e 9.819 ....04/22/2022 ...|....03/25/2042 ...
362621-BL-9 ..... GSMBS 21PJ8 B2 - CMO/RMBS ... ...78.3471 |... . 1,463,588 |.. 0 [ (2,858) |0 [0 e 2.763 ...08/17/2021 ...|....01/25/2052 ...
44970E-AA-1 ... IMSVA 2021-1 CTF - CMBS/CMO . ...96.6948 |... LU SRR (<411 )N N | I RPN | ) AN 3.400 ....06/28/2021 ...|....08/20/2043 ...
46653.-CG-9 ..... JPMNMT 20LTV2 B3 - CMO/RVBS .. .. 86.6618 |...ccvvnnnnnns 1,591,921 |.... 0 [ (6,163) |0 o0 e 4.074 ...09/24/2020 ...|....11/25/2050 ...
46654A-BZ-1 ..... JPMMT 2110 B2 - CMO/RMBS L TT.6798 | 1,781,259 |.... O e (1,449) |0 0 2.810 ...07/23/2021 ... |....12/26/2051 ...
59981B-AH-7 ..... MCMLT 19GS1 M2 - CMO/RMBS ... ...89.8817 |... O e (1,849) |0 e l0 e 3.250 ....08/05/2021 ...|....07/25/2059 ...
62917J-AC-4 ..... NLT 2021-INV2 A3 - CMO/RVBS . ...81.2000 |. .0 .1.520 |.. ....07/30/2021 .. 08/25/2056
69360G-AB-9 ..... PRPM 2021-RPL1 A2 - CMO/RMBS ...79.7915 |. .0 .2.186 |.. ....07/28/2021 .. 07/25/2051
T8432Y-AA-T ..... SGR 2021-2 A1 - CMO/RVBS .. ...83.7030 |. .0 R BV AT Y ....00/23/2022 .. 12/27/2061 ...
784330-AA-3 ..... SGR 221 A1 - CMO/RVBS ...90.2564 |... . 818,879 |.. 0 [ 5,564 |0 [0 e 3.166 ...09/16/2022 ...|....03/27/2062 ...
784330-AC-9 ..... SGR 221 A3 - CMO/RVBS ...87.2339 |... ... 851,700 |.. LU R ( 51 N N | N RPN | ) A 3.677 ....03/02/2022 ...|....08/27/2062 ...
81748-AA-4 ... SEMT 2021-4 A1 - CMO/RMBS ...79.2656 |... 1,175,504 |.. O e 7,782 0 o0 e 2.500 ....05/31/2023 ...|....06/26/2051 ...
85571R-AC-4 ..... STAR 2022-3 A3 - CMO/RMBS . ...92.0460 |... 1,221,530 |.. LU RN/ N | I RN | ) A 4.161 ...04/28/2022 ...|....03/25/2067 ...
89173F-AC-4 ..... TPMT 2017-1 M1 - RMBS ...96.4106 |... ..220,000 |.. 0 e (2,313) |0 o0 e 3.750 ....08/30/2021 ...|....10/25/2056 ...
89173U-AD-9 ..... TPMT 2017-4 M2 - CMO/RMBS ...83.8925 |... LU R () N N | I RPN | ) AN 3.250 ...01/21/2022 ... |....06/25/2057 ...
89176V-AC-6 ..... TPMT 2018-5 M1 - RMBS ...78.9453 |... O e (1,899) |0 o0 e 3.250 ....09/17/2021 ...|....07/25/2058 ...
89176V-AL-6 ..... TPMT 2018-5 A1B - RMBS . ...92.2665 |... 0 [ (118,420) |0 o0 e 3.250 ...02/05/2020 ...|....07/25/2058 ...
89178B-AC-8 TPMT 2019-4 M1 - RMBS ... ...83.6773 |. ..230,000 .0 .3.500 |.. ....01/21/2022 .. 10/27/2059
89180Y-AA-8 ..... [TPMT 2022-4 A1 - CMO/RMBS . ...92.3789 |. ..675,682 .0 .3.750 |.. ...09/14/2022 .. 09/25/2062
92538H-AC-4 ..... [VERUS 2021-4 A3 - CMO/RVBS ...84.5542 |. ..363,136 .0 .1.350 |.. ....07/23/2021 .. 07/26/2066
92538K-AC-7 . VERUS 2021-5 A3 - CMO/RMBS .. ...84.2847 |. ..306,014 .0 .1.373 |.. ....09/15/2021 .. 09/25/2066 ...
92538N-AC-1 . | VERUS 2022-4 A3 - CMO/RVBS .. ...93.9873 |. . 1,054,317 .0 ... 4.740 |.. ...04/22/2022 .. 04/25/2067 ...
925398-AB-8 ..... VERUS 2023-1 A2 - CMO/RMBS . 101.6991 s O 3,830 o0 [0 6.560 ...01/11/2028 ... |....12/27/2067 ...
95003A-BH-6 ..... WFMBS 211 B2 = CMO/RMBS ...evveieieeiiiniaieeennnnaes ...81.5956 |..ooveiineeeenn 278,133 [ 340,868 |.................340,626 |................. 0 fooeerieeeeee e 87 |0 o0 s 2.707 ...03/12/2021 ...|....12/26/2050 ...
1029999999. Subtotal - Bonds - Industrial and Miscella
Residential Mortgage-Backed Securities 33,786,373 [ XXX 0] XXX XXX XXX

05490A-AA-1 ..... BBUBS 2012-TFT A - CMBS L. 93,4499 |...iiiinn 26,081 | 27,855 i 27,885 [0 e 26 [0 [0 2.892 ....11/23/2021 ...|....06/07/2030 ...
05490A-AC-7 ..... BBUBS 2012-TFT B - CMBS ... ...87.7379 |.................978,278 |.............. 1,115,000 |.............. 1,089,980 |......cccvvreeenaO forreeenna (11,528) |oeeeieeeeenn0 o0 e 3.678 ....08/10/2022 ...|....06/07/2030 ...
05492J-Al-2 ... BBCMS 2019-C5 A4 - CMBS ... ...91.4409 |.............. 2,450,616 |..............2,680,000 |..............2,861,863 |........ccevuens0 [orreennnn (37,144) |l oo l0 e 3.063 ....00/24/2020 ...|....11/15/2052 ...
05492V-AF-2 ..... BBCMS 2020-C7 A5 - CMBS ... ...85.9510 |... . eeeereneeen 3,048,370 [0 e (9,492) |0 0 e 2.037 ....06/12/2020 ...|....04/17/2053 ...
055287-AA-4 ..... BBSG 2016-MRP A - CMBS .... ...64.0409 |... .1,000,000 |.............. 1,007,626 |..ooevvnennennn0 Jvennnenn (5,393) foiiiiniiinn 0 el s 3.275 ....01/14/2022 ...|....06/06/2036 ...
05592C-AL-0 ..... BPR 2021-NRD D - CMBS ... ...96.0863 |... 960,863 |.... 1,000,000 |-eeveneeeenn 1,004,121 [0 e (9,239) [0 0 [ 8.120 ...12/15/2021 ...|....12/15/2038 ...
055980-AA-4 ..... BPR 22STAR A - CMBS ... ...99.97% |. ..249,949 |. .7.629 |.. ...08/09/2022 .. 08/15/2039 ...
05606D-AE-8 ..... BX 2022-PSB C - CMBS ... . 100.3036 |. 98,298 |. .8.094 |.. ....08/04/2022 .. 08/15/2039
05609J-AN-2 ...... BXHPP 2021-FILM D - CMBS ...93.2337 |. ..554,740 |. .6.012 |.. ....08/17/2021 .. 08/15/2036
05609V-AL-9 ..... BX 2021-VOLT D - CMBS ... ...99.6963 |. ..511,442 |. .6.162 |.. ....09/15/2021 .. 09/15/2036
05609V-AN-5 ..... BX 2021-VOLT E - CMBS ...99.7450 |. ..268,314 |. ......6.512 |.. ....09/15/2021 .. 09/15/2036 ...
05609V-AQ-8 ..... BX 2021-VOLT F - CMBS ... ...99.8109 |.........nn..nnn. 389,262 |.......eeeen...390,000 |oiieiinnnneeennn 391,822 |0 e (1,891) [0 0 e 6.912 ...09/16/2021 ...|....09/15/2036 ...
05609X-AC-5 ..... BX 22CLS B - CMBS ...98.5051 |.....ooeeeennnn 463,128 |ooennnniinnl. 460,000 |oiiiiinnnnnnnnn458,941 |0 o 41 0 [0 6.300 ....10/06/2022 ...|....10/14/2039 ...
05609X-AE-1 ..... BX 22CLS C - CMBS ...98.0238 |........eee...d55,811 |ooeeiienn...1465,000 |ooeeeinnnneeenn 445,467 o0 e (15,894) |0 [0 6.790 ....10/06/2022 ...|....10/14/2039 ...
05610B-AJ-5 ..... BXSC 2022-11SS C - CMBS .. . 100.0635 |.............. 1,000,635 |..............1,000,000 |.............e00999,876 |oeeenrirrnnnnnn0 fovriinnnnn (2,349) |0 o0 6.788 ....038/11/2022 ...|....03/15/2035 ...
05610C-AE-4 ..... BMO 2023-C4 A5 - CMBS ... s ...99.4360 |.............. 5,468,981 |..............5,500,000 |.............. 5,636,956 |.......ccevueeena0 forreernn (15,283) |eevenieeeennn0 o0 e 5.117 ....01/20/2023 ...|....02/17/2056 ...
05610F-AC-1 ..... BX 2022-AHP B - CMBS ........coovvvvvvvnnnnnniennnnnnnneenafone o foeeeen |45 i [ 1A L 523,504 )...98.9364 |.................519,416 |.................525,000 |.................525,088 [................0 ooeenneenn e (249) [0 a0 e 6.237 ...02/02/2022 ...|....01/18/2039 ...
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065402-BC-2 ..... BANK 2019-BNK18 A4 — CMBS ....eevvniviiiiniiiviininn oo e [ e |4 s LA e 2,740,527 |...91.2859 |.............. 2,281,397 |.oooviinnnnnns 2,500,000 |.....ccvunnnns 2,612,750 [.ooeiieninnnns 0 |.eeens (24,927) |.ooviiieeennd0 o0 s 3.584 |...... 2.470 ....08/07/2019 ...|....05/17/2062 ...
06540D-CA-1 ..... BANK 2021-BNK36 AS - CMBS ... LA ...83.5482 |... .1,000,000 |.. ....1,020,735 0 e (2,929) |0 o0 e 2.6%5 |...... 2.359 ....00/24/2021 ...|....09/17/2064 ...
065400-BD-4 ..... BANK 2019-BNK19 A3 - CMBS ... LA ...89.6304 |... .6,000,000 |.. ....6,194,550 O [ (41,867) o0 [0 3.183 |...... 2.406 ....08/07/2019 ...|....08/17/2061 ...
06540Y-AH-2 ..... BANK 2020-BNK28 A4 - CMBS ... LA ...83.8237 |... .1,000,000 |.. ....1,017,340 0 [ (3,046) |eeeeeeeeen0 [0 e 1.844 |...... 1.514 ....09/21/2020 ...|....03/15/2063 ...
07335C-AF-1 ..... BBCMS 2019-C4 A5 - CMBS LA ...90.7248 |... .1,000,000 |.. ....1,044,686 O [ (9,702) [0 [0 e 2.919 |...... 1.862 ....06/15/2020 ...|....08/16/2052 ...
08163A-AE-3 ..... BMARK 2020-B18 A5 - CMBS LA ...83.7624 |... .2,000,000 |.. ... 2,032,909 0 . o (8,287) |0 [0 | 1.925 |...... 1.587 ...07/23/2020 ...|....07/15/2053 ...
12433E-AL-5 ..... BX 22LBA6 D - CMBS LA ...99.7488 |... 0. IR | N AR | N RN 6.397 |...... 6.676 ....01/21/2022 ...|....01/17/2039 ...
12433U-AL-9 ..... BX 2018-Gl D - CMBS LA ...99.9685 |... 0 . o (4,802) [eeeeiiieeeee0 [0 | 6.464 |...... 5.022 ....02/02/2021 ...|....05/15/2037 ...
12434C-AN-4 ..... |BX 2021-SDMF E - CMBS 1.4 .. ...98.3781 ..991,508 |. .0 (6,954) |. .6.099 |......5.514 ....09/17/2021 .. 09/15/2034
12482H-AL-8 ..... CAMB 2019-LIFE D - CMBS 1.A .. ...99.9862 |. .. 1,769,757 |. .0 .. (41,599) |. .6.444 |......5.222 ...10/05/2020 .. 12/15/2037
12528Y-AE-3 ..... CF 2019-CF2 A4 - CMBS ... 1 ...89.7962 |. .0 ......2.624 |......1.952 ....06/23/2020 .. 11/15/2052 ...
12530M-AC-9 ..... SORT 2020-1 B1 - ABS .... ...96.9380 |... . . 0 [ B3 |0 o0 e 2.280 |...... 2.361 ....07/14/2020 ...|....07/15/2060 ...
12532B-AD-9 ..... CFCRE 2016-C7 A3 - CMBS ... ...95.9835 |... .8,850,000 |.. LU O (171 )N N | I RPN | ) AN 3.838 |...... 3.786 ....07/20/2018 ...|....12/11/2054 ...
126192-AF-0 ..... COMM 2012-LC4 B - CMBS ... ...93.1123 |... .. 261,806 |.. 0 e 575 |0 o0 e 4.934 |...... 2.7% ....06/25/2021 ... |....12/12/2044 ...
12624N-AC-4 ..... COMM 2012-LTRT A2 - CMBS .. ...96.0807 |... JLOJ SR <Y YN N | I RPN | ) AN 3.400 |...... 2.242 ....04/08/2022 ...|....10/07/2030 ...
12649A-AC-3 ..... CSMC 2014-USA A2 - CMBS ... AL . ...90.0089 |... . O e (3,222) |0 o0 e 3.953 |...... 3.599 ....07/05/2022 ...|....09/17/2037 ...
12649A-AJ-8 ..... CSMC 2014-USA B - CMBS .. 1.4 .. .. 289,494 |...84.8859 |... ....289,486 O 108 0 [0 e 4.185 |...... 4.260 ....12/20/2021 ...|....09/17/2037 ...
12649A-AL-3 ..... CSMC 2014-USA C - CMBS .. 1.A ... .. 235,359 |...82.2285 |... .250, ....245,867 O [ nd913 |0 0 e 4.3%5 |...... 6.635 ...10/12/2022 ...|....09/17/2037 ...
12652X-AE-3 ..... CSMC 2017-TIME B - CMBS ... 1.6 FE . 1,158,691 |...74.7541 |... 1,500,000 .... 1,336,941 O [ 44,017 o0 [0 e 3.683 |...... 7.807 ...09/24/2020 ...|....11/15/2039 ...
126650-BC-3 ..... CVSPAS 5 CTF - CMBS ..... ...99.9559 |. .79,673 ..81,041 |.. .0 ... (483) . .5.880 |......4.742 ....01/14/2014 .. 01/10/2028
17324D-AU-8 . CGCMT 2015-P1 A5 - CMBS ...99.1442 |. . 300,000 1,316,892 |.. .0 .. (34,476) |. 3,717 |......1.033 ... 12/17/2020 .. 09/17/2048
17324D-AW-4 . CGCMT 2015-P1 AS - CMBS ... ...97.1325 |. 1,942,650 |. 2,000,000 .2,028,955 |.. .0 ..(50,845) |. .4.033 |......1.446 ....09/23/2020 .. 09/17/2048
17324T-AE-9 ..... CGCMT 2016-GC36 AS - CMBS ......evvvnvvviinnnneeecinnas foan e ...96.0937 |. ..5,765,623 |. .6,000,000 .6,034,240 |.. .0 .. (40,589) |. .3.616 |......2.958 ....06/31/2023 .. 02/12/2049 ...
17328R-AZ-2 ..... CGCMT 2020-GC46 A5 = CMBS ......cevvemnereermnnneeeeeens foen o ...87.9586 |. ..2,506,819 |. .2,850,000 .3,000,303 |.. .0 ..(29,193) | e 2.717 ... 1,602 ...07/28/2020 .. 02/18/2053 ...
218738-AG-0 ..... CAFL 2021-2 B - CMBS ...83.9591 |... 835,393 |.... ..995,000 |.. 996,610 LU R 0.7/ N | I RPN | ) AN 2.376 |...... 2.345 ...08/04/2021 ...|....07/15/2054 ...
21873N-AL-3 ..... CAFL 2021-3 D - CMBS ...82.9853 |... ..265,000 |.. 0 . e () [0 0 [ 3.469 |...... 3.446 ....10/21/2021 ...|....10/15/2054 ...
22045D-AG-8 ... CSAIL 2019-C15 A4 - CMBS .. ...96.0661 |... .1,500,000 |.. 0. 825 [0 0 4.083 |...... 4.175 ....06/31/2023 ...|....03/15/2052 ...
30227F-AE-0 ..... ESA 21ESH B - CMBS .... .. 842,620 |. 100.0656 |... ..854,367 |.. . O e (1,674) |0 o0 e 6.598 |...... 7.219 ....02/13/2023 ...|....07/15/2038 ...
30227F-AJ-9 ..... ESA 21ESH D - CMBS .... .. 665,698 |. 100.2427 |... 675,440 |.... ....673,218 JLUI PO €< N¢11:5) f RUUUUUURRRRRRROR | [ IR | B R 7.468 |...... 7.050 ....03/08/2022 ...|....07/15/2038 ...
30287T-AN-7 ..... FREMF 2015-K49 B - CMBS ... .. 1,400,968 |...99.1131 |... . 1,387,875 0 . e (2,372) |0 [0 | 3.713 |...... 3.618 ...05/09/2019 ...|....10/25/2048 ...
30287T-AQ-0 ..... FREMF 2015-K49 C - CMBS 1,005,781 |...98.6662 |. .1,000,000 ....008,274 |.. .0 (1,368) | .3.713 |...... 3.653 ....06/27/2019 .. 10/25/2048 ...
30288R-AE-0 ..... FREMF 2016-K54 B - CMBS ...98.6337 |. .2,000,000 .2,038,365 |.. .0 ..(37,858) | .4.052 |......2.140 ....06/30/2020 .. 04/27/2048
30288R-AG-5 ..... FREMF 2016-K54 C - CMBS ...98.03%8 |. . 1,275,000 1,284,834 |.. .0 ..(10,859) |. .4.082 |......3.225 ....08/21/2019 .. 04/27/2048
30289H-AG-6 ..... FREMF 2016-K55 C - CMBS ...98.1938 |. . 300,000 .298,972 |.. .0 . 148 |. 4.168 |......4.314 ....05/09/2019 .. 04/26/2049
30289U-AS-1 . FREMF 2016-K56 B - CMBS ...98.3925 |. . . . 705,000 .720,965 |.. .0 .. (12,154) |. ......3.941 |......2.19% ....07/08/2020 .. 06/25/2049 ...
302954-AU-6 ... FREMF 2018-K76 C - CMBS ... ...93.3187 |... .. 1,236,478 |.... .1,325,000 |.. ,328,769 0 [ (2,086) |veeeeeeeeen0 [0 e 4.202 |...... 4117 ...05/30/2019 ...|....06/26/2051 ...
30296C-AG-8 ..... FREMF 2017-K64 C - CMBS ... ...97.1473 |... 1,311,488 |.... .1,350,000 |.. .... 1,347,057 O e (93) 0 [0 e 3.993 |...... 4.077 ....06/23/2019 ...|....05/25/2050 ...
30296P-AS-3 ... FREMF 2018-K75 B - CMBS ... ...95.75% |... 2,393,990 |.... .2,500,000 |.. ....2,531,215 0 [ (10,915) |0 e l0 e 3.970 |...... 3.562 ....05/30/2019 ...|....04/25/2051 ...
30296V-AU-5 ..... FREMF 2018-K77 C - CMBS ... ...94.0362 |... .1,325,000 |.. .... 1,326,357 O e (37 |0 o0 e 4.160 |...... 4.135 ....06/30/2019 ...|....05/25/2051 ...
302973-Ad-1 ..... FREMF 2019-K92 C - CMBS ... ...92.4869 |... .1,000,000 |.. O [ 1,434 0 0 e 4192 |...... 4.475 ....05/21/2019 ...|....06/25/2029 ...
30297H-AG-6 ..... FREMF 2018-K81 B - CMBS ... ...95.6994 |... JLO U ( K J8i5Xc )N N | N RN | ) AN 4.165 |...... 3.608 ....06/30/2019 ...|....09/25/2051 ...
30297M-AS-9 ..... FREMF 2018-K733 B - CMBS .. ...99.1307 |oeeeiiininnnns 1,486,961 |.... . . .... 1,500,280 O e (5,725) |0 o0 e 4.089 |...... 3.773 ...05/09/2019 ...|....09/25/2051 ...
30207M-AU-4 ..... FREMF 2018-K733 C - CMBS .. ...98.5699 |... 896,986 |.... . 910,000 |.. ....911,662 O e (5,452) |0 0 e 4.089 |...... 3.543 ....07/31/2019 ...|....09/25/2051 ...
302984-AU-3 . FREMF 2020-K104 C - CMBS ...89.1413 [. ..628,446 |. . 705,000 .0 ......3.531 |...... 3.436 ...02/20/2020 .. 02/25/2052 ...
30300Y-AS-8 ..... FREMF 2017-K67 B - CMBS ... ...96.5090 |... ...48,254 |.... ..50,000 |. O e (370) |0 o0 3.943 |...... 3.202 ...01/09/2020 ... |....09/27/2049 ...
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30302X-AG-4 ..... FREMF 2017-K85 C = CMBS ....eeviiiiiiiiiieieiiiieeees LA ...96.2356 |.................769,885 |........cceiinnn 800,000 |....coeeeernnnnd 813,568 (6,210) [0 e 0 [l 4,074 | 3.302 [MON ..ooo ovvivnnnniianns 2,716 [oooeiiiiinnnnns 33,202 |....08/23/2019 ...|....07/25/2050 ...
30305E-AE-8 ..... FREMF 2017-K68 B - CMBS ... 1.A .. ...96.2765 |... .4,930,000 |.. ....5,128,680 o (76,6%) |-eevvnneeeeeenn0 [0 030840 | 2.237 [MON ..... .. 15,779 |... ....12/18/2020 ...|....10/25/2049 ...
30305K-AG-9 ..... FREMF 2017-K69 B - CMBS ... 1.4 .. ...95.8615 |... e (1,486) [0 0 8727 3.269 ....01/09/2020 ...|....10/25/2049 ...
30308K-AA-9 ..... FREMF 2018-K85 B - CMBS ... 1.A .. ...95.9891 |... . reeeennneeeen 3,055,620 [oeeniieeininnnl0 e (15,145) [0 [0 |l 4317 | 3.807 ....05/09/2019 ...|....12/27/2050 ...
30309J-AE-3 ..... FREMF 2019-K91 B - CMBS ... 1.4 .. ...95.0548 |... 1,687,222 |.... 1,775,000 |.. ,910,185 |ovveeniviiennnnnd o (28,980) |0 o0 40251 |, 2.433 ....10/13/2021 ...|....04/25/2051 ...
30311M-AU-6 ..... FREMF 2019-K95 C - CMBS ... 1.8 .. ...91.1322 |... ... 410,000 |.. 408,479 |oooeeeeeiieeee 0 e 87 feiiiiil0 00000030918 4.036 ...08/01/2019 ...|....08/26/2052 ...
33767T-AE-0 ..... FKH 21SFR2 C - CMBS ...94.1916 |... .1,605,000 |.. 604,416 |oeveenieiiinnnn0 o8 0 [0 10707 1.690 ...08/11/2021 ...|....09/17/2038 ...
33767T-AJ-9 ..... FKH 21SFR2 E1 - CMBS .... ...93.3717 |... ..320,000 |.. 319,850 |eeeeiiiiieennn 0 e 0 [0 2,258 2.237 ....08/11/2021 ...|....09/17/2038 ...
33767T-AL-4 ..... FKH 21SFR2 E2 - CMBS . ...93.4528 |. .. 149,525 |. . 160,000 159,922 |.. .2.33%6 ....08/11/2021 .. 09/17/2038
357081I-AS-9 ..... FREMF 2017-K71 B - CMBS ...95.6735 |. ..1,010,113 |. .1,085,792 1,056,145 |.. .3.733 ....05/09/2019 .. 11/25/2050
35708Y-AU-0 ..... FREMF 2018-K73 C - CMBS ...93.7166 |. ..937,166 |. .1,000,000 .997,017 |.. .ee.. 3,946 ...06/18/2019 .. 02/27/2051 ...
36191Y-AG-3 ..... GSMS 2011-GC5 B - CMBS ... . ...90.4793 |... ...99,527 |.... ... 110,000 |.. o 108,662 |.eeeeeeeeennn0 e (1,790) |0 o0 100080335 | 4.542 ....09/21/2021 ...|....08/12/2044 ...
361970-AG-4 ..... GSMS 2013-G1 B - CMBS ... .. 113,761 ]...91.0826 |... 117,208 .. LG 117,208 0 [ 1,440 0 00030845 0.000 ....02/03/2022 ...|....04/11/2031 ...
36197V-AA-6 ..... GSMS 2013-PEMB A - CMBS AL .. 170,381 |...82.2090 |... ..195,000 |.. 193,074 o0 e 11,950 |0 0 ]l 80550 9.116 ....02/02/2023 ...|....03/07/2033 ...
36250P-AD-7 ..... GSMS 2015-GC32 A4 - CMBS .. 1.4 ... .. 2,785,008 |...99.3307 |... ,703,162 |ovveenveeinnnnn0 oo (11,414) |0 [0 000030764 3.349 ....12/16/2016 ...|....07/10/2048 ...
39809X-AA-6 ..... GSTNE 2021-HC2 A - CMBS ... 1.A FE . ..1,000,000 |...99.9397 |... ,000,000 f.oeeeeeiiieeeen0 e feieiiiil0 feiil0 6312 | 6.446 ....11/30/2021 ...|....12/15/2039 ...
40442A-AC-3 ... HIT 224132 B - CMBS 1.4 .. .. 342,321 |. 100.0669 |... 342,062 |eeeinieiiinnnn0 oo (4,636) |0 0] 7586 7.982 ....07/01/2022 ...|....07/15/2039 ...
437300-AJ-5 ..... HPA 211 E - CMBS ... 2.C FE .. 464,530 |...84.7552 |... 393,731 |.... . . B4, 377 o0 e (66) |0 0 2,577 2.573 ...07/09/2021 ...|....09/19/2041 ...
44422P-BN-1 ... HBCT 2015-HBS A10 - CMBS .. 1.4 .. .. 966,875 |...96.4433 |... 1,012,655 |.... .1,050,000 |.. 1,033,354 [0 e 25,750 [0 0 40154 ) 6.901 ....04/05/2022 ...|....08/07/2034 ...
46590L-AT-9 ..... [ JPMDB 2016-C2 A4 - CMBS ,126,519 |...94.6473 |. ..5,891,796 |. .6,225,000 6,199,823 ..o e 13,019 0 [0 80144 3.398 ....02/13/2019 .. 06/17/2049
46635T-AX-0 ..... JPNMCC 2011-C3 C - CMBS .. 636,000 |...87.0897 |. . 640,000 .638,247 |.. ... (17.294) ....01/05/2022 .. 02/16/2046
46645J-AD-4 ... JPNBB 2015-C33 A4 - CMBS 130,195 |...98.7880 |. .1,000,000 21,021,398 |0 e (27,221) |0 0 8L770 1.011 ....12/08/2020 .. 12/17/2048
46652B-BG-3 ..... JPMCC 2020-NNN CFX - CMBS . 978,125 |...77.6669 |. .1,000,000 .999,693 |.. .2.710 ....07/14/2020 .. 01/16/2037 ...
466528-BJ-7 ..... JPNMCC 2020-NNN DFX - CMBS . ,029,999 |...72.7747 |. .1,000,000 .1,000,020 |.. ... 2.129 ...02/11/2020 .. 01/16/2037 ...
54910T-AJ-1 ..... LNSTR 2017-5 A5 - CMBS .... ,159,703 |...96.4907 |... 1,161,172 |0 [ (1,636) [0 a0 030549 e, 3.422 ....05/09/2019 ...}|....03/11/2050 ...
552930-AG-6 ..... MHP 2022-MHIL D - CMBS ... A ,951,733 |...99.4416 |... .. 1,960,370 |eevvveeiieeeennn0 e (928) [0 |0 [e006.010 o 5.740 ....01/07/2022 ...|....01/18/2039 ...
553514-AC4 ..... MSBAM 2012-CKSV A2 - CMBS 1T.AFM. ..842,021...92.4736 |... L847,210 oo 844,481 [0 e (AT [0 00000032277 3.415 ....01/31/2022 ...|....10/18/2030 ...
553514-AL-4 ..... MSBAM 2012-CKSV C - CMBS .. ...64.0779 |... 1,200,000 |-eevenneeeeen 1,135,758 [0 | 41,740 [0 0 el 4273 | 8.255 ....09/16/2021 ...|....10/18/2030 ...
55352N-AC-1 ... MSCCG 2015-ALDR A2 - CMBS . ...96.0663 |... L (12,463) |0 [0 ]00030462 2.180 ....10/22/2021 ...|....06/08/2035 ...
61691R-AD-8 ..... MSC 2018-H4 A3 - CMBS ... ...97.2706 |... 5,196,883 |.... . 5,356,194 e (8,120) |oeeeeieeeeeenn0 [0 ]l 40043 | 3.914 ...12/14/2018 ...|....12/15/2051 ...
616928-BP-4 ..... MSC 2020-HR8 A4 - CMBS .. ...85.0419 |. ..2,976,467 |. .3,500,000 .3,561,43 |.. .. (11,475) | .1.685 ....07/23/2020 .. 07/17/2053 ...
61762X-AZ-0 ..... MSBAM 2013-C12 C - CMBS ...93.4812 |. ..222,726 | ..238,257 .237,051 |.. (1,207) |. .4.673 ...01/11/2022 .. 10/17/2046
61763M-AJ-9 ..... MSBAM 2014-C16 B - CMBS ...95.9849 |. ...30,972 | ... 32,267 .. 32,267 |.. . .0.000 ....00/29/2021 .. 06/17/2047
61766R-AZ-9 ..... MSBAM 2016-C31 A5 - CMBS ...92.8506 |. .. 4,596,105 |. .4,950,000 . 4,907,236 |.. . 3.565 ....01/11/2019 .. 11/18/2049
61770K-AX-3 ..... MSC 2020-L4 A3 - CMBS ... ...88.4561 .. 4,422,804 |. .5,201,888 |.. ......1.842 ....06/11/2020 .. 02/18/2083 ...
61772T-BQ-6 ..... MSC 2021-L7 AS - CMBS ... ...82.7436 |... 827,436 |.... e 1,020,709 [eeieieeiieend0 e (2,957) [0 o0l 2,767 ). 2.421 ...09/30/2021 ...|....10/16/2054 ...
61773P-AG-6 ..... MSC 2021-PLZA C - CMBS .. ...69.0124 |... 690,124 |.... 623,885 [...evvvvvvnnnnnnn0 |l 26,349 |......... 386,418 |..........0 02,810 (8.915) ....11/06/2021 ...|....11/09/2043 ...
643821-AA-9 ..... USRE 2021-1 A1 - CMBS ... ...92.2477 |... 2,167,714 [0 4,927 o0 k0l 10910 ) 4.658 ....12/20/2024 ...|....10/20/2061 ...
66982F-AC-3 ..... AMSR 21SFR4 C - CMBS ... ...93.6321 |... 1,070,001 [0 o0 0 0l 2517 2.517 ....11/10/2021 ...|....12/17/2038 ...
67118A-AN-5 ..... OPG 2021-PORT E - CMBS .. ...99.5080 |... 1,410,762 |0 e (10,587) [0 o0 ]l 6L041 ) 5.3%4 ...09/30/2021 ...|....10/15/2036 ...
T4333H-AJ-4 ..... PROG 2021-SFR6 E1 - CMBS .. .. 224,997 |...95.7084 |... .. .. 228846 |0 [ (B7) 0 0 ]l 2425 2.404 ....06/25/2021 ...|....07/19/2038 ...
T4333H-AL-9 ... PROG 2021-SFR6 E2 - CMBS .. .. 109,999 |...93.8920 |... 103,281 |.... . 110,000 |.. 109,922 |0 e (19) 0 [0 ]l 2525 2.503 ....06/25/2021 ...|....07/19/2038 ...
74333P-AL-1 ... PROG 2021-SFR7 E2 - CMBS .. ...87.6570 |... 184,080 |.... . 210,000 |.. 20209,888 |ovvveiiiiiinnnn0 [ (28) |0 0]l 2,640 L 2.624 ....07/22/2021 ...|....08/17/2040 ...
743330-AL-9 ..... [PROG 21SFR9 E2 - CMBS ... ...89.3829 |. ..500,544 |. . 560,000 .559,678 |.. ....10/14/2021 .. 11/26/2040 ...
78472U-AG-3 ..... SREIT 2021-MFP D - CMBS .......eeoviiiiivnnnniiiiiinnnnnns ,526,775...99.8785 |.............. 1,533,899 |.... ,535,765 |. ... 1,543,129 .. 107,732 |....11/16/2021 ...]....11/15/2038 ...
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T8473H-AL-0 ..... SPGN 2022-TFLM D = CMBS ......covvvnniiiiiiiniiiiiinnnnns L 2.CFE | 1,000,000 |...98.0366 |.........coenees 980,366 |......unnnnnn 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (0 (VIR R | N RN | B FON 7.897 |...... 8.049 [MON ..... [oeeevrenniinnnns 3,729 | 88,525 |....02/09/2022 ...|....02/15/2039 ...
89614Y-AE-6 ..... TCN 2021-SFR1 E1 - CMBS ... |- 2.AFE L. .. 389,995 |...94.6207 |... ..390,000 |.. ....389,765 0 . e 0 0 e 2.79% |...... 2.768 ....11/04/2021 ...|....07/19/2038 ...
89614Y-AF-3 ..... TCN 2021-SFR1 E2 - CMBS ... 2.CFE .. 999,990 |...94.4851 |... .1,000,000 |.. ....999,376 0. F [ R | RN | B RN 2.894 |...... 2.867 ....11/04/2021 ...|....07/19/2038 ...
90205F-AJ-9 ..... PRK 2017-280P C - CMBS .... .. 1,400,656 |...96.7473 |... ... 1,443,230 0 [ 10,157 0 o0 e 6.033 |...... 4.131 ....11/02/2018 ...|....09/15/2034 ...
90276X-AU-9 ..... UBSCM 2018-C11 A4 - CMBS .. ...97.4900 |... ....6,001,283 O [ (3,590) [0 [0 3.977 |...... 3.932 ....12/17/2018 ...|....06/16/2051 ...
90276Y-AH-6 ..... UBSCM 2019-C16 AS - CMBS .. ...92.1931 5,392,446 |...oeeeeennn 0 | (90,488) [..oeeeeevneeeen0 e [ 3.887 |...... 1.914 ...01/14/2021 ...|....04/17/2052 ...
90278\-BD-8 ..... UBSCM 2019-C17 AS - CMBS .. ...85.9561 |... 988,49 |.... ... 1,204,258 O [ (11,136) [evvvvvnvviinnnnn0 0 s 3.203 |...... 2.131 ....07/24/2020 ...|....10/18/2052 ...
90278P-BA-7 ..... UBSCM 2019-C18 A4 - CMBS .. ...89.3193 |... ..1,786,386 |.... ....2,126,241 O [ (24,723) |0 o0 e 3.035 |...... 1.683 ...08/31/2020 ...|....12/17/2052 ...
92890N-AX-7 ..... WFRBS 2012-C10 B - CMBS ...88.9624 |. ..213,954 | .239,270 |.. .0 (217 | .3.744 |...... 3.989 ....07/26/2021 .. 12/15/2045 ...
949880-A0-4 . WFCM 2013-LC12 B - CMBS ...91.4651 ..160,263 |. A78,775 .. .0 (1,443) |. .3.685 |......4.198 ....10/20/2021 .. 07/17/2046
95000M-BP-5 ..... WFCM 2016-C36 A4 - CMBS ...94.5417 |. 1,229,042 |. .1,336,670 |.. .0 ..(21,378) |. ......3.065 |......1.371 ....09/15/2020 .. 11/18/2059 ...
95000M-BU-4 ..... WFCM 2016-C36 B - CMBS .... ...85.6345 |... 779,274 |.... ... 910,000 |.. 907,789 0 [ 485 |0 0 e 3.671 |...... 3.758 ...09/23/2021 ...|....11/18/2059 ...
95001F-AX-3 ..... WFCM 2017-RC1 A4 - CMBS ... ...97.2583 |... 972,583 |.... .1,000,000 |.. 960,293 LU SRR < s [ N | N RPN | ) SN 3.631 |...... 5.700 ....06/31/2023 ...|....01/16/2060 ...
95002E-BB-2 ..... WFCM 2020-C55 A5 - CMBS ... ...89.0885 |... ..3,251,730 |.... .3,650,000 |.. ... 3,834,326 0 [ (835,822) |0 [0 e 2.725 |...... 1.655 ....07/28/2020 ...|....02/18/2053 ...
95003\1-BS-6 ..... WFCM 2022-C62 A4 - CMBS ... ...92.1600 |.......oennnns 9,215,998 |.... .. 10,000,000 |.. ....9,540,880 O e 51,277 o0 0 4.000 |...... 4.783 . ....01/25/2023 ...|....04/16/2055 ...
950030-AS-8 ..... WFCM 2021-C61 A4 - CMBS ... [ETTTOTS [P ...84.9736 |....connunnnns 3,653,867 |.... ....4,300,000 |.. ....3,776,983 0 e 62,854 |0 [0 2.658 |...... 4.775 .. 114,294 |....01/25/2023 ... |....11/16/2054 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 194,214,175 [ XXX 177,094,070 190,557,401 191,418,362 0 (691,439) 386,418 0 XXX XXX XXX 551,660 7,423,383 XXX XXX
00038P-AA-8 ..... AASET 211 A - ABS .. 1.G FE ..|... .. 204,506 |...92.4901 |... ....205,634 LU R (1[I N | I RPN | ) AN 2.950 |...... 3.148 ....11/02/2021 ...|....11/16/2041 ...
00142D-AG-5 ..... CLVR 2021-2 D = CD0 +.veeeeeeennnneeeeemnneeeeemennne oo ven oo [4,5 il .. 2.CFE ..|... ..615,000 |. 100.3099 |... ... 615,000 J I N | I FORRRRRt | B ISP | B AU 7.929 |...... 8.013 ....07/20/2021 ...|....07/20/2034 ...
001920-AG-2 ..... ARES LXIT € = CDO ovvvvvveieeceenieeeecvviineeeevnnes foee e [ Conn |45 i .. 1.F FE ..|... .. 280,000 |. 100.1294 |... ... 280,000 O 0 o0 [0 6.937 |...... 6.994 ....11/18/2021 ...|....01/25/2034 ...
00255E-AA-9 ..... AASET 221 A = MBS eeeeeeeeeeieeeeeeen e eeeennee foeeeen | G |4 s .. 1.F FE ..|... .. 328,555 |...98.1846 |... 336,868 |.... . . ...332,163 O e 1,920 |0 o0 6.000 |...... 7.284 ...01/12/2023 ...|....05/16/2047 ...
00258B-AB-0 ..... AASET 2021-2 B - ABS .... .. 2.BFE ..|... .. 635,949 |...86.5531 |... 550,565 |.... ... 636,101 |.. 636,003 O e 8 0 [0 e 3.538 |...... 3.569 ... 1171972021 ... |....01/15/2047 ...
00792F-AF-5 ..... AFFRM 2023-B A - ABS . 1AFE .. 1,136,231 |. 101.4008 |. .. 1,135,689 |. .1,120,000 1,135,611 |.. .0 .6.820 |......5.326 ... 12/17/2024 .. 09/15/2028
01627A-AA-6 ..... ADC 2021-1 A2 - ABS .1.GFE .. 4,707,227 |...94.9248 |. .. 4,746,239 |. .5,000,000 . 4,756,940 |.. .0 .1.937 |......5.118 ....08/23/2024 .. 08/15/2046
01627A-AC-2 ..... ADC 221 A2 - ABS . . 1.GFE .. 1,600,880 |. 100.9389 |. ..1,625,116 |. 1,610,000 .1,607,836 |.. .0 .6.350 |......6.485 ...08/23/2024 .. 10/15/2047
023940-AA-T7 ..... AEE 24A A1 - ABS 1AFE .. 1,079,876 |...97.8560 |. .. 1,056,845 |. .1,080,000 1,079,887 |.. .0 . .4.850 |......4.849 ....12/10/2024 .. 10/01/2041 ...
024945-AC-1 ... ACAR 244 B - ABS . .1.CFE .. 2,884,935 |...99.7179 |. ..2,876,862 |. .2,885,000 .2,884,972 |.. .0 37 ......4.800 |......4.801 ...10/04/2024 .. 11/13/2028 ...
03065U-AD-1 ..... AMCAR 2023-2 A3 - ABS ... .. 1.AFE ..|... 1,080,476 |. 101.4224 |... 1,080,149 |.... 1,078,977 0 | (1,499 [0 0 e 5.810 |...... 4.724 ....11/13/2024 ...|....05/18/2028 ...
030650-AE-5 ..... AMCAR 2022-2 B - ABS .... .. 1.BFE ..|... . 100.0913 |... ....173,570 0 [ 869 |0 o0 e 4.810 |...... 5.084 ....08/23/2024 ...|....04/18/2028 ...
03066T-AE-1 ..... AMCAR 2022-1 C - ABS .... | TAFE L ...97.8814 |... ....669,988 O i 82 o0 [0 e 2.980 |...... 3.003 ....03/10/2022 ...|....09/20/2027 ...
03763Y-BS-4 ..... APID XI DR3 - CDO .. 2.CFE ..|... . 100.2886 |... 2,000,000 0 . 0 0 o0 e 8.659 |...... 8.748 ....04/08/2021 ...|....04/17/2034 ...
03765Y-AU-8 ..... APID XXITI AR - CDO .. .. 1.AFE ..|... . 100.1239 |... 3,100,000 0. RNV R | N | B RO 6.138 |...... 6.186 ....02/07/2020 ...|....04/15/2033 ...
03767C-AB-6 ..... APID 28 A1B - CDO .. 1.AFE ..|... . 100.1793 |... 3,005,378 |.... . 3,067,783 .0 (59,795) |-vvveeeeeeennnn0 [0 e 6.029 |...... 5.009 ...09/23/2020 ...|....01/20/2031 ...
03767M-AG-3 ..... APID XXIX A2 - CDO . .1.CFE .. . 100.1747 |. ..2,729,761 |. .2,725,000 .2,829,873 |.. .0 .. (79,199) |. .6.437 |......4.885 ....01/10/2020 .. 07/25/2030 ...
037681-AQ-8 ..... APID XXXIV B1R - CDO . .1.CFE .. . 100.0565 |. ..3,001,694 |. .3,000,000 .3,000,000 |.. .0 0 | .6.529 |......7.267 ....12/14/2021 .. 01/22/2035
03842V-AB-3 ..... AGFIT 2021-A B - ABS . .1.GFE .. ...84.2621 ..383,393 | ..455,000 454,976 |.. .0 .2.400 |......2.413 ...09/29/2021 .. 07/17/2046
039937-AJ-6 . ARES LXII1 D - CDO . .2.CFE .. . 100.1877 |. ..1,152,158 |. . 1,150,000 1,154,031 |.. .0 8117 |......8.144 ....12/20/2024 .. 04/20/2035
040160-AL-0 ..... ARES 45R DR - CDO .1.GFE .. ...99.8143 |. ..1,746,750 |. 1,742,936 |.. .0 ......6.496 |......6.833 ... 12/11/2024 .. 10/15/2030 ...
04018X-AJ-8 ..... ARES | D - CDO .. 2.CFE ..|... 1,500,000 |. 100.3574 |.......ccee... 1,505,361 |.... .... 1,500,000 JL N I | I APt | B ISP | ) FOP 7.918 |...... 7.994 ...08/03/2021 ...|....10/16/2034 ...
040200-AG-5 ..... ARES 6 C - CDO .. 1.F FE ..|... .. 1,266,121 . 101.1450 |.............. 1,264,312 |.... ....1,266,170 O 49 0 [0 0.000 |...... 7.547 ....12/16/2024 ...|....07/27/2037 ...
04940A-AL-6 ..... ATCLO XVI D - CDO .. .. 2.CFE ..|... .. 2,000,000 |...99.5909 |......eeeeenn 1,991,818 |.... .. ....2,000,000 O 0 0 [0 e 8.579 |...... 8.677 ...01/28/2021 ...|....01/20/2034 ...
05369L-AD-9 ..... AVID 211 D - ABS ... |- 1.GFE L .. 453,992 |...99.3586 |... ..454,068 |.. ....454,064 O i 8 0 [0 e 1.990 |...... 1.995 ....10/13/2021 ...|....04/17/2028 ...
05377R-ET-7 ..... AESOP 212 C - ABS .. L4 |- 2.CFE ..|... .. 999,742 ]...93.0832 |... .1,000,000 |.. ....999,930 JLU I U 7 A AR | B ISP | B AT 2.350 |...... 2.370 ...11/09/2021 ...|....02/20/2028 ...
05377R-HI-9 ..... AESOP 2023-8 A = ABS .......ceoiiiiiiiiniiiiiiiiiniiinnnensfons ven | s 4. LLAFE 1,040,391 |. 103.6787 |.........enn.. 1,036,787 |..oovvvnnnnnns 1,000,000 |.............. 1,039,914 |......ooevnnnnnn {740 oo | I FOOOPPRRt (I RN 6.020 |...... 4.955 ... 12/17/2024 ... |....02/20/2030 ...
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05377R-JK-1 ..... AESOP 243 A = ABS ....oiviiiviiiiiiinnineeeinniineeeens foee een | s 4 s LLAFE L 559,135 |. 100.4311 |................. 555,384 [......ccounnnnnns 553,000 |.......ce0enennn559,031 |ooveninniniinnnl0 s (104) o0 o0 ]00005.230 e 5.028 [MON ..... [eeeevvenniiininnns 884 [oeiiiiiiiiinnns 2,410 |....12/17/2024 ...|....12/20/2030 ...
054977-AE-3 ..... BHG 22A E = MBS ..oieeiieieeeeee e eeeen e eeenn e o e | s 4 s .. 2.AFE ..|... ...84.1539 |... 1,000,000 |-eeveeeeeeennnn999,729 [0 it 57 feiiiil0 01040300 |- 4.306 ... 43,000 |....01/25/2022 ...|....02/20/2035 ...
05683T-AS-8 ..... BCC 2019-3 B2R - CDO . [CRR—. 45 ... .. 1.CFE ..|... . 100.2882 |... . .4,250,000 |.....eeeeeenn4,250,000 f.iiiiiiinnn0 i o0 0l 60579 | 6.643 ...12/03/2021 ...|....10/23/2034 ...
05875T-AQ-0 ..... BALLY 15R CR - CDO (V- 45 ... .. 1.F FE ..|... . 100.0000 |... 1,750,000 |.... 1,750,000 |-eevenneeeeen 1,750,000 foneeeeiiieei 0 el feeiiciil0 feeiil0 el 62190 | 6.252 ....12/19/2024 ...|....01/15/2038 ...
06759F-AG-1 ..... BABSN 2015-11 DR - CDO .. [CRR—. 45 ... .. 1.F FE ..|... . 100.3172 |... 1,253,966 |.... 1,250,000 |..evennneennn 1,285,405 [ociiiiiiinnn 0 et (28,178) [0 o0 000072829 | 6.920 ....01/27/2021 ...|....10/21/2030 ...
06760P-AL-5 ..... BABSN 2018=111 C = CD0 eeevveeeeeeeeeeeeeeeeeeneeeee o ven | s 45 ... .. 1.CFE ..|... . 100.2390 |... 601,434 |.... ... 600,000 |.. 600,000 |-eeevreureeeennn0 [0 o0 0 [ 8779 e 6.832 ...05/18/2018 ...|....07/20/2029 ...
06762L-AX-6 ..... BABSN 201RR CR2 - CDO ... [CRR—. 45 ... .. 1.F FE ..|... . 100.0000 |... . 1,475,000 |.. 1,475,000 feeniciiiennn0 0 0 000010900 . 6.244 ....12/20/2024 ...|....01/15/2038 ...
06762V-AJ-5 ..... BABSN 223R BR - CDO ... (V- 45 ... .. 1.CFE ..|... . 100.3930 |... ..405,000 |.. +08405,000 |eeeeiieeeennnn0 o0 0 [0 ].02220.000 .. 0.000 ....09/20/2024 ...|....10/20/2037 ...
06762V-AK-2 ..... BABSN 223R CR - CDO 1FFE .. ...99.5099 |. .. 746,324 |. . 750,000 750,000 |.. .0.000 ....00/20/2024 .. 10/20/2037
08182D-AE-4 ..... BSP VI-B B - CDO . .1.CFE .. . 100.1506 |. ..2,503,766 |. .2,500,000 .2,500,000 |.. .6.744 ....07/12/2021 .. 07/20/2034
08186R-AS-8 ..... BSP XXI BR - CDO . .1.CFE .. . 100.1147 |. .. 2,002,204 |. .2,000,000 .2,000,000 |.. ......6.620 ....08/26/2021 .. 10/16/2034 ...
08186R-AU-3 ..... BSP XXI CR - CDO . s .. 1.F FE ..|... ,000,000 |- 100.1228 |... 1,001,228 |.... .1,000,000 |.. +..1,000,000 |...ooeeeenneeeni Joeeeiiiiieieen0 o0 e l0 el 62968 .. 7.015 ...08/25/2021 ...|....10/16/2034 ...
08186U-AN-2 ..... BSP XXII BR - CDO [CRR—. 45 ... .. 1.CFE ..|... .. 965,000 |. 100.0956 |... +0965,000 |veeeniiiiennnn [0 0 [0 L6517 6.578 ....02/18/2022 ...|....04/20/2035 ...
08860D-AE-3 ..... BHG 2022-C E = ABS ...eeiieeeeeeeeeenieeeeeeeneeeeeeees oo ven | s 4 e .. 2.CFE ..|... .. 299,939 |. 102.5851 |... 1000299,955 |ooiiiiiiieennn0 e 2,716 |0 [0 0090730 9.934 ...09/12/2022 ...|....10/17/2035 ...
09606B-AG-9 ..... BSTRM 241 A2 = ABS ...oeivvieiiiiiiiiinieeciniineeeenns foen ven | s 2 i .. 1.F FE ..|... .. 185,000 |...98.9153 |... ... 185,000 0 o0 [0 ]l0.50408 ). 5.408 ....10/28/2024 ...|....11/15/2054 ...
096260-BC-0 ..... BLUEM 2014-2 BR2 = CDO .....eevvveenreeeemmnnnneeeeemnnnns foon won | Conenn |45 i .. 1.CFE ..|... .. 250,000 |. 100.2117 |... ....250,000 et o0 0 60629 . 6.687 ....09/06/2018 ...|....10/21/2030 ...
09626Y-AS-9 ..... BLUEM 2013-2 BR = CDO ...cevvvvenneeeciinnineeecevninees foee e | Covn |45 i .. 1.AFE ..|... ...4,249,643 |. 100.0008 |... 4,250,034 |.... ... 4,302,007 [oeeiiiiiinnnnn0 s (80,713) [euvvvvvvrrnnnnnnn0 e l0 .0l 6,493 [l 5.812 ....12/13/2021 ...|....10/22/2030 ...
09626Y-AU-4 ..... BLUEM 2013-2 CR = CDO ....ceeeeevenneeeermnnneeeeennnnns foee won | Conenn |45 i .. 1.BFE ..|... .. 1,000,500 |. 100.1577 |... 1,001,577 |.... e 1,020,796 |.eeieeeeennnn0 [ (20,385) |-evveeeeeeeenn0 oo l0 ]l 6,843 | 6.041 ...07/12/2021 ...|....10/22/2030 ...
09629E-AE-1 ..... BLUEM 11 A2 = DO ovvvvveeieviiniineeecennieeeeevnnnens foee e | Connn |45 i .. 1.CFE ..|... .. 1,001,500 |. 100.1815 |... 1,001,815 |.... 1,048,543 [0 (26,892) |.oeeveeeeeeennnn0 foriiiiiiiinnnnnnn0 6,479 oo, 4.764 ....04/20/2018 ...|....10/21/2030 ...
09629E-AJ-0 ..... BLUEM II C - CDO ... .2.CFE .. . 100.1116 |. ..2,002,231 |. .2,040,737 |.. ..(39,984) |. .7.324 ....07/12/2021 .. 10/21/2030
09629P-AA-4 . BLUEM XXI1 A1 - CDO 1AFE .. . 100.1503 |. .. 1,956,072 |. .2,002,8% |.. .. (29,766) |. .3.757 ...06/19/2019 .. 07/15/2031 ...
102104-AA-4 ... CLDCD 241 A2 - ABS ... . 1.FFE .. . 100.0445 |. ..770,343 |. ... 770,000 |.. .5.781 ... 11/22/2024 .. 11/22/2049 ...
106230-AB-1 ..... BRELPO 2022 A2 = ABS .......ccvvvvniiiiiiriniineniinni foan o 1AFE .. ...96.8993 |. .. 3,284,886 |. .3,390,000 |.. .5.242 ....12/08/2022 .. 09/01/2042 ...
12481K-AS-7 ... CBAM 2017-2 AR - CDO . N [ 1AFE .. . 100.0937 |. .. 3,308,094 |. .3,300,000 .3,300,000 |.. ......6.145 ...06/01/2021 .. 07/17/2034 ...
12482N-AN-1 ... CBAM 2019-10 A1R - CDO . .. 1.AFE ..|... .. 423,427 |. 100.1206 |... 423,938 |.... ..423,427 |.. 423,827 Neveeeeeeeennn0 [0 0 [0 0050009 L 6.045 ....04/01/2021 ...|....04/20/2032 ...
12528J-AN-6 ..... CFIP 2017-1 AR - CDO .... .. 1.AFE ..|... 7,050,000 |- 100.0879 |... .7,050,000 |.. e 1,050,000 [..eeeeeenniennn0 o0 el 0 o0 6124 ) 6.157 ....09/15/2021 ...|....10/18/2034 ...
12528V-AC-3 ..... CFIP 181 A - CDO .. 1.AFE ..|... .. 176,855 |. 100.0311 |... L 176,855 | 176,855 [0 0 0 0]l 6044 | 6.130 ....06/29/2018 ...|....07/18/2031 ...
12530M-AA-3 ... SORT 2020-1 A1 - ABS .... |- LEFE L. ..961,381]...97.7268 |... 961,514 oo 981,187 [0 o570 [0 0 el 10690 |- 1.760 ....07/14/2020 ...|....07/15/2060 ...
12530M-AE-5 ..... SORT 2021-1 A1 - ABS .... .. 1.EFE ..|... 1,958,533 |...94.8753 |... . .2,021,550 |.. 1,959,833 [.vvvvivvnnnnnd0 e 1,232 [0 o0 [l 1530 )i 4.149 [MON ..... . 12,941 |....12/20/2024 ...|....03/15/2061 ...
12547L-A0-1 ..... CIFC 202R BR - CDO .... .. 1.CFE ..|... .. 1,430,000 |. 100.1205 |... 1,431,723 |.... . 1,430,000 |.. 1,430,000 |oeeeevenreeeennn0 o0 o0 0 [ 6479 o 6.540 | JAO ... .. 104,923 |....08/27/2021 ...|....10/20/2034 ...
12547L-AS-7 ..... CIFC 202R CR - CDO .... 1FFE .. . 100.1307 |. ..1,001,307 |. .1,000,000 .1,000,000 |.. .6.995 . 77,960 |....08/27/2021 .. 10/20/2034 ...
125490-BE-4 . CIFC 2014-111 BR2 - CDO .1.CFE .. . 100.2288 |. ..671,533 |. . 670,000 670,000 |.. 0 | .6.763 ...10/10/2018 .. 10/22/2031
12565E-AM-3 ..... CIFC 215R CR - CDO .... 1FFE .. . 100.0000 |. ..1,750,000 |. .1,750,000 .1,750,000 |.. L0 L1823 A0 L [0 ....12/19/2024 .. 01/15/2038
12565K-AE-7 ..... CLIF 2022-1 A - ABS 1.FFE .. ...89.8094 |. ..2,042,624 |. . 2,274,400 .2,216,644 |.. .. 147,740 |. ....08/22/2024 .. 01/18/2047
12508N-AD-4 ..... CIGAR 2021-1 D - ABS . 1AFE .. ...99.8923 |. ..546,570 |. 537,184 |.. 18,930 |. ...03/10/2023 .. 04/12/2027 ...
126650-BP-4 ..... CVSPAS 06 CRT - CMBS .... |--2.BFE ... .. 124,632 |. 100.6750 |... ....116,352 ....05/03/2016 ...|....12/10/2028 ...
12807C-AA-1 ... CAl 2020-1 A - ABS .... .. 1.F FE ..|... 1,182,276 |...92.3789 |... .. ,188,716 ....08/22/2024 ...|....09/25/2045 ...
130790-DC-9 ..... SYMP 9RRR AR3 - CDO ... .. 1.AFE ..|... . 100.179% |... ..991,168 |.. JAJO ... ...06/31/2023 ...|....07/16/2032 ...
14076L-AE-3 ..... CRVNA 2024-P4 B - ABS ... .. 1.CFE ..|... ...98.6641 |... .1,250,000 |.. MON ..... ....12/10/2024 ...|....02/10/2031 ...
14311A-AN-2 ... CGMS 145RR B - CDO .. 1.CFE ..|... . 100. 1867 |... JAJO ... ....08/24/2018 ...|....07/15/2031 ...
14311N-AS-3 ... CGMS 154R CR - CDO .. 2.CFE ..|... . 100.3179 |... 2,006,358 |.... JA ... .. 189,562 |....01/21/2021 ...|....07/20/2032 ...
14314L-AG-0 ..... CGMS 2014-2-R A3 - CDO .. .. 1.BFE ..|... . 100.2604 |... 2,005,208 |.... ....2,000,000 N FMAN ... .. 143,213 |....05/07/2018 ...|....05/15/2031 ...
14315L-AE-4 ..... CGMS 2014-3-R A2 - CDO .. .. 1.CFE ..|... . . 100.1212 |... ..1,001,212 |.... 1,011,754 [0 (16,639) |. JAD ... . 72,748 |....12/09/2021 ...|....07/28/2031 ...
14316C-AJ-2 ..... CGMS 2014-4-R B - CDO 1.F FE .. 745,313 . 100.2066 |. .. 751,550 |. 764,897 |.. ..(13,338) | JAJO ... . 57,002 |....07/12/2021 .. 07/15/2030 ...
14316E-BA-6 ..... CGMS 192RR BR2 - CDO ... .. 1.CFE ..|... .. 2,765,000 )...99.8488 |.............. 2,760,819 |.... .2,765,000 |. .... 2,765,000 .0 . JADO L. [ 41,205 i 0 |....09/18/2024 ...|....10/15/2037 ...
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14317H-AG-6 ..... CARMX 2022-2 D = ABS ....ceevvvvnniiiiinninieniiniis .. 1.EFE .. ...99.1306 |...covvninninns 515,479 [...oevvnnennnn 520,000 |oveeenniiinnnn 519,975 |oevveiniiiinnnnnd (O R | N | I AR | B EN 4.780 |...... 4799 [MON ..ooo oevrininniiiens 1,008 ....04/21/2022 ...|....10/16/2028 ...
14317V-AQ-3 ..... CGMS 2019-4 A1R - CDO ... .. 1.AFE ..|... . 100.1468 |.......eeen... 6,509,542 |.... ....6,500,000 0 . PN | N (SRR | N RN 5.976 |...... 6.023 | JALO ... ... 84,161 [... ....01/31/2022 ...|....04/16/2035 ...
14686M-AF-0 ..... CRVNA 2022-P3 C - ABS ... .. 1.EFE ..|... . 100.0774 |....covvennnns 2,501,936 |.... .... 2,532,049 O [ (3,498) |0 [0 5.540 |...... 5134 [MON ooee i 8,079 |... ....08/21/2024 ...|....11/13/2028 ...
14686T-AC-2 ..... CRVNA 23P2 A3 - ABS ... .. 1.AFE ..|... . 100.4823 |... .... 1,356,926 O e (2,116) e o0 e 5.420 |...... 4.962 [MON ..... [oeeeeenniraenns 3,871 |... ....08/22/2024 ...|....04/10/2028 ...
146861-AU-5 ..... CARVL I DR - CDO .... .. 2.CFE ..|... . 100.1027 |... O [ (14,921) |0 o0 e 7.829 |...... 7.224 | JAQO ... .o11,744 .. ...08/02/2021 ...|....07/20/2032 ...
14687H-AE-3 ..... CRVNA 2021-N4 D - ABS ... |- 1.GFE L. ...96.5121 |... JLU N RN ) 1 FORRRRRRR | B ISP | B AU 2.300 |...... 2.317 ....12/06/2021 ...|....09/11/2028 ...
14687K-AG-1 ..... CRVNA 2021-P4 D - ABS ... | 1R FE L ...92.0865 |... ....914,893 O e 36 o0 [0 2.610 |...... 2.629 ....12/21/2021 ...|....09/11/2028 ...
14855\1-AA-6 ..... CLAST 2019-1 A - ABS . .. 2.BFE ..|... ...92.2511 ....433,855 0 [ 14,089 o0 o0 e 3.967 |...... 8.169 ...02/14/2023 ...|....04/15/2039 ...
14856J-AA-2 ..... CLAST 171R A - ABS . .2.CFE .. ...94.2711 .345,551 |.. .0 2,74 |......2.757 ....07/23/2021 .. 12/31/2041
16409T-AE-9 ..... CHPRK 1 A2 - CDO . .1.CFE .. . 100.1437 |. 500,000 |.. .0 .6.468 |......6.520 ...04/11/2018 .. 04/15/2030
18914G-AN-1 ... CLVR 2018-1 D1R - CDO .2.CFE .. . 100.9887 |. . . 767,459 |.. .0 ......8.067 |......8.018 ....12/20/2024 .. 04/20/2037 ...
19424-AE-7 ..... CASL 2021-C D - ABS .. 2.BFE ..|... ...94.5047 |... 146,622 |.... . . ... 154,981 O e |0 [0 e 4.110 |...... 4.149 ....11/16/2021 ...|....07/26/2055 ...
19425A-AE-4 ..... CASL 2021-B D - ABS .. .. 2.BFE ..|... ...87.8928 |... 602,316 |.... ..685,285 |.. 685,062 LU R £ ) N N | I RPN | ) A 3.780 |...... 3.818 ....06/23/2021 ...|....06/25/2052 ...
19736R-AY-7 ..... CECLO 27 DR - CDO .. 2.CFE ..|... ...99.1971 .. 1,983,943 |.... .2,000,000 |.. ....2,031,807 0 [ (36,112) |0 [0 e 8.717 |...... 8.519 ....12/02/2021 ...|....01/25/2035 ...
19737L-AN-3 ..... CECLO 31 D - CDO .... .. 2.CFE ..|... ...98.9941 |... 1,979,881 |[.... .2,000,000 |.. ....2,072,385 0 [ (47,598) |oveeeeeiinnnl0 o0 e 8.209 |...... 7.632 ....02/01/2021 ...|....04/20/2034 ...
22823K-AU-8 ..... CCITY 2R AR - CDO . .. 1.CFE ..|... . 100.0560 |... 2,001,121 |.... .2,000,000 |.. .... 1,952,039 0 [ (3,143) |0 [0 6.487 |...... 7.028 ....05/31/2023 ...|....04/20/2035 ...
22823R-AJ-8 ..... CCITY | AR - CDO .. .. 1.AFE ..|... . 100.0968 |... ..2,001,936 |.... .2,000,000 |.. ....2,000,000 O 0 0 [0 6.069 |...... 6.118 ....07/15/2021 ...|....07/20/2034 ...
22823R-AS-8 ... CCITY | CR - CDO .... .. 2.CFE ..|... . 100.1990 |... 275,547 |.... ..275,000 |.. 275,000 O [0 0 [0 e 8.299 |...... 8.389 ...07/15/2021 ...|....07/20/2034 ...
233046-AS-0 ..... DNKN 2021-1 A23 - ABS ... .. 2.BFE ..|... ...84.3128 |... 817,834 |.... . 970,000 |.. ... 970,000 I RN | N | RPN | B FN 2.791 |...... 2.776 ....10/15/2021 ...|....11/20/2051 ...
23345A-AG-8 ..... [DTAOT 222 D - ABS .. L2.AFE .. ...99.7524 |. ..468,836 |. . 470,000 .469,951 |.. .0 .5.460 |......5.530 ....06/12/2022 .. 03/15/2028
23346T-AB-7 ..... DTE 2023A A2 - ABS . 1AFE .. . 106.5548 |. .. 3,553,608 |. . 3,335,000 .3,756,585 |.. .0 .6.090 |...... 4.550 ....08/20/2024 .. 09/01/2038 ...
25755T-AL-4 . DPABS 2019-1 A2 - ABS L2.AFE .. ...92.7%1 ..619,136 |. . 667,200 .683,956 |.. .0 .3.668 |......2.995 ....01/10/2022 .. 10/25/2049 ...
25755T-AN-0 ..... [DPABS 2021-1 Al - ABS L2.AFE .. ...90.7034 |. ..542,486 |. ..598,088 .597,807 |.. .0 .2.662 |......2.675 ...01/04/2022 .. 04/25/2051 ...
26243E-AB-7 ..... |DRSLF 53 B - CDO .... 1AFE .. . 100.1793 |. 1,632,923 |. .1,630,000 1,633,254 |.. .0 ......6.318 |......6.307 ... 12/17/2024 .. 01/15/2031 ...
262450-BU-6 ... DRSLF 43RRRR CR3 - CDO .. .. 1.F FE ..|... 1,750,000 |...99.9962 |... 1,749,933 |.... .1,750,000 |.. .... 1,750,000 O 0 0 [0 6.104 |...... 6.267 ....12/13/2024 ...|....04/20/2034 ...
26245M-AL-5 ... DRSLF 55 D - CDO .... .. 2.CFE ..|... .. 1,971,380 |. 100.1704 |... 2,003,408 |.... .2,000,000 |.. ... 2,057,975 0 [ (29,195) |0 o0 e 7.768 |...... 7.008 ....01/21/2021 ...|....04/15/2031 ...
26245R-AA-8 ... DRSLF 58 A1 - CDO .. .. 1.AFE ..|... .. 6,160,300 |. 100.1352 |... 6,168,629 |.... .6,160,300 |.. ....6,160,300 LU RN | N | RN | B SN 5.909 |...... 6.673 ....06/01/2018 ...|....07/17/2031 ...
26245X-A0-0 ..... DRSLF 86 BR - CDO .. 1.CFE ..|... .. 2,000,000 |. 100.0013 |... 2,000,026 |.... .2,000,000 |.. ....2,000,000 O 0 0 o0 6.609 |...... 6.659 . ....06/10/2021 ...|....07/17/2034 ...
26245X-AS-6 ..... DRSLF 86 CR - CDO .. 1.F FE ..|... .. 1,000,000 |. 100.0662 |... 1,000,662 |.... ....1,000,000 O o0 o0 [0 e 6.909 |...... 6.964 .. 77,188 |....06/10/2021 ...|....07/17/2034 ...
26248X-AE-4 ..... DRSLF 97 C - CDO ... .. 1.F FE ..|... 2,000,000 |. 100.0555 |....eennnneees 2,001,110 |.... ....2,000,000 0 . PPN | B RPN | R I 6.817 |...... 7.682 ...02/22/2022 ... |....04/20/2035 ...
26251L-AJ-3 . DRSLF 64 D - CDO . .2.BFE .. .. 978,690 |. 100.2338 |. .. 1,002,338 |. .1,023,575 |.. .0 ..(21,312) | .7.544 |......6.918 ...0172172021 .. 04/18/2031 ...
262520-AS-1 ..... [DRSLF 68RR ARR - CDO . 1.A FE . ...99.8764 |. ..5,518,170 |. .5,525,000 .5,525,000 |.. .0 0] .5.527 |......5.728 ... 11/27/2024 .. 07/16/2035
26252V-Al-1 ..... [DRSLF 77 CR - CDO .. 1.F FE .. . 100.0819 |. ..500,409 |. . 500,000 .513,810 |.. .0 ..(12,062) |. .6.633 |......6.162 ...07/12/2021 .. 05/22/2034
26929H-AB-1 ..... [WAX 221 A1 - ABS . .2.BFE .. ...97.3384 |. ..170,829 |. ..175,500 .0 . 5,867 |. .5.500 |......7.810 ....02/01/2023 .. 03/15/2052 ...
28166G-AB-1 ..... EDVES 2019-A B - ABS . 1.CFE .. ...95.2835 |. ..263,935 |. . 277,000 .0 (1,721) | ......4.490 |......3.740 ...08/31/2021 .. 11/25/2043 ...
28416L-AC-6 ..... EHGVT 2021-A C - ABS .... |--2.BFE ... ...93.7655 |... ...62,592 |.... ...66,754 |.. 0 [ 1,361 |0 o0 e 2.090 |...... 2.062 ....10/13/2021 ...|....08/27/2035 ...
29002L-AG-5 ..... ELM11 X1 D - CDO ... .. 2.CFE ..|... . 100.2092 |... 1,002,002 |.... .1,000,000 |.. ....1,000,000 I RN | AU | RPN | ) AN 7.829 |...... 7.910 ...08/18/2021 ...|....10/20/2034 ...
291918-AB-6 ..... AQNCN 24A A2 - ABS . 1.A FE . ...98.2580 |... 4,146,488 |.... .4,220,000 |.. .... 4,408,792 0 [ (3,588) |0 o0 e 5.001 [...... 4.536 ....08/21/2024 ...|....01/03/2039 ...
301658-AF-0 ..... EART 2024-5 C - ABS ... | 1R FE L ...98.9741 .1,097,000 |.. ....1,096,928 O e o0 [0 e 4.640 |...... 4.688 ...09/24/2024 ... |....01/15/2030 ...
303220-AD-1 ..... FREED 213FP D - ABS ... |--2.BFE ... ...99.3231 |... ..121,426 |.. O e o0 [0 e 2.370 |...... 2.377 ....09/29/2021 ...|....11/20/2028 ...
33835N-AG-6 ..... MORGN 2018-3 DR - CDO .. 2.BFE ..|... . 100.3307 |... ... 380,000 |.. I RN | N | RN | B SN 7.979 |...... 8.063 ....06/25/2021 ...|....10/20/2031 ...
34532J-AA-2 ... FORDR 2020-REV2 A - ABS ... .. 1.LAFE ..|... ...97.3734 |... ....10,078,145 |.... 10,350,000 |.. ...10,061,055 0 [ 54,308 |0 o0 e 1.060 |...... 4.717 ...11/06/2024 ...|....04/15/2033 ...
34535C-AC-0 ..... FORDR 2023-REV2 C - ABS ... .. 1.F FE ..|... . 101.8811 |oooeeennnnnnns 1,028,999 |.... ....1,039,917 0 | o (2,672) [0 |0 6.160 |...... 5.317 ...08/21/2024 ...|....02/15/2036 ...
35910E-AA-2 ..... [FYBR 2023-1 A2 - ABS . 1.FFE .. . 101.6498 |. .. 1,672,139 |. 1,678,426 |.. .0 (502) | ......6.600 |......6.038 ....12/09/2024 .. 08/20/2053 ...
36263D-AD-9 ..... GCAR 214 D = ABS ....iievvvniiiiiiiiiiiiiiiiiiiiiiaanans 1.EFE ..|.. ...97.6939 |....ccooiiinns 688,742 |.... . 705,000 |. ....704,975 U 2D o0 [0 2.480 |...... 2.484 ...12/07/2021 ...|....10/15/2027 ...
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36320U-AE-0 ..... GALXY XXVIT BT = CDO .eoeevevinieeecciiiie s s .. 1.AFE .. . 100.2590 |.................676,748 |................ 675,000 |..covrrunnnnnnnns 699,361 [....cevvvnnnnnnn 0 |.eeens (24,423) [ovvveeeeiiin0 |0 s 6.297 |...... 4.681 ....08/09/2018 ...|....05/16/2031 ...
3632011-AL-0 ..... GALXY XXI AR - CDO .... .. 1.AFE ..|... . 100.1178 |... ....1,328,708 0 . PPN | N RPN | R I 5.899 |...... 6.604 ....01/31/2018 ...|....04/21/2031 ...
36321J-AC-8 ..... GALXY XXVII1 A1 - CDO .. 1.AFE ..|... . 100.1264 |... O [ (8,646) |0 [0 6.018 |...... 3.666 ....12/06/2018 ...|....07/15/2031 ...
379924-AG-8 ..... GSAR 2024-2 C - ABS ... |- 1LFFE L . 101.4715 |... 0 . e (8,381) o0 [0 | 5.930 |...... 5.111 ....08/21/2024 ...|....06/17/2030 ...
379925-AA-8 ..... GMREV 242 A - ABS e |4 | LAFE L ...98.0776 |... 2,353,863 |.... O e 88 |0 [0 e 4.520 |...... 4.570 ...08/23/2024 ...|....03/11/2037 ...
38014A-AF-8 ..... GMCAR 2024-4 B = ABS ....covveeeeeeeenneeeeeeeneeeeeee foo e | s 4 s .. 1.BFE ..|... ...99.5618 |... 532,656 |.... ....534,994 JLO I N | I APt | B ISP | ) AT 4.670 |...... 4.716 ....10/08/2024 ...|....05/16/2030 ...
38138B-AG-5 ..... GLM 3 B1 - CDO [CRR—. .. 1.CFE ..|... .100.1816 |... 586,062 |.... ....585,000 LU RN | N | RN | B SN 6.429 |...... 6.479 ...04/26/2018 ...|....04/22/2030 ...
381800-AC-8 ..... GCBSL 77 B - CDO (V- .. 1.CFE ..|... . 100.0000 |... 1,660,000 |.... . .... 1,660,000 J I N | I FORRRRRt | B ISP | B AU 1.600 |...... 5.914 ....12/20/2024 ...|....01/25/2038 ...
40436T-BJ-4 ..... HLM 1610R3 BR3 - CDO . 1FFE .. . 100.1944 |. . 1,150,000 1,152,182 |.. .0 .6.278 |......6.252 ....12/10/2024 .. 04/20/2034
406375-BL-8 ..... HLSY 1RR AR - CDO .. 1AFE .. . 100.7650 |. .2,150,000 .2,150,000 |.. .0 .5.923 |......6.009 ....10/29/2024 .. 10/20/2037
411707-AK-8 ..... HNGRY 2021-1 A2 - ABS .2.BFE .. ...89.1315 |. ..965,000 .970,196 |.. .0 ......2.865 |......2.708 ...07/22/2021 .. 06/20/2061 ...
41285J-AE-8 ..... HDMOT 2023-A A4 - ABS ... |- TAFE L . 100.0774 |... . 500,000 |.. ....503, 186 0 [ (486) |0 [0 e 4.970 |...... 4.713 ....08/21/2024 ...|....06/15/2030 ...
42806M-AG-4 ..... HERTZ 2021-2 C - ABS .... |- 2.BFE ... ...93.8773 |... . 410,000 |.. ... 380,711 O [ 13477 o0 [0 e 2.520 |...... 6.452 ...09/02/2022 ...|....12/27/2027 ...
43283B-AC-7 ..... HGVT 221D C - ABS |--2.BFE ... ...96.5060 |... ...78,953 |.. JU N USSR (& D FOSRRRRRRt | B APPSR | ) AU 4.690 |...... 4.743 ....04/12/2022 ...|....06/20/2034 ...
441480-AA-T ... HWIRE 2021-1 A2 - ABS | 1R FE L ...94.5038 |... .1,070,000 |.. LU R (VI O | I RPN | ) AN 2,311 ... 3.846 ...08/27/2024 ...|....11/20/2051 ...
448976-AF-7 ..... HART 2024-C B - ABS ... |- 1.BFE ... ...98.5913 |... ..515,000 |.. O e o0 [0 e 4.670 |...... 4.718 ....10/08/2024 ...|....01/15/2031 ...
448984-AD-6 ..... HALST 2024-C A3 - ABS ... .. 1.AFE ..|... ...99.8997 |... .2,500,000 |.. O i o0 [0 4.620 |...... 4.666 ....08/20/2024 ...|....04/17/2028 ...
449258-AA-0 ..... 1CG 2018-1 A1 - CDO .. 1.AFE ..|... . 100.1504 |... 700,518 |.... 704,751 0 e (9,283) |0 o0 e 5.939 |...... 4.897 ...06/31/2023 ...|....04/21/2031 ...
44928X-AY-0 ..... 1CG 141RR 1A2 - CDO ... .. 1.AFE ..|... . 100.0822 |... 5,304,356 |.... ....5,300,000 O 0 0 [0 6.079 |...... 6.130 ....08/20/2021 ...|....10/20/2034 ...
45783N-AA-5 ..... INSTR 2021-1 A - ABS . 1.FFE .. ...90.5521 1,272,728 |. 1,404,726 |.. .0 .2.300 |......2.299 ....03/10/2021 .. 02/16/2054
46090X-AA-9 ..... INVCO 211 A1 - CDO . 1AFE .. . 100.0752 |. ..6,004,511 |. .6,122,901 |.. .0 .5.918 |......5.178 ....08/10/2021 .. 04/17/2034
466365-AE-3 ..... JACK 2022-1 A22 - ABS .2.BFE .. ...88.4225 |. ..584,915 |. ... 661,500 |.. .0 4.136 |......4.136 ....02/02/2022 .. 02/26/2052
47048J-AZ-6 ..... JTUN 9RR A2R - CDO . 1.CFE .. ...99.8866 |. 1,997,733 |. .2,000,000 |.. .0 .6.737 |......6.792 ...08/12/2021 .. 07/25/2034 ...
476681-AD-3 ..... JUIKE 241 A2 - ABS . .2.BFE .. ...99.2720 |. .. 1,196,227 |. . 1,205,000 01,197,288 |.. .0 ......5.636 |......5.777 ....12/23/2024 .. 02/16/2085 ...
48251T-AJ-0 ..... KKR 20R CR - CDO .... .. 1.CFE ..|... . 100.1387 |... 1,802,496 |.... .1,800,000 |.. 1,800,000 O 0 o0 [0 6.497 |...... 6.554 ....08/29/2024 ...|....10/16/2030 ...
482521-AC-7 ..... KKR 22 B - CDO ... .. 1.BFE ..|... . 100.1175 |... 1,526,791 |.... . 1,525,000 |.. 1,606,429 |.ooevvnneeeeenn0 [ (21,597) |0 [0 e 6.479 |...... 5.187 ....01/24/2020 ...|....07/21/2031 ...
50184V-AS-3 ..... LCM XIV BR - CDO . .. 1.AFE ..|... . 100.1579 |... 2,178,435 |.... .2,175,000 |.. 2,283,969 O e (41,299) |0 o0 e 6.459 |...... 5.004 ...06/19/2019 ...|....07/23/2031 ...
50190K-AS-9 ..... LCM 40R BR - CDO ... .. 1.CFE ..|... ...99.8119 |... .1,000,000 |.. 1,000,000 O 0 0 [0 e 6.149 |...... 6.237 ....12/04/2024 ...|....01/15/2038 ...
55202R-AA-9 ... MAPSL 211 A - ABS .. .. 1.EFE ..|... ...91.2009 |... O e (204) |0 o0 e 2.521 |...... 2.373 ....07/14/2021 ...|....06/15/2046 ...
55400V-AC-5 ..... MVWOT 222 C - ABS .. .. 2.BFE ..|... . 100.9098 |... . JLU N N | [ APPSRt | B ISP | ) AU 7.620 |...... 7.742 ....10/25/2022 ...|....10/21/2041 ...
55446M-AA-5 ..... [MAACH 1 A - ABS .. L2.AFE .. ...96.2588 |. ..342,693 .0 .3.474 |......9.706 ....03/24/2023 .. 10/15/2039 ...
55818R-BE-5 ..... MDPK 14RR DRR - CDO .2.CFE .. . 100.3022 |. .1,300,000 .0 .7.843 |......6.847 ...0172172021 .. 10/22/2030
55818Y-CJ-8 ..... MDPK 17RRR CR3 - CDO . 1FFE .. ...99.7517 |. .1,750,000 .0 .0.000 |.....(0.119), ....12/10/2024 .. 10/21/2037
55819X-AY-8 ..... MDPK XXI1 A1R - CDO 1AFE .. . 100.0000 |. .0 .6.178 |......6.226 ....02/07/2020 .. 01/18/2033
55819X-BE-1 ..... MDPK XXI1 CR - CDO . . s 1FFE .. . 100.0000 |. . .0 ......6.918 |......6.236 ...07/12/2021 .. 01/18/2033 ...
55819X-BN-1 ..... MDPK 22RR CR2 - CDO ... . e |45 L .. 1.EFE ..|... . 100.0000 |... 1,250,000 |.... .... 1,250,000 J I N | I FORRRRRt | B ISP | B AU 1.950 |...... 6.517 ....12/20/2024 ...|....01/15/2038 ...
55820B-AY-3 ..... MDPK 45RR DRR = CDO ...ceevvveneeeiinnenneeeciinineeeeens foee e | Conint |45 i .. 2.CFE ..|... ...99.5004 |... 995,004 |.... .... 1,006,763 LU R 1) N N | I RPN | ) AN 7.249 |...... 7.215 ....12/20/2024 ...|....07/15/2034 ...
55821F-AG-2 ..... MDPK L D = CDO ..eeveeeeeeeeeeeeennieeeeemmnneeeeeemnnnns foee wen | Connenn |45 il .. 2.CFE ..|... . 100.1380 |... .. 1,457,008 |.... .... 1,455,000 O 0 0 [0 e 7.629 |...... 8.382 ....02/08/2021 ...|....04/19/2034 ...
55822A-AN-7 ... MDPK XLVI BIR = CDO ..evvvvenneeecveiieeeccenieeeeevnns foen e | Conn |45 s .. 1.CFE ..|... . 100.0904 |... 2,001,809 |.... ....1,981,211 JLOJ SRR (11N N | N RPN | ) SN 6.568 |...... 6.833 ....06/31/2023 ...|....10/15/2034 ...
55822A-A0-0 ..... MDPK XLVI CR = CDO ..eeeeeveneeeeeenneeeeeemmnnneeeeenn foee won | Conenn |45 i .. 1.F FE ..|... . . 100.0447 |... 1,000,447 |.... ....1,000,000 0 . PR | N (SRR | N R 6.968 |...... 7.026 . ....08/20/2021 ...|....10/15/2034 ...
55822A-AS-6 ..... MDPK XLVI DR = CDO ..vevvevvveneeeceinineeecvinineeeeens foen wen | Covinnn |45 i .. 2.CFE ..|... .. 1,000,000 |. 100.0406 |... 1,000,406 |.... ....1,000,000 0. o0 o0 [0 8.068 |...... 8.147 | JAJO ... ... 88,677 |....08/20/2021 ...|....10/15/2034 ...
55822B-Ad-4 ... MDPK 52 D = CDO .veeeeeeeeneneeeeeemneeeeeeemnnneeeeenn foee won | Conenn |45 coiiiis .. 2.CFE ..|... .. 2,000,000 |. 100.5027 |... 2,010,055 |.... . ....2,000,000 0 . FU VI PR | B IO | ) IO 8.043 |...... 8.132 | JALO ... .. 177,340 |....11/18/2021 ... |....01/22/2035 ...
55955E-AN-8 ... MAGNE XXVIT BR = CD0 evvvenvvevevnnnieeeeiiiineeeevnnns foen e | Coninn |45 i .. 1.CFE ..|... ..350,000 |. 100.1054 |... 350,369 |.... ..350,000 |.. 350,000 0. FRN VN R | RN | B RN 6.429 |...... 6.490 . 25,502 |....08/25/2021 ...|....10/20/2034 ...
55955E-AS-7 ..... [MAGNE XXVII DR - CDO . .2.CFE .. 1,000,000 |. 100.1790 |. ..1,001,790 |. .1,000,000 .1,000,000 |.. .0 0 | e .729 |......7.808 . . 86,116 |....08/25/2021 .. 10/20/2034 ...
56166W-AA-9 ..... GLGU 211 A1 - CDO ..... L 1AFE ... .. 2,000,000 ). 100.1267 |.............. 2,002,535 |.... .2,000,000 |. ....2,000,000 0. 0 0 0 6.218 |...... 6.269 | JAL ... .. 139,839 |....07/09/2021 ...|....07/17/2034 ...
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56608K-AS-2 ..... MP14 XIV BR = CDO ..ovvvvvieieciiiiieeeecceiieeeeeees fen e [CRR—. 45 ... L ABFE Lo 1,000,000 |...99.9017 ,000,000 f...ccevvnnnnns 1,000,000 |evvennireennnnns (VR A | N R | I AR | B SO . I8 £° Y FN 6.635 ....01/13/2021 ...|....01/20/2032 ...
56847J-AD-9 ..... MFIT 2021-B D - ABS |- 2.CFE ..|... ...91.5300 |... . 840,000 |.. O i85 0 [0 0000030420 | 3.451 ....10/26/2021 ...|....11/20/2036 ...
58769F-AC-9 ..... MBART 2023-2 A3 - ABS ... | TAFE L . 101.4613 |... .1,100,000 |.. O e (4457) o0 00000050950 | 4.761 ....08/22/2024 ...|....11/15/2028 ...
60689W-AJ-0 ..... VENTR |1 A1 -CDO .. .. 1.AFE ..|... . 100.0501 |... 1,078,841 |.. O e (14,276) [0 o0 e 6173 | 4.044 ....09/23/2020 ...|....07/23/2030 ...
61773K-AG-7 ..... MSEV 211 D - CDO .... .. 2.CFE ..|... . 100.2587 |... .1,000,000 |.. O 0 0 00000007987 | 8.069 ...09/24/2021 ...|....10/23/2034 ...
631709-AA-0 ..... NCC 2017-11 AL - CDO .... .. 1.AFE ..|... . 100.0000 |... ...55,732 |.. O 0 0 [0 el 60168 |l 6.172 ....12/01/2017 ...|....01/15/2030 ...
63042E-AB-4 ... NAVSL 2021-E B - ABS .... .. 1.CFE ..|... ...69.5080 |... .1,000,000 |.. ....995,906 O 369 L0 [0 0000.2.030 |- 2.086 ....09/13/2021 ...|....12/16/2069 ...
6394211-AB-6 ..... NAVSL 2022-A B - ABS .... .. 1.CFE ..|... L TATMT L . 600,000 |.. ....599,976 O i o0 [0 10022232080 |- 3.050 ....02/01/2022 ...|....07/15/2070 ...
63943B-AA-1 ..... NAVTR 2021-1 A - ABS . 1FFE .. ...92.1595 |. . 718,776 718,751 |.. .0 .2.788 ....11/05/2021 .. 11/15/2046
639438-AB-9 . NAVTR 2021-1 B - ABS . .2.BFE .. ...92.1086 |. . 786,477 785,414 |.. .0 .3.626 ....11/05/2021 .. 11/15/2046
64034Y-AC-5 ..... [NSLT 2021-D B - ABS .1.CFE .. ...84.7174 |. .1,000,000 .999,872 |.. .0 ... 2.920 ...1072172021 .. 04/20/2062 ...
64034Y-AE-1 ..... NSLT 2021-D D - ABS ... |--2.BFE ... .. 184,871 ]...79.6146 |... ... 185,000 |.. ....184,895 O 8 o0 [0 01140380 |- 4.421 ....10/21/2021 ...|....04/20/2062 ...
64035D-AE-6 ..... NSLT 21A B1 - ABS |- 1.CFE ... .. 301,917 |...84.6636 |... ..290,000 |.. ....298,299 JLU R (0N A N RPN | ) SR : <1 N AN 2.412 ....08/03/2021 ...|....04/20/2062 ...
64035D-AJ-5 ... NSLT 21A B2 - ABS |- 1.CFE ... .. 441,817 |...87.9635 |... ..425,000 |.. ....436,750 O e (1,839) [0 foeeeiiiiieeeeenl0 0002 2.850 |- 2.421 ....08/16/2021 ...|....04/20/2062 ...
6412K-BG-1 ..... NEUB XV BR2 - CDO .. 1.CFE ..|... 1,000,000 . 100.1293 |... .1,000,000 |.. ....1,000,000 L P | N N RPN | NN o 1.1 N AN 6.978 ....08/31/2021 ...|....10/15/2029 ...
670881-AR-2 ..... 0CP 2020-19 DR - CDO . .. 2.CFE ..|... .. 565,000 |. 100.3512 |... ..565,000 |.. O 0 0 [0 0000082029 |- 8.114 ....08/06/2021 ...|....10/20/2034 ...
67102S-AL-8 ..... 0CP 2014-5 A1R - CDO . .. 1.AFE ..|... .. 740,614 |. 100.1568 |... ..740,614 |.. O 0 0 00000050959 | 5.994 ....02/09/2018 ...|....04/28/2031 ...
67109U-AW-2 ..... OZLM XI BR - CDO .. 1.AFE ..|... 2,001,500 |. 100.2893 |... . .2,000,000 |.. ....2,033,748 0 [ (45,901) v o0 el 70151 6.266 ...07/12/2021 ...|....10/30/2030 ...
67110H-BS-6 ..... O0ZLM 14RRR 2RR - CDO . .. 1.CFE ..|... .. 2,500,000 |. 100.0000 |... 2,500,000 |.... .2,500,000 |.. ....2,500,000 L P | R N RPN I NN o D <1< N AN 6.823 ....06/30/2021 ...|....07/17/2034 ...
67112G-AG-3 ..... OZLM XVITI D - CDO . .2.BFE .. . 100.2424 |. ..2,004,848 |. .2,000,000 .2,033,694 |.. .0 .7.311 ....01/20/2021 .. 04/15/2031
67117A-AE-6 ..... OAKC 14 B - CDO .. 1.CFE .. . 100.3036 |. ..1,579,781 |. . 1,575,000 .1,575,000 |.. .0 .6.932 ....01/31/2023 .. 04/21/2036
67577V-AS-2 ..... 0CT46 46 DR - CDO .2.CFE .. ...98.5046 |. .. 1,477,568 |. .1,500,000 .1,500,000 |.. .0 .8.300 ....08/03/2021 .. 07/15/2036
67590B-AW-0 ..... 0CT16 XVI CR - CDO . 1FFE .. . 100.1398 |. .. 1,261,747 |. . 1,250,000 1,279,263 |.. .0 .6.025 ....07/12/2021 .. 07/17/2030 ...
67590G-BN-8 ..... 0CT17 17RRR CR2 - CDO 1.FFE .. . 100.0923 |. . 700,000 .659,368 |.. .0 ......8.817 ...11/09/2022 .. 01/27/2031 ...
67590R-BA-2 ..... OCTLF 1409R B1R - CDO ... .. 1.CFE ..|... . 100.2452 |... .1,000,000 |.. ....1,000,000 O 0 0 [0l 6447 | 7.401 ....11/09/2018 ...|....11/18/2031 ...
67590Y-AS-9 ..... 0CT26 26 CR - CDO .. .. 1.F FE ..|... . 100.1231 .1,000,000 |.. ....1,000,000 O 0 0 [0l 6L718 6.783 ....06/01/2018 ...|....07/15/2030 ...
67591V-AG-0 ..... 0CT37 37 B - CDO ... .. 1.F FE ..|... . 100.0231 |... .2,000,000 |.. ....2,044,192 O e (41,126) [0 000 6637 |l 5.942 ....07/12/2021 ...|....07/25/2030 ...
67592M1-AQ-7 ..... 0CT50 50 BR - CDO .. 1.CFE ..|... . 100.0513 |... .2,350,000 |.. ....2,350,000 O 0 0 [0 62568 |l 6.620 ....11/09/2021 ...|....01/16/2035 ...
68267H-AD-9 ..... OMFIT 2022-S1 D - ABS ... .. 2.BFE ..|... .. 509,934 |...93.5697 |... ... 510,000 |.. O e 0 [0 0000.5.200 |- 5.259 ...04/21/2022 ...|....05/14/2035 ...
682685-AD-4 ..... ODART 2023-1 D - ABS .... .. 1.F FE ..|... . 101.6069 |... 111,768 |.... . 110,000 |.. ...109,990 0 . FUPY FORRPRRR | R AU | ) SO 8171 I AU 7177 ....02/15/2023 ...|....02/14/2033 ...
68268V-AD-7 ..... OMFIT 2022-2 D - ABS . .2.BFE .. ...99.2538 |. ..923,060 |. ..930,000 .929,871 |.. .0 AT .6.646 ....08/31/2022 .. 10/14/2034 ...
68269C-AC-0 ..... OMFIT 2018-2 C - ABS . 1.B FE .. ...99.8074 |. .. 334,355 |. ..335,000 .335,842 |.. .0 (4,216) |. .2.962 ....12/10/2021 .. 03/14/2033
68269\-AE-4 ..... OMFIT 2021-1 D - ABS . .2.BFE .. ...88.7879 |. ..887,879 |. .1,000,000 .965,446 |.. .0 . 7,846 |. .3.415 ...02/08/2022 .. 06/16/2036 ...
6912IN-AA-6 ..... EQS 24211 A - ABS . 1.FFE .. . 100.0801 ..2,176,743 |. .2,175,000 . 2,174,503 |.. .0 2| .5.704 .0 [....12/17/2024 .. 12/20/2032 ...
693342-AB-3 ..... [PCG 2022-A A2 - ABS 1AFE .. ...94.3872 |. .. 1,104,330 |. .1,170,000 1,170,001 |.. .0 RN ... 4.263 . . 49,877 |....05/03/2022 .. 06/01/2038 ...
693342-AG-2 ... PCG 2022-B A2 - ABS ... |- TAFE L ...96.1897 |... 3,015,546 |.... .3,135,000 |.. ....3,137,757 0 . e (228) [0 |0 4722 4710 | ....... .. 148,035 |....07/14/2022 ...|....06/01/2039 ...
69356A-AL-6 ..... PPNC 4 AR - CDO .. .. 1.AFE ..|... . 100.1028 |... .4,000,000 |.. ... 3,047,756 0 | L~ (4,100) [ouveeiiiiiiiinnn0 0 06084 Ll 6.563 | JALO ... .. 275,576 |....05/31/2023 ...|....10/18/2034 ...
69356T-AG-6 ..... PPMC 5 D - CDO ... .. 2.CFE ..|... . 100.2326 |... ... 800,000 |.. O 0 0 0l 7.944 8.014 | JAJO .... .. 70,243 |....09/17/2021 ...|....10/18/2034 ...
69702E-AG-0 ..... PLMRS 2021-4 D - CDO ... .. 2.CFE ..|... . 100.3431 |... .1,000,000 |.. O 0 0 [0 0000.7.868 |l 7.943 | JAJO ... ...08/19/2021 ...|....10/16/2034 ...
69702Y-AL-5 ..... PSTAT 224R A2R - CDO .... .. 1.AFE ..|... . 100.0299 |... 1,735,000 |.. O 0 0 [0 01050935 | 6.016 | JAJO .... ....00/24/2024 ...|....07/24/2031 ...
69917A-AN-4 ..... PARL 2020-1 A2R - CDO ... .. 1.CFE ..|... . . 100.1505 |... 1,502,258 |.... .1,500,000 |.. O e (1,943) 0 [0 000060729 | 7.036 | JAJO ... . ....06/31/2023 ...|....07/20/2034 ...
70017B-AA-T7 ..... PAIA 2022-1 A1 - CDO .... . s .. 1.LAFE ..|... .. 1,800,000 |. 100.1422 |... 1,802,560 |.... .1,800,000 |.. ....1,800,000 O 0 0 [ l0 010050987 | 6.038 | JAJO ... .. 123,050 |....02/11/2022 ...|....04/20/2035 ...
70470M-AL-9 ..... PCEPK 1D - CDO ........ . s .. 2.CFE ..|... .. 1,000,000 |. 100.3616 |... 1,003,616 |.... .1,000,000 |.. ....1,000,000 0. RPN | N AR (B N O - ;o I RN 7.910 | JAJO ... . 87,135 |....08/17/2021 ...|....10/20/2034 ...
7TAT10T-AF-5 ... PCG 2022-A A3 - ABS 2,730,910 |...99.3151 ..2,582,192 |. .2,600,000 . 2,729,487 |.. .0 (1,423) | ......5.116 ..0 [....08/16/2024 .. 07/15/2049 ...
721321-A0-2 ..... PIPK 4RR BRR - CDO .... .. 2,500,000 ). 100.3530 |.....eevennnes 2,508,825 |.... .2,500,000 |. .... 2,500,000 0. 0 0 0L 6406 ). 6.316 [JAJO ... oveeninnnnn 34,699 [ 0 |....10/10/2024 ...|....07/15/2034 ...
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72703P-AC-7 ..... PLNT 191 A2 = ABS .iiiviiiiiiiiininiecenniineeseennnns foen ven | s 4 s L2BFE L 246,653 |...92.5225 |.................254,899 |.........cceennn 275,500 [oiiiiiiinnnnnns 254,328 |ooeveeienennnnnn0 oo 7,121 0 0 3.858 |...... 5.737 ....11/08/2022 ...|....12/05/2049 ...
73742Y-AG-0 ..... POST 2022-1 D - CDO .. 2.CFE ..|... .. 345,000 |. 100.2666 |... ..345,000 |.. 345,000 |eeeniieiieennn0 o0 0 0 7.817 |...... 7.912 ....02/15/2022 ...|....04/20/2035 ...
T4113R-AJ-8 ..... PART 221 C - ABS .... U .. 1.CFE ..|... . 101.0573 |... ..895,000 |.. +...893,957 |oviiiiiiiinnnn0 i 1,656 |0 0 7.090 |...... 7.398 ...10/14/2022 ...|....08/15/2028 ...
T4113X-AF-3 ..... PART 211 D = ABS .eeeeeeeeeeeee e eeeee e eeeeme o ven | s 4 s .. 1.G FE ..|... ...96.0663 |... 475,000 |oeeeennnieeeeenn 74,969 o0 e 38 [0 0 e 2.080 |...... 2.097 ....11/08/2021 ...|....02/15/2028 ...
T4980E-AS-7 ..... RRAM 7R A2B - CDO .. [CRR—. 45 ... .. 1.CFE ..|... . 100.0538 |... .3,750,000 |..evenrieennnn 3,750,000 [oiiiiiinnennn0 Jveiiieiniiinnnl0 [0 0 6.506 |...... 6.557 ....02/02/2022 ...|....01/15/2037 ...
74980P-AA-1 ... RRAM 14 A1 - CDO .... (V- 45 ... .. 1.AFE ..|... . 100.1190 |... . .2,000,000 |.. 102,040,757 oeeeiieeeinennn0 e (40,593) [0 [0 6.038 |...... 5.276 ...08/10/2021 ...|....04/15/2036 ...
75907U-AC-3 ..... RMIT 2021-2 C = ABS ...evvveiiiiiiiiineeccevineeeeeens oo ven | s 4 s .. 2.CFE ..|... ...90.7265 |... 263,107 |.... 289,999 |ooeveiiiiiennnn0 oo l0 0 0 3.230 |... (14.998) ....07/14/2021 ...|....08/15/2033 ...
T6134K-AA-2 ... VDCR 2023-1 A2A - ABS ... 1.G FE ..|... ...98.4766 |... ..2,373,286 |.... e 2,879,790 [0 2,551 [0 [0 e 5.000 |...... 5.434 ...08/23/2024 ...|....09/15/2048 ...
78398A-AG-8 ..... SFAST 231 C - ABS .. 1.F FE .. . 101.3154 |. ..303,946 |. .305,998 |.. .5.970 |......5.201 ....08/22/2024 .. 02/20/2031
78398D-AD-9 ..... [SBALT 24C A4 - ABS . 1AFE .. ...99.4202 |. ..581,608 |. .584,898 |.. 4,420 |......4.471 ....09/09/2024 .. 03/20/2029
78403D-AV-2 ..... SBATOW 2021-2 C - ABS 1FFE .. ...92.3152 |. .. 2,908,314 |. .3,145,217 |.. ......1.844 ....10/08/2021 .. 10/16/2051 ...
78403D-AZ-3 ..... SBATOW 221 1C - ABS 1.F FE ..|... . 102.4117 |... 2,882,889 |.... 291718 [0 e (10,252) [0 feeel0 62599 ) 5.417 ...08/23/2024 ...|....11/15/2052 ...
78403D-BD-1 ..... SBATOW 2024-1 1C - ABS . | 1R FE L ...97.8438 |... 978,438 |.... . 1,000,000 |..onoeeeiennnnnnn Jovviiiiiiinn0 o0 0 4.831 |...... 4.831 ....09/10/2024 ...|....10/15/2054 ...
78433D-AC-8 ..... SEB4P 2024-1 A2 - ABS ... .. 2.CFE ..|... . 102.5235 |... ..1,660,880 |.... e 1,659,748 |0 e (183) [0 [0 7.386 |...... 6.861 ....12/18/2024 ...|....04/30/2054 ...
78433L-AG-1 ..... EIX 2023-A A1 - ABS .. 1.AFE ..|... ...96.6120 |... 3,618,633 |.... +...3,806,062 |......ccevvnnnnnn oeveinnnn (1,484) |oenniniinnnnl0 o0 e 4.697 |...... 4.470 ....00/13/2024 ...|....06/15/2042 ...
78435V-AC-6 ..... SFAST 2024-01 A3 - ABS . .. 1.AFE ..|... . 100.3782 |... 1,821,864 |.... e 1,822,558 |0 e (U517) [0 e l0 e 4.950 |...... 4.740 ...08/22/2024 ...|....05/21/2029 ...
78449A-AA-0 ..... SLAM 2021-1 A - ABS .. 1.F FE ..|... ...91.0986 |... .. 288,886 |oveveiiiiiinnnn0 et 7728 0 [0 2.434 |...... 6.643 ....03/16/2023 ...|....06/15/2046 ...
T84490M-AA-4 ..... S\B 2021-D A1A - ABS .... .. 1.AFE ..|... ...91.9627 |... 169,854 |.... 168,258 |0 e 2,058 0 [0 1.340 |...... 4.770 ....07/20/2022 ...|....03/17/2053 ...
7844M-AC-0 ..... S\B 2021-D B - ABS .... .. 1.CFE ..|... ...84.2431 842,431 |.... 999,418 o0 [ B8 0 0 2.310 |...... 2.331 ...08/10/2021 ...|....03/17/2053 ...
78449X-AA-0 ..... S\B 2020-B A1A - ABS . 1AFE .. ...92.6621 ..500,626 |. ..540,270 .501,556 |.. .1.290 |......5.065 ....12/13/2024 .. 07/15/2053
78520E-AG-1 ..... SDCP 241 A2 - ABS .. 1FFE .. . 100.4673 |. ..2,511,684 |. .2,500,000 .2,548,139 |.. .6.000 |......5.497 ...08/23/2024 .. 04/20/2049
80280B-AB-4 ..... SBCLN 24B B - ABS .. .1.DFE .. ...99.8500 |. ..823,763 |. ..825,000 .825,000 |.. .4.965 |......4.965 ....12/10/2024 .. 01/18/2033
80285U-AF-8 ..... SDART 2022-3 C - ABS . 1AFE .. ...99.5191 .. 2,288,939 |. .2,300,000 .2,288,448 |.. .4.860 |......4.911 ...08/22/2024 .. 08/15/2029 ...
80290C-AE-4 ..... SBCLN 2021-1 B - ABS . L2.AFE .. ...99.8068 |. L A412 ......1.833 |...... 1.833 ....12/13/2021 .. 12/15/2031 ...
80290C-AS-3 ..... SBCLN 22A B - ABS .. 2.AFE ..|... . 100.0184 |... 56,556 |...eieiiiennnnnnn 86,500 [ooviiiiiiiiinnn0 e 140 [0 0 [ 5.281 |...... 5.781 ....10/24/2022 ...|....05/17/2032 ...
802920-AD-0 ..... SDART 2024-5 A3 - ABS ... 1.A FE . ...99.7983 |... ..330,000 |oeeerrnnneeeennnn329,749 |0 e (24 |0 0 e 4.620 |...... 4.983 ....10/16/2024 ...|....11/15/2028 ...
802927-AE-3 ..... SDART 2023-4 B - ABS .... |- 1.CFE ... . 101.2564 |... ..654,000 |..oeeiinnnnnnnnnn863,432 [0 i (256) [0 0 e 5.770 |...... 4.985 ....12/12/2024 ...|....12/15/2028 ...
81761T-AG-0 ..... SERV 2021-1 A22 - ABS ... .. 2.CFE ..|... ...81.7314 |... . 661,286 |.eevvveneeeeenn 661,286 [oeeeeeeennieen0 o0 0 [0 e 3113 |...... 1.716 ...07/26/2021 ...|....07/31/2051 ...
81800U-AG-0 ..... NWML 6 C - CDO .. 1.F FE ..|... . ...99.7359 |... ..920,000 |oeevvrinnennnnnn820,000 fouenniiiiinnnnd0 o0 o0 [0 e 6.421 |...... 6.512 ....10/18/2024 ...|....01/20/2038 ...
826934-AC-5 ... SRFC 2022-3 C - ABS .. 2.BFE ..|... ... 85,597 |...99.9557 |... . 85,617 |eeeeiiiee 85,600 [oeeeieiiienl0 e 740 [0 0 e 7.630 |...... 7.768 ...10/12/2022 ...|....07/20/2039 ...
83100A-AA-0 ..... SLAM 241 A - ABS ... 1FFE .. ,730,856 |...97.8905 |. 1,734,114 | 1,771,484 1,731,106 |.. .5.335 |[......5.969 ....12/23/2024 .. 09/15/2049 ...
83406T-AC-6 ..... SOFI 2020-A BX - ABS . 1.B FE .. ...85.6025 |. ..214,006 |. ..250,000 .209,428 |.. .3.120 |......6.021 ....12/20/2024 .. 05/15/2046
83438L-AB-7 ..... SOLRR 2021-1 B - ABS . .2.BFE .. ...88.9873 |. ..671,895 |. ..755,046 .755,039 |.. .3.432 |......3.432 ...11/06/2021 .. 10/15/2046
83546D-AN-8 . SONIC 2021-1 A21 - ABS .. .2.BFE .. ...89.2161 ..690,533 |. . 774,000 .681,957 |.. .2.190 |......5.971 ....12/23/2024 .. 08/21/2051
83546D-AQ-1 ..... [SONIC 2021-1 A22 - ABS .2.BFE .. ...81.7009 |. ..1,185,685 |. . 1,451,250 ,451,250 |.. ......2.636 |......2.651 ....07/29/2021 .. 08/21/2061 ...
836131-AG-9 ..... SNDPT 6RR D - CDO .. 3.AFE ..|... ...94.7957 |... ,000,000 .. 947,957 |evevueee (77,185) [ (22,242) |0 [0 s 8.279 |...... 7.575 ...01/21/2021 ...|....10/20/2031 ...
83615C-AC-0 ..... SNDPT XXVIII B - CDO .... .. 1.CFE ..|... .100.1618 |... 835,000 |oeeveiiiiiiennnn0 [0 0 0 6.537 |...... 6.587 ....12/18/2020 ...|....01/26/2032 ...
85236K-AE-2 ..... SIDC 211 A2 - ABS .. 1.G FE ..|... ...96.1253 |... 10 665,000 |-eeeeneeeeennn0 o0 0 0 1.877 |...... 1.884 ....08/12/2021 ...|....03/26/2046 ...
85236K-AF-9 ..... SIDC 231 A2 - ABS |- 1.GFE L . 100.3236 |... 2,927,113 [0 e (3,927) [0 [0 5.900 |...... 5.348 ....08/23/2024 ...|....03/25/2048 ...
85236K-AN-4 ..... SIDC 241 A2 - ABS |- 1.GFE L. ...99.8187 |... 5,118,650 |o.eneeeeennneenn0 e (10,452) [0 e l0 e 5.900 |...... 5.172 ...08/23/2024 ...|....03/25/2049 ...
86613X-AG-0 ..... FIBER 231 A2 - ABS .... .. 1.G FE ..|... . 100.2408 |... . e 133,217 o0 686 |0 [0 5.600 |...... 6.141 ....02/17/2023 ...|....02/20/2053 ...
87167Q-AE-8 ..... SYMP XXIV B - CDO .. 1.CFE ..|... . 100.15% |... . 1,175,000 |.. ,175,000 [oeeeeeiiiiee 0 0 [0 0 e 6.538 |...... 6.59 ...12/08/2020 ...|....01/23/2032 ...
87342R-AG-9 ..... BELL 2021-1 A21 - ABS ... .. 2.BFE ..|... ...93.7399 |... 828,895 |.... ..884,250 |.. 871,402 0 [ (24,230) |0 [0 1.946 |...... 2.652 ....01/27/2022 ...|....08/25/2051 ...
87342R-AJ-3 ..... [BELL 2021-1 A23 - ABS .2.BFE .. ...83.9802 |. ..825,105 |. ..982,500 .982,500 |.. ... 2.542 |......2.550 ...08/11/2021 .. 08/25/2051 ...
88240T-AA-9 ..... ERCOTT 2022 A1 - ABS ... L 1AFE ... .. 1,613,602 )...97.0093 |.............. 1,576,601 |.... . 1,625,206 |. 613,971 |0 370 0 0 4.265 |...... 4.424 ...08/19/2024 ... |....08/01/2036 ...
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88240T-AB-7 ..... ERCOTT 2022 A2 = ABS ......ccvvvvnnirviinnnnnienrnnnnnnns oo ven | s 4 s L TAFE e 1,536,210 |...96.4325 |.............. 1,446,487 | 1,500,000 [...oeeeennnnn 1,635,564 |....ccovvnnnnnnn (0 N (71123 1 AN | N AU | B RN 4.966 |...... 4.727 [FA ...... ....08/19/2024 ... [....02/01/2044 ...
88315L-AL-2 ..... TMCL 211 A - ABS ... (V- 4 .. |- 1LFFE L 1,267,700 |...90.2069 [.......cccennn 1,210,216 |.... ....1,278,231 0 [ 1,462 |0 o0 e 1.680 |...... 4.384 | MON ....12/19/2024 ...|....02/20/2046 ...
88315L-AQ-1 ..... TMCL 212 A - ABS ... [CRR—. 2. | 1R FE L ...3,144,104 ...91.2885 |...........eee 2,870,718 |.... ... 3,144,399 O e 88 o0 [0 2.230 |...... 2.233 | MON ....03/24/2021 ...|....04/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. (V- 2. |- 1LFFE L .. 520,577 |.. 86.8607 |... O e (40) |0 o0 e 1.940 |...... 1.993 [ MON ....08/03/2021 ...|....08/20/2046 ...
88315L-AT-5 ..... TMCL 2021-3 B - ABS .. [CRR—. 4 .. .. 2.BFE ..|... 1,465,984 |...84.0444 |... . O e 124 0 [0 2.430 |...... 2.462 | MON ....08/03/2021 ...|....08/20/2046 ...
884887-AE-0 ..... TPRK 1 B1 - CDO . 1.CFE ..|... .. 4,175,000 |. 100.1005 |.............. 4,179,196 |.... ....4,175,000 O 0 0 [0 6.418 |...... 6.469 [ JAJO ...08/22/2021 ...|....04/17/2034 ...
89238G-AD-3 ..... TLOT 2024-A A3 - ABS . 1AFE L) .. 1,419,086 |. 100.6883 |... 1,409,636 |.... ... 1,415,245 O e (3,841 |0 0 e 5.250 |...... 4.132 | MON ...10/01/2024 ...|....04/20/2027 ...
89239T-AE-2 ..... TAOT 2024-D A4 - ABS . 1AFE ... ...99.1484 |... O e 0 [0 e 4.430 |...... 4.519 | MON ....10/10/2024 ...|....04/15/2030 ...
89642D-AA-6 ..... TRNTS XVI A1 - CDO . LAFE .. . 100.0939 |. .. 4,604,319 |. .0 .6.059 |......5.347 | JAUO .... ....08/04/2021 .. 07/20/2034
89656G-AA-2 ..... TRL 211 A - ABS .. .CFE .. ...90.6586 |. ..778,980 |. .0 .2.260 |......2.261 ...06/22/2021 .. 07/19/2051
89656G-AC-8 ..... TRL 241 A - ABS .. .1.CFE .. ...98.4333 |. .. 415,474 |. .0 ......5.780 |......5.691 . ....12/23/2024 .. 05/19/2054 ...
89656R-AA-8 ..... TRL 221 A - ABS .. 1.FFE ... ...94.0517 |... 348,111 |.... .. . O e (D o0 o0 e 4.550 |...... 4.550 | MON ...04/20/2022 ...|....05/19/2052 ...
89680H-AE-2 ..... TCF 211 A - ABS 1FFE ... ...88.8339 |... 877,513 |.... ..987,813 |.. LU RNt I N | N RPN | ) AN 1.860 |...... 1.888 | MON ....02/19/2021 ...|....03/20/2046 ...
915328-Al-8 ..... UPLND 1R A2R - CDO . AFE ... . 100.1814 |... ..1,001,814 |.... .1,000,000 |.. O [0 0 [0 e 6.529 |...... 6.582 | JALO ... ....04/25/2018 ...|....04/21/2031 ...
91823A-AU-5 ..... VBTEL 2022-1 C21 - ABS . | 1R FE L ...94.5171 |... .1,430,000 |.. LI RN | I N | RPN | B SN 3.1%6 |...... 3.177 | MON ....02/18/2022 ...|....02/15/2052 ...
92212K-AE-6 ..... VDC 231 A2 - ABS |- 1.GFE L. . . 101.2082 |... O 0 0 o0 6.316 |...... 6.400 | MON ....08/15/2023 ...|....03/16/2048 ...
92330E-AR-8 ..... VENTR 19RR BRR - CDO . .. 1.AFE ..|... .. 997,069 |. 100.2153 |... 1,002,153 |.... O [ (15,454) |0 0 6.818 |...... 6.444 | JALO ... ... 76,003 |....12/10/2021 ...|....01/15/2032 ...
92331N-AE-6 ..... VENTR XXX B - CDO .. 1.AFE ..|... 1,937,000 |. 100.1580 |.....cceeennn 2,003,161 |.... ....1,948,190 0 [ (5,834) |0 [0 6.518 |...... 7.546 | JALO ... .. 145,923 |....01/19/2023 ...|....01/15/2031 ...
92332N-BA-2 VENTR 38R DR - CDO . .. 2.BFE ..|... .. 1,900,000 |...98.9187 |... 1,879,456 |.... .... 1,900,000 O o0 o0 [0 8.801 |...... 8.902 | JALO ... .. 184,178 |....11/05/2021 ...|....07/30/2032 ...
92557E-AL-7 ..... [VIBR XIV C - CDO ... .2.CFE .. 1,380,000 |. 100. 1466 |. 1,382,023 |. .1,380,000 |.. .0 .8.629 |......8.727 ....08/05/2021 .. 10/20/2034
92912V-BA-2 . VOYA 2014-2 ARR - CDO 1AFE .. 2,000,000 |. 100. 1961 .. 2,003,922 |. .2,054,730 |.. .0 .6.459 |......4.704 ....02/18/2020 .. 04/17/2030
92914R-BA-9 . VOYA 144RR A2A - CDO . .1.CFE .. 1,000,000 |. 100.1624 |. ..1,001,624 |. .1,000,000 |.. .0 .6.518 |......6.557 ....07/10/2018 .. 07/14/2031
92915C-AU-8 ..... [VOYA 2016-1 BR - CDO . 1FFE .. . 100.2177 |. ..791,720 |. .832,035 |.. .0 .6.679 |......4.978 ....04/06/2018 .. 01/21/2031 ...
92916M-AF-8 ..... VOYA 171R A1R - CDO .. 1AFE .. . 100.1152 |. ..222,249 |. .221,993 |.. .0 ......5.859 |......6.687 ...04/30/2021 .. 04/17/2030 ...
929161-AE-9 ..... INGIM 2013-2 A2B - CDO .. .. 1.CFE ..|... . 100.2035 |... 526,068 |.... s ....545,392 O [ (15,495) |0 o0 6.287 |...... 4.671 ....08/16/2018 ...|....04/25/2031 ...
92917J-AE-T7 ..... VOYA 2018-2 B1 - CDO .... .. 1.CFE ..|... .. 999, . 100.1091 |.oeeeennnnnnns 1,001,091 |.... 000,000 ....1,013,686 0 [ (15,648) |oeeeeeeeen0 [0 6.468 |...... 6.028 ...12/09/2021 ...|....07/15/2031 ...
92917N-AW-8 ..... VOYA 191RR A1R - CDO .... .. 1.AFE ..|... 1,375,000 |. 100.2311 |.eeverennn 1,378,177 |.... 375,000 .... 1,375,000 O 0 0 [0 6.026 |...... 5.980 ....00/27/2024 ...|....10/15/2037 ...
92918B-AS-2 ..... VOYA 2019-4 BR - CDO .... .. 1.CFE ..|... .. 1,250,000 |. 100.1795 |.....eenneeeen 1,252,243 |.... .1,250,000 |.. .... 1,250,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.668 |...... 6.693 ....12/14/2021 ...|....01/16/2035 ...
92918H-AK-6 ..... VOYA 2020-2 DR - CDO ... .. 2.CFE ..|... .. 1,500,000 |. 100.1024 |.............. 1,501,537 |.... .1,500,000 |.. .... 1,500,000 O o0 o0 [0 7.979 |...... 8.063 ....08/06/2021 ...|....07/19/2034 ...
94950A-A0-3 WELF 2020-2 BR - CDO .... .. 1.CFE ..|... .. 2,000,000 |. 100.0858 |.............. 2,001,716 |.... .2,000,000 |.. ....2,000,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.668 |...... 6.710 ...08/11/2021 ...|....07/17/2034 ...
94951C-AC-9 ..... [WELF 242 B1 - CDO .. .1.CFE .. 1,660,000 |. 100.0000 |. ..1,660,000 |. .1,660,000 .1,660,000 |.. .0 .6.054 |......6.072 ....12/19/2024 .. 02/25/2038 ...
95058X-AL-2 ..... WEN 211 A22 - ABS .. .2.BFE .. 138,466 |...84.9153 |. .. 114,720 |. ..135,099 187,255 |.. .0 2775 |...... 2.464 ....07/16/2021 .. 06/15/2051
96043C-AE-0 ..... WLAKE 243 B - ABS .. .1.CFE .. ,484,910 |...99.5688 |. .. 1,478,597 |. 485,000 .1,484,919 |.. .0 4.720 |......4.723 ...10/08/2024 .. 11/15/2029
96043R-AD-9 ..... [WLAKE 241 A3 - ABS . 1AFE .. . 100.6653 |. ..291,929 |. 290,000 .290,882 |.. .0 .5.440 |......5.145 ...08/22/2024 .. 05/17/2027
96328G-BT-3 ..... WFLF 242 A1 - ABS .. 1AFE .. . 100.2483 |. ..681,688 |. 681,065 |.. .0 ......4.870 |......4.777 ... 12/17/2024 .. 06/21/2039 ...
97064F-AB-1 ..... WESTF 2020-A B - ABS .... |--2.BFE ... ...92.6029 |... ....547,826 0 e 156 |0 o0 e 4.212 |...... 5.154 ....12/13/2024 ...|....03/15/2045 ...
97064G-AA-1 ... WESTF 2021-A A - ABS .... | 1R FE L ...88.1973 |... ....744,429 LU R LTI N | I RPN | ) AN 3.104 |...... 7.138 ....06/29/2022 ...|....05/15/2046 ...
97064Y-AA-2 ..... WESTF 2023-A A - ABS .... 4 | LFFE L . 104.3692 |... ....925,005 O e B 772) |0 [0 e 8.000 |...... 6.240 ....00/04/2024 ...|....10/15/2048 ...
98164H-AD-0 ..... WOART 2024-B A3 = ABS .....cevvuniiviiinniniiniinninnnns foen vee | s 4 s .. 1.AFE ..|... . . 101.3427 |... .... 4,477,065 LU R (| 151/ DN AU | I RPN | B AN 5.270 |...... 4.473 ....08/26/2024 ...|....09/17/2029 ...
98875J-AS-3 ..... ZAIS 2016R AR - CDO .... (V- 45 ... .. 1.AFE ..|... .. 1,500,000 |. 100.1574 |... .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 6.299 |...... 6.351 ....10/14/2021 ...|....10/20/2034 ...
98875J-AY-0 ..... ZAIS 2016R BR - CDO ... [CRR—. 45 ... .. 1.CFE ..|... .. 1,000,000 |. 100.1960 |... . ....1,000,000 I RN | N | RPN | ) SN 6.879 |...... 6.948 ...10/14/2021 ...|....10/20/2034 ...
989790-AA-1 ..... ZIPLY 241 A2 = MBS ..iireiiiiiiiiiiiaeeeeenni e e eennnnns foen ven | nenees 4 ..o |- 1.GFE ..[|... ...1,567,039 |. 102.3824 |.............. 1,561,331 |.... .... 1,566,550 O e (489) |0 [0 6.640 |...... 5.982 ...12/18/2024 ...|....04/20/2054 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 414,560,171 [ XXX 409,310,943 415,291,726 416,888,818 84,533 (1,085,662) 0 0 XXX XXX XXX 3,830,005 18,485,621 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,850,498,280 | XXX 1,738,007, 494 1,846,304, 169 1,846,954,277 528,330 (1,838,388) 386,418 0] XXX XXX | XXX 17,778,488 63,461,826 XXX XXX




€eoL3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 XXX XXX XXX
25538*-AB-4 ..... Diverzify Intermediate LLC - Second Amen .. 5. ...88.7200 |......oeeeeennnn 275,685 |ouniniinnnnnn310,736 [ 310,736 |0 [0 0 001400202000 0.000 ...08/08/2023 ...|....05/11/2027 ...
02155U-AC-6 . Alternate Solutions Health Network, LLC- 5 ...98.2500 |. .0.29% ....01/17/2019 .. 12/31/2023 ...
03460#-AA-1 ... ANESTHESIA CONSULTING & MANAGEMENT, LP . 5 .0.053 ...06/12/2024 .. 12/31/2025 ...
03460#-AA-1 ... ANESTHESIA CONSULTING & MANAGEMENT, LP . 5 N .. ......0.000 ....06/21/2024 .. 12/31/2025 ...
03460#-AC-7 ..... ANESTHESIA CONSULTING & MANAGEMENT, 5. ...99.0000 |... 956,216 |oeeeeieiennnnn0 [0 0 000000082 L 0.053 ....10/08/2021 ...|....12/31/2025 ...
03460#-AD-5 ..... ANESTHESIA CONSULTING & MANAGEMENT, 5 . ...99.0000 |... 273,205 |eeeeeieeeeeenn0 o0 0 00000082 . 0.053 ...10/08/2021 ...|....12/31/2025 ...
05553H-AC-6 ..... BCM One, Inc. - Revolving Credit 5. ...99.2500 |... . L2871 12,774 e (O) 0 [0 0]l 0,045 0.046 ....00/28/2023 ...|....11/17/2027 ...
05585P-AC-0 ..... BPC Holding |11 Corp. - Term Loan (2017) . 5 .. ...99.0000 |... ,500,758 |.... 1,515,917 v 1,515,917 [0 0 [0 k0011202052 . 0.053 ....08/04/2021 ...|....07/28/2026 ...
05622*-AB-3 ..... BCM One, Inc. - Delayed Draw Term Loan .... 5. .. 333,950 |...98.7600 |... 329,800 |.... 329,809 |..evvnivrieinnnn0 o0 0 [0 0000045 L 0.046 ....06/30/2023 ...|....11/17/2027 ...
05622*-AC-1 ..... BCM One, Inc. - Initial Term Loan .. 5 . ,055,146 |...99.2519 |... ,047,252 |.... J047,252 |0 [0 [0 0 [e00.045 . 0.046 ...01/25/2022 ... |....11/17/2027 ...
08658D-AF-6 ..... BESTOP, INC. ..ovviiviiiiiiiiiiiieeeees 5. ...3,851[...97.0000 |[.....cevvvnneeeennn 3,479 |ovininiiiiinnn . 3,587 [ 3479 e (1) [0 0 [0 0000002052 . 0.054 ....06/18/2019 ...|....01/31/2025 ...
09238P-AB-5 ..... Blackhawk Industrial Holdings, Inc. - In .... 5 .. .. 806,815 |...99.0000 |... ... 806,815 |oeeueeee. (1,472) [ 1,446 e 0 0 00000050 ... 0.051 ...02/05/2020 ...|....09/17/2026 ...
09238P-AD-1 . Blackhawk Industrial Holdings, Inc. - Re . 5 . 88,198 |...97.0000 |. ..85,552 |.. .0.051 ....06/27/2024 .. 09/17/2026
127516-AA-2 ... CPC Millennium Acquisition LLC - Revolvi . 5 134,797 |...97.7300 |. 134,797 |.. .0.046 ....10/23/2023 .. 11/30/2026
127518-AB-0 ..... CPC Millennium Acquisition LLC - Intial 5 ,237,811 ...99.0000 |. . ,237,811 |.. ......0.046 ....10/31/2022 .. 11/30/2027 ...
23302E-AB-2 ..... DAS Purchaser 2 Corp. - Term Loan 5 .. .. 903,959 |...97.7500 |... 891,216 |.... 911,730 [oeeeeeeeiieeend0 e 1,785 [0 eeiiinl0 0002000048 ).l 0.048 ...08/23/2020 ... |....04/30/2027 ...
23302E-AC-0 ... DAS Purchaser 2 Corp. - Revolving Loan .... 5. ...97.7500 |... 46,385 | 47,452 46,385 [ (1,068) [0 0 00,048 0.048 ....09/06/2024 ...|....04/30/2027 ...
23302E-AD-8 ... DAS Purchaser 2 Corp. - Delayed Draw Ter .. 5 . ...97.7500 |... 096,352 |eeiiiiiee e 98,570 [ 98,570 |0 [0 [0 |0 [000.048 0.048 ....03/04/2021 ...|....04/30/2027 ...
25538*-AB-4 ..... Diverzify Intermediate LLC - Second Amen .... 5. ...88.4200 |.................937,001 |.......eeeenn 1,089,716 [ocennnnnn 1,099,716 |oveeeneiiiennnn o0 el [0 0000000082 . 0.053 ....02/11/2022 ...|....05/11/2027 ...
25538*%-AC-2 ... Diverzify Intermediate LLC - Revolving L .... 5 .. ...88.2500 |...covvuuieeennn225,667 |ounnniiiiennnnnnn255, 718 [ 285,718 |0 o0 0 [0 ] 000052 0.053 ....07/03/2024 ...|....05/11/2027 ...
29916C-AC-9 ..... EVANS FOOD GROUP LTD. .eeevvvvrvvvnnnieiinnnns 5. L..96.5000 |....oovniinnnnnnn 25,825 |ouiiiiiiiiinnnnn 26,762 [ooniiiiinnn 25,825 |niiiee (937) [0 |0 [0 ]000.045 L 0.045 ....00/28/2023 ...|....08/02/2025 ...
34960#-AA-1 ..... Fortis Payment Systems, LLC - Amendment ... 5 .. ...99.0000 |... 834,231 |0 o0 0 [0 0000052 . 0.053 ...11/08/2021 ...|....02/13/2026 ...
34960#-AB-9 ..... Fortis Payment Systems, LLC - Amendment ... 5. ...98.9100 |... ,233,870 |ovveeeeiiinnnnnd o0 0 [0 00000082 L 0.053 .. 139,091 |....12/16/2022 ...|....02/13/2026 ...
38120#-AA-9 ..... Golden State Dermatology Managment, LLC 5 ...99.0000 |. .0.048 110,335 |....11/08/2021 .. 09/04/2025
38120#-AB-7 ..... Golden State Dermatology Managment, LLC 5 ...99.0000 |. .0.048 . 56,567 |....06/01/2023 .. 09/04/2025
38120#-AC-5 ..... C.P. Converters, Inc. - Tenth Amendment 5 ...99.3000 |. .0.061 136,408 |....07/14/2023 .. 03/31/2026
38120#-AC-5 ..... Golden State Dermatology Managment, LLC -5 ...99.5300 |. .0.048 ...11/08/2021 .. 09/04/2025 ...
421933-B#-8 ..... HEALTH MANAGEMENT ASSOCIATES, INC. ...... .15 ...99.0000 |. ......0.051 ....10/04/2021 .. 09/24/2026 ...
456190-AA-4 ..... Reliance Label Solutions, LLC - Revolvin . 5. ...99.0000 |.....covnnreeennnn 10,019 |oenennnninnnn 10,121 10,019 e (101) o0 0 [0 0000000082 . 0.053 ....07/01/2024 ...|....06/30/2027 ...
456190-AB-2 ..... IDENTCO INTERNATIONAL COMPANY, LLC ... 5 . ...99.0000 |.............. 1,022,889 |.............. 1,033,221 [....ceennnnnn 1,022,889 |oveeenceennnn0 [0 0 [0 0000050 .. 0.051 ...10/05/2021 ...|....06/30/2027 ...
51945#-AA-5 ..... Lavie Group, Inc. - Revolving Loan ... 5. ...92.0000 |....covnniennnnn 62,918 |oiiniiiiinnnn 68,389 [ 82,918 | (5471 [0 0 0014000202000 0.000 ....04/09/2024 ...|....10/12/2027 ...
51945#-AB-3 ..... Lavie Group, Inc. - Initial Term Loan 5 . ...99.0000 |....coeennnenn 978,599 |.oiinnnnnnn... 988,483 [ 978,599 | 285 [0 |0 [0 ]l 0.085 L 0.056 ....10/18/2021 ...|....10/12/2027 ...
62031*-AA-2 ..... NMC Skincare Intermediate Holdings - Ini .. 5. ...99.5000 |.....oovnnnnnnnn 137,349 | 138,039 [ 137,349 | (B12) [ 612 |0 [0 ]4000.050 0.051 ....11/16/2018 ...|....11/02/2026 ...
62931*-AB-0 ..... NMC Skincare Intermediate Holdings - Rev .. 5 .. 1..98.2500 |..eeevnniiieeennnn 9,653 | 9,825 [0 9,658 | (172) [0 0 [0 ]100.050 . 0.051 ...07/08/2024 ...|....11/02/2026 ...
62931*-AC-8 ..... NMC Skincare Intermediate Holdings - Ini 5 ...99.5000 |. .0.051 ....02/21/2020 .. 11/02/2026 ...
67098*-AA-0 ..... OIA Acquisition, LLC - Effective Date Te . 5 ...99.0000 |. .0.053 ....10/25/2021 .. 10/19/2027
67098*-AB-8 ..... OIA Acquisition, LLC - Delayed Draw Term . 5 ...99.5000 |. .0.053 ...12/13/2021 .. 1071972027
67098*-AC-6 ..... OlIA Acquisition, LLC - Revolving Credit 5 ...86.4300 |. .0.053 ... 12/27/2024 .. 10/19/2027
68636*-AD-1 ..... Orion Group HoldCo, LLC - First Amendmen 5 ...90.3500 |. . . ......0.058 ....06/15/2023 .. 03/19/2027 ...
68636*-AE-9 ..... Orion Group HoldCo, LLC - First Amendmen .. L5 .. ...99.0000 |... 794,561 |.... .802, e T9456 |0 0 0 [0 ]l 0.055 . 0.056 ...12/13/2021 ...|....08/19/2027 ...
694310-AB-8 ..... PF, LLC - Term A Loan 5. ...99.0000 |... ,439,755 |.... 1,454,298 e 1,439,785 [0 0 0 00000000052 . 0.053 ...01/04/2022 ...|....12/15/2026 ...
T4274B-AF-6 ..... Process Equipment, Inc. - Term Loan A .. 5. 1..97.0000 [eeevnnieeeeennieeee O e O e 0 0 o0 0 [0 ]...0.048 . 0.066 ....08/22/2019 ...|....09/06/2027 ...
T4274B-AG-4 ..... Process Equipment, Inc. - Revolving Loan ......ccoovifoen vun]cvnnnns 5 ...97.0000 J...oceieennneen. 25,304 it 26,087 i 25,304 | (313) 0 [0 01100048 ). 0.047 ...11/22/2023 ...|....09/06/2027 ...
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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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
750026-AB-4 ..... RMS BUYER, INC. ..vviiviiiniiiiiiiineeeceeiineeeevnnens foes ven | s L U 2.0 ... ...99.5000 |..oovvniiiiiiiiiiiinn O e [V S | N R o I R | R FPPN | I AR (N SN o 1 <1 T RN 0.056 |N/A ..... ....12/15/2023 ...|....06/10/2025 ...
875460-AA-4 ..... Tangent Technologies Acquisition, LLC - ... JU R I 5 e oo 48 ... ...99.5000 |.......unnnn.... 640,452 |l 643,670 |.................640,452 |.......... (1,150) [......ceeet 1,052 |oeeeniiniieeennn0 foeeiiiieininnn 0 ].....0.048 ... 0.048 |N/A ... ...12/18/2018 ...|....11/30/2027 ...
87546@-AB-2 ..... Tangent Technologies Acquisition, LLC - ... foee von ] ennnns L U 48 ... L..97.2500 |...oovninnnnnnn 126,737 Lot 130,320 [ooveevennnennnn 126,737 veeen e (3,584) [0 0 010000048 L 0.048 [N/A ..... ....07/15/2024 ...|....11/30/2026 ...
903818-AA-6 ..... US Fertility Enterprises, LLC - Revolvin .. 5.. 2.APL . 100.0000 |.. 25,044 |ooeeiieeennnnn 25,044 |0 |0 [0 0112002000 . 0.000 |N/A ... 0 875 |....07/19/2024 ...|....12/21/2027 ...
91727J-AC-3 ..... Urology Management Holdings, Inc. - Dela 5. ....2.B .. ...99.5826 |...oovviiiiiiiiiien O e [V S | N R o R | R EPPN | I AR (N SN o 1 <78 RN 0.053 (N/A ... 0 .9,690 |....11/01/2021 ...|....06/15/2027 ...
91860#-AC-8 ..... VPET USA, LLC - Revolving Loan ..... 5. 3.APL ...99.0000 |.. 83,925 | 83,085 e (87) o0 0 fel0 0100000058 | 0.058 |N/A ... 0 ... 51,656 |....01/05/2024 ...|....12/31/2026 ...
91860#-AD-6 ..... VPET USA, LLC - Third Amendment Term Loa 5. 3.APL ...99.0000 |.. .. 1,497,804 1,482,826 |evvenieeiinnnn0 [0 0 [0 0000088 . 0.058 |N/A ... 0 .. 127,514 |....01/07/2022 ... |....12/31/2027 ...
97143*-AA-2 ..... Wilmar, LLC - Revolving Loan ........ 5. 2.BPL ...99.0000 |.. .. 42,974 2,974 |0 |0 [0 0 [200.050 . 0.051 |N/A ... 0 ... 538 |....07/03/2024 ...|....12/30/2027 ...
97143*-AB-0 ..... Wilmar, LLC - Initial Term Loan ......coovvvvvvvvnnnnns fooe ven | nnnnns 5 e 2.BPL 336,632 [...99.0000 [......cevennnnnns 333,266 [....cceunninnns 336,632 |.... 336,632 ceveeeennenennnn0 [00.050 . 0.051 [N/A ..... 0 34,909 |....01/06/2022 ...|....12/30/2027 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 23,310,738 [ XXX 22,840,760 23,410,739 23,113,976 (48,481) 0 XXX XXX 513 2,346,719 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 23,310,738 | XXX 22,840,760 23,410,739 23,113,976 (48,481) 4,998 0 XXX XXX 513 2,346,719 XXX XXX
2419999999. Total - Issuer Obligations 2,427,617,962 [ XXX 2,277,967,047 2,406, 105,029 2,412,018,064 364,390 (1,846,689) 0 XXX XXX 20,964,523 60,422,704 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 362,303,335 [ XXX 331,986,720 363,161,855 363,983,093 0 (1,138,549) 0 XXX XXX 1,177,502 11,711,312 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 279,035,915 | XXX 242,130,359 243,373,846 261,700, 158 0 (3,921,634) 386,418 XXX XXX 1,072,080 13,483,915 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 437,002,494 | XXX 430, 430, 205 437,593,172 439,127,272 84,533 (1,118,132) 0 XXX XXX 4,095,758 19,098,605 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 23,310,738 [ XXX 22,840,760 23,410,739 23,113,976 (48,481) 4,998 0 XXX XXX 513 2,346,719 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 3,529,270,445 | XXX 3,305, 355,090 3,473,644,642 3,499,942, 563 400,441 (8,020,007) 386,418 XXX XXX 27,310,376 107,063,255 XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1A$ ... 1,483,144,339 1B..$............. 80,555,245 1C..$........... 250,850,016 1D ..$........... 197,726,371 1E.$.......... 269,019,146 1F ..$ .......... 319,284,177 1G.$.......... 338,368, 766
1B I T 8. 245,016,653 2C..$ . 129,256,043
1C 8. ...1,944 491 3C..$ ....892,367
1D 8. 813,573 4C..$ .. 29,304
1E O S 0 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes Dividends Change in Book/Adjusted Carrying Value 18
3 10 1 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
nation
Total Foreign Modifier
Current Year's Exchange and
Other-Than- | Total Change in | Change in SVO
CUSIP Amount Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- Declared Received Impairment | Carrying Value Carrying strative
fication Description Code |[eign Fair Value Actual Cost but Unpaid During Year Recognized (13 -14) Value Symbol
31338@-10-6 ... [FEDERAL HOME LOAN BANK OF PITTSBURGH .......eeeeenees L PP PPPPT IR A PP 6,300.000 630,000 630,000 |-eveeneeerrmnninneeeen O i 41,322 e O i O e [0 [ 0[.. 04/05/2016 ..|...... ..eee
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 630,000 630,000 41,322 0 0 0 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 630,000 630,000 41,322 0 0 0 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 0 0 0 0 XXX

296698-10-9 ... [Essent Solutions, LLC w.ovooeorereresrsresnerisrcnes [ [, | 1.000 198,345 Nl o A T T I (13,976) |oovovovovceiceneereen. |- 08/19/2010 . cooes e
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 198,345 300,000 0 0 (13,976) 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 198,345 300,000 0 0 (13,976) 0 XXX

cl3

5989999999 - Total Common Stocks

828,345

930,000

41,322

o

(13,976)

5999999999 - Total Preferred and Common Stocks

828,345

930,000

4,322

o

(13,976)

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

PR R NI E

0 1B.. .0 1C.

0 2B.. .0 2C..

0 3B.. 0 3C.
....0 4B.. 4C.
....0 5B.. 5C.
.0

.0 1G.$ ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-JP-7 . .. |UNITED STATES TREASLRY .... .|....01/04/2024 ... |RBS SECURITIES INC .. .... 4,430,780 |.. .... 4,400,000 |..
91282C-JR-3 .. .. |UNITED STATES TREASURY .... . |--..01/17/2024 ... |Various ... 1,447,334 |.. .... 7,525,800 |..
91282C-JIi-2 ......... UNITED STATES TREASLRY ... .|....02/26/2024 ... |Various .. ... 40,656,223 |.. ... 40,925,600 |..
91282C-KD-2 ......... UNITED STATES TREASLRY ... ...03/06/2024 ... |Various .. .. .... 9,046,911 |.. .... 8,991,900 |..
91362*-AA-9 ......... Mor tgage Guaranty Tax and Loss Bond ...12/13/2024 ... [U.S. DEPARTMENT OF TREASURY ....iiieuuniiiiuuuuniiiiiiuniniieiiiusnsieeresunusseseeesnnssseesesnnnsseesesnnnnsessessnns |ennnnsseseesnnnnsessessnnnseeseess |ooseseeseesnnnnneeeees 59,000,000 f..oiiiiiuniniiiiinnnn 59,000,000
0109999999. Subtotal - Bonds - U.S. Governments 120,581,247 120,843,300 106,111
13063A-5E-0 .........| CALIFORNIA ST ..eeeviiiviiiiinininns ...10/01/2024 ... [Northern Trust .... ... 3,012,889 |.. .... 2,485,000 |.. ....518
70914P-MJ-8 .........[PENNSYLVANIA (COMMONWEALTH OF) .. ...08/07/2024 ... [Vells Fargo ... 1,964,225 |.. .... 1,910,000 |.. 50,023
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,977,113 4,395,000 50,541
64966S-EN-2 ......... |NEW QLS PP PP PPPTRPPUTPPTNN FTTTTTTTUUURRI R 04/22/2024 ... |Citigroup Global Markets, INC. evvuiiiiiieesseieeennsiseeeeeneeaaeeeennnasesennnssseeennnnsaseeennnnaeeeennnns | ............................................................. 190,380 eeunieieiniiieaeeennnns 210,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 190,380 210,000
313208-2L-5 ......... FH SD5279 - RWBS ....08/05/2024 ... [NOTEhern TRUST oeeeueeieeiiiie e e e e e e et e e e e e e e e e e e rne e e e e e mnnne e e e eennnneeeeennnnnaeeeernnnnnsneeenns |oennnnseeeeennnsseeeennnnnneeeeens |orviieeeeeennnnneeeens 9,940,501 |oeevvreneieeeniinns 11,246,325
31320T-ME-T7 ......... FH SD5757 - RMBS ... .|-...08/19/2024 ... | MORGAN STANLEY .... ... 13,657,871 |.. ... 14,896,305 |..
313200-D6-7 ......... FH SD8225 - RMBS ... .|--..08/07/2024 ... |Northern Trust .... ...10,527,160 |.. ...11,987,776 |..
313200-HY-2 ......... FH SD8347 - RMBS ... ...08/07/2024 ... Northern Trust .... .... 9,568,756 |.. .... 9,881,809 |..
3132E0-FH-0 ......... FH SD3768 - RMBS ... . [Northern Trust .... .. 7,497,403 |.. .... 8,293,014 |..
3136BS-BH-7 ......... FNR 2024-32 CB - CMO/RMBS ... . | GOLDMAN SACHS 3,755,500 |.. .... 3,700,000 |..
3137HC-FM-9 . ..|FHR 5397 EY - CMO/RVBS . . |BMO Capital Markets . . 4,482,102 . 4,521,667
3137HC-PX-4 . .. |FHR 5415 BW - CMO/RVBS . . | JP MORGAN .. . 1,011,914 . 1,000,000
3137HD-SI-1 ..|FHR 5429 LY - CMO/RMBS . 08/23/2024 ... [Northern Trust . . 3,432,805 . 3,400,000
3140NU-6J-3 ......... FN BZ0872 - CMBS/RMBS .|....08/07/2024 ... |NESBITT BURNS SECS INC ... ... 5,064,453 |.. .... 5,000,000 |..
3140NU-ZX-0 ......... FN BZ0757 - CMBS/RMBS .. o |---.08/07/2024 ... INESBITT BURNS SECS INC ...ereneeeeemenneeeeeeiiie e e e eeeet e e e e enee s e e e emene e e e e e mnnne e e e eennnnaeeeeemnnnaaeeeennn [oeeeeennnnsneeeennnnsseeeeennnnaes [oeerennnnneeeennnnas 3,939,152 |.. .... 3,900,000 |..
31400P-FN-4 ......... FN CB3771 - RMBS B I T €T O U R RS 2,442,550 |.. ... 2,633,921 |..
3140XH-GM-3 ......... FN FS2003 - RMBS ... . |--..07/29/2024 ... |Northern Trust .... ... 7,498,351 |.. .... 8,029,019 |..
3140XH-K4-8 ......... FN FS2114 - RMBS ... .|...08/05/2024 ... |Various .. 9,930,428 |.. ...10,211,741 |..
3140XL-SC-3 ......... FN FS5014 - RMBS ... .|--..08/05/2024 ... [Mitsubishi UFJ Securities .... 2,516,436 |.. .... 2,605,597 |..
31418D-7F-3 ......... FN MA4493 - RUBS ... .|-...11/07/2024 ... | JP MORGAN 0 2,923,046 |ueiinniiiiiiis 3,499,999 |..
31418E-LE-8 ......... FN MA4824 - RMBS ... ...08/19/2024 ... [NESBITT BURNS SECS INC ... ... 6,980,945 |.. .... 8,220,082 |..
31418E-UP-3 . .. |FN MA5089 - RMBS ... 08/07/2024 ... |Northern Trust . 11,528,252 12,213,344
341271-AH-7 . ..| FLORIDA ST BRD ADMIN FIN CORP REV . 10/01/2024 ... | JP MORGAN ..... . 3,001,498 . 2,830,000
34446A-BZ-0 . .| FOND DU LAC COUNTY ...eevvvnniiiiinnnnns 10/24/2024 ... |SAMUEL A RAMIREZ & COMPANY INC . .505,000 .505,000
45129Y-60-4 ......... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . . |--..10/23/2024 ... [MERRILL LYNCH & CO .... 1,860,000 |.. .... 1,860,000 |..
45129Y-6R-2 ......... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... . |-...10/23/2024 ... |MERRILL LYNCH & CO .. .... 1,000,000 |.. .... 1,000,000 |..
452024-GT-3 ......... ILLINOIS MUN ELEC AGY PWR SUPPLY SYS REV ... veer)|....08/07/2024 ... |Vells Fargo .... 1,508,275 |.. .... 1,390,000 |..
462590-NZ-9 . ..[ TOWA STUDENT LN LIQUIDITY CORP STUDENT L . ..|....08/16/2024 ...
544435-C3-2 .. .. |LOS ANGELES CALIF DEPT ARPTS ARPT REV .|--..08/07/2024 ... |Wells Fargo ..
54627R-AN-0 ......... LASGOV 22A A3 - ABS .|-...08/19/2024 ... |Northern Trust .... .. ..
54627R-AP-5 ......... LASGOV 22A A4 - ABS .|-...08/16/2024 ... |Various ... 2,214,481 |.. .... 2,285,000 |..
574205-HZ-6 . .. [MARYLAND ST ECONOMIC DEV CORP REV .. ...08/19/2024 ... [WELLS FARGO BANK N.A .... 4,032,160 |.. .... 4,000,000 |..
574205-JD-3 .. .. | MARYLAND ST ECONOMIC DEV CORP REV 08/16/2024 ... |JP MORGAN ........ . 1,290,000 . 1,290,000
57563N-AB-4 . ..MASEDU 18A A - ABS ... 11/22/2024 ... [Northern Trust . . 150, 163 . 156,522
59259Y-CA-5 .. .| METROPOL ITAN TRANSN AUTH N Y REV 08/08/2024 ... |Vells Fargo ..... . 1,015,677 .945,000

64613C-EZ-7 .
678908-4A-9 . .
70917T-8F-9 .........

..|NEW JERSEY ST TRANSN TR FD AUTH .
.| OKSDEV 2022 A2 - ABS .........cceeeees

.| MERRILL LYNCH & CO
09/13/2024 ...

JP MORGAN ........

.740,000
. 1,035,730

.740,000
. 1,000,000

PENNSYLVANIA ST HIGHER EDL FACS AUTH REV . |- 1073172024 ... |Northern Trust . 665,000 |.. 665,000 |..
70917T-N-2 ........ PENNSYLVANIA ST HIGHER EDL FACS AUTH REV .... |- 1073172024 ... |Northern Trust ... ... 1,250,000 |.. ... 1,250,000 |..
735000-TU-5 ......... PORT OAKLAND CALIF REV . |-..08/23/2024 ... |Northern Trust ... ..o 1,156,481 |.. .. 1,349,736 |..
T467B-JJ-5 ......... SALES TAX SECURITIZATION CORP ILL |- 1270672024 ... ... 1,535,000 |.. ... 1,535,000 |..
88258l1-AA-3 ........ TEXAS NATURAL GAS SECURITIZATION FINANCE .... . |-...08/02/2024 ... |Northern Trust . ... 2,981,463 |.. 102,910,121 |..
88258-AA-3 ......... TNGUTL 23 A1 - ABS . |- 1070172024 ... | JP MORGAN .. ... 2,861,953 |.. 1 2,752,910 |..
8825801-AB-1 ......... TEXAS NATURAL GAS SECURITIZATION FINANCE .... ...10/04/2024 ... | Various .... 5,590,231 |.. ... 5,300,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 156,026,516 163,709,886
00287Y-DU-0 ......... ABBVIE INC +.vveteseesetese ettt s et s st s s s s bbbt e et e st b st e n e n s ne e ‘ ................. ‘....08/02/2024 wee VA TOUS vttt ettt sttt n e st enennenens |orerestee sttt sneenne[ereeree e 6,945,572 |vveneeriiieneine 6,802,000
00440K-AD-5 ......... ACCENTURE CAPITAL INC . .vtuttietetesssssssesessesessesesesessssesensssessssesssnessesssssesensessnsssessssenssnesssseses |eesessesensasenes [ons 10/01/2024 .. [NOTEREIN TEUST vviuttistitestetessetestee et essssssesessssessesessesesessesssesensssensesesssnesssnessssessssasesnesesns |osessssesssnesessssessesensssennase |oosesessesesssessssens 1,023,934 |oviviiiiiiiieinians 1,025,000
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00724P-AG-4 ......... ADOBE INC . |-...09/26/2024 ... [MORGAN STANLEY .... 2,981,007 |.. .... 2,860,000 |..
00792F-AF-5 ......... AFFRM 2023-B A - ABS . o |--..12/17/2024 ... |HILLTOP SECURITIES .. ... 1,136,231 |.. .... 1,120,000 |..
009158-BK-1 ......... AIR PRODUCTS AND CHEMICALS INC ...08/02/2024 ... [Northern Trust .... ... 6,025,573 |.. .... 5,992,000 |..
013716-AU-9 ......... RIO TINTO ALCAN INC .[Northern Trust .... .. 1,492,975 |.. .... 1,375,000 |..
01627A-AA-6 ......... ADC 2021-1 A2 - ABS .. .| TORONTO DOMINION BK ... 4,707,227 |.. .... 5,000,000 |..
01627A-AC-2 . ..| ADC 221 A2 - ABS ... .| TORONTO DOMINION BK . . 1,011,758 . 1,000,000
023940-AA-7 . ..| AEE 24A A1 - ABS . | GOLDMAN SACHS . 1,079,876 . 1,080,000
024945-AC-1 . ..|ACAR 244 B - ABS ... 10/04/2024 ... | JP MORGAN ........ . 2,884,935 . 2,885,000
025816-DA-4 ......... AMERICAN EXPRESS CO .. .|....08/26/2024 ... |MERRILL LYNCH & CO .. 1,676,132 |.. .... 1,700,000 |..
026650-FL-0 ......... AMERICAN HONDA FINANCE CORP . veer|....08/07/2024 ... |GOLDMAN SACHS
03065U-AD-1 ......... AMCAR 2023-2 A3 - ABS oo |....11713/2024 ... [Mitsubishi UFJ Securities ....
030650-AE-5 ......... AMCAR 2022-2 B - ABS .|--..08/23/2024 ... |SG AMERICAS SECURITIES, LLC ..
03076C-AL-0 ......... AMERIPRISE FINANCIAL INC . .|....08/07/2024 ... | TRADE WEB DIRECT . .. ..
032654-8B-0 ......... ANALOG DEVICES INC . |--..09/18/2024 ... |HSBC Brokerage .... 1,157,046 |.. .... 1,100,000 |..
03522A-AH-3 ......... ANHEUSER-BUSCH COMPANIES LLC .. .|-...11/07/2024 ... | MORGAN STANLEY .... 2,132,614 |.. .... 2,200,000 |..
03769\-AA-4 ......... APOLLO GLOBAL MANAGEMENT INC .. .|-...08/07/2024 ... |RBC 1,471,920 |.. .... 1,365,000 |..
039937-AJ-6 . ..[ARES LXII1 D - CDO ... ....12/20/2024 ... |RBC Dain Rauscher (US) . 1,154,025 . 1,150,000
040160-AL-0 . .| ARES 45R DR - CDO ....12/11/2024 ... |CHASE SECURITIES INC .. . 1,752,958 . 1,750,000
040200-AG-5 ARES 5 C - CDO ....12/16/2024 ... |DEUTSCHE BANK ALEX BROWN ... 1,266,121 |.. 1,250,000 |..
04685A-3C-3 ......... ATHENE GLOBAL FUNDING .. veer|-...08/07/2024 ... [MORGAN STANLEY .... 1,477,321 |.. 1,665,000 |..
049560-AT-2 ......... ATMOS ENERGY CORP ..|....08/07/2024 ... |Wells Fargo 995,770 |.. 1,210,000 |..
053015-AH-6 ......... AUTOMATIC DATA PROCESSING INC ... . |--..09/26/2024 ... |Northern Trust .... 3,721,302 |.. 3,705,000 |..
05377R-HI-9 ......... AESOP 2023-8 A - ABS .|....12/17/2024 ... |Societe Generale .. 1,040,391 |.. 1,000,000 |..
05377R-JK-1 ......... AESOP 243 A - ABS ...12/17/2024 ... [MITSUBISHI UFJ SECURITIES 559,135 |.. 553,000 |..
05565E-BS-3 . .|BMW US CAPITAL LLC 08/08/2024 ... |MORGAN STANLEY & CO LLC/SL CONDUIT . . 1,485,527 . 1,690,000

| PaRIBAS SA ..

05581K-AG-6 . . ....00/18/2024 ... [Various .......... . 2,666,132 . 2,490,000
05875T-AQ-0 . ..|BALLY 15R CR - CDO . ....12/19/2024 ... |Barclays Bank .1,750,000 . 1,750,000
05964H-AZ-8 . .. | BANCO SANTANDER SA . ....00/18/2024 ... [Various ..... . 3,900,848 . 3,400,000
05964H-BG-9 . ..|BANCO SANTANDER SA . ...08/07/2024 ... | GOLDMAN SACHS ..2,438,544 . 2,400,000
06051G-KK-4 . ..|BANK OF AMERICA CORP . 08/07/2024 ... | JP MORGAN .. . 1,978,242 . 2,280,000
06051G-KY-4 . .| BANK OF AMERICA CORP . 08/02/2024 ... Various ..... . 8,474,140 . 8,503,000

06368L-3L-8 .........

BANK OF MONTREAL .|----08/19/2024 ... |MORGAN STANLEY ... 1,396,789 |.. 1,340,000 |..
06406R-BH-9 ......... BANK OF NEN YORK MELLON CORP +|----08/19/2024 ... | GOLDMAN SACHS ... 1,617,665 |.. 1,675,000 |..
06406R-BU-0 ......... BANK OF NEW YORK MELLON CORP .|----08/08/2024 ...|Northern Trust . 500,172 |.. 455,000 |..
06654D-AB-3 BANNER HEALTH -|----08/02/2024 ... | MERRILL LYNCH & CO .. 1,016,213 |.. 1,125,000 |..
06762L-AX-6 . ..| BABSN 201RR CR2 - CDO ....12/20/2024 ... [Montgomery .... . 1,475,000 . 1,475,000
06762V-AJ-5 . ..|BABSN 223R BR - CDO .. ....09/20/2024 ... [Montgomery . .405,000 .405,000
06762V-AK-2 . .| BABSN 223R CR - CDO ...09/20/2024 ... [Montgomery . .750,000 750,000

084664-DA-6 . .
09247X-AS-0 .........

BLACKROCK INC o |----08/09/2024 ... | STONEX FINANCIAL INC. ..eeiiieeiiiiiee ettt e et e e e e e e e e eas [oreeee e e e e e e e e e e e e e eees [ereee e e e e 2,482,3% |.. .... 2,935,000 [..
09261B-AK-6 ......... BLACKSTONE HOLDINGS FINANCE CO LLC -|....08/07/2024 ... |MORGAN STANLEY & CO LLC/SL CONDUIT . ... 977,968 |.. .910,000 |..
09606B-AG-9 ......... BSTRM 241 A2 - ABS .|-...10/28/2024 ... |Barclays Bank .... 185,000 |.. .... 185,000 |..
102104-AA-4 ......... CLDCD 241 A2 - ABS <. 11722/2024 ... | GUGGENHEIM ... ....770,000 |.. 770,000 |..
103730-BT-6 ......... BP CAPITAL MARKETS AMERICA INC .. .|---.08/07/2024 ... | GOLDMAN SACHS ....998,269 |.. .... 1,150,000 [..
103730-BU-3 ......... BP CAPITAL MARKETS AMERICA INC ...08/02/2024 ... [Northern Trust . ....2,018,948 |.. ....2,018,000 [..
103730-BI-9 ......... BP CAPITAL MARKETS AMERICA INC [P MORGAN . e e e e aan e e e e e e snnnes [ eeeieee e e e eeiee e e e e eenneeeees |eeniee e e e e 3,044,229 |.. ... 3,040,000 [..
103730-CA-6 ......... BP CAPITAL MARKETS AMERICA INC . . [Northern Trust . .... 1,020,890 [..
10921U-26-7 . ..|BRIGHTHOUSE FINANCIAL GLOBAL FUNDING 08/07/2024 ... | GOLDMAN SACHS ... .861,670
110122-DZ-8 . .. | BRISTOL-MYERS SQUIBB CO 07/29/2024 ... |Northern Trust . . 2,401,785
110122-EF-1 . .| BRISTOL-MYERS SQUIBB CO 09/03/2024 ... |Northern Trust . .513,825 .500,000

12530M-AE-5 SORT 2021-1 A1 - ABS ... o|-...12/20/2024 ... 1,115,208 .. ... 1,178,059 |..
12565E-AN-3 CIFC 215R CR - CDO ... ....12/19/2024 ... | OPPENHEIMER & ASSOCIATES ... .... 1,750,000 [.. .... 1,750,000 [..
12565K-AE-7 . .|CLIF 2022-1 A - ABS ...08/22/2024 ... [Nor thern Trust .... . 2,141,676 . 2,354,400
12661P-AC-3 CSL FINANCE PLC ....08/07/2024 ... [Northern Trust .... 983,402 |.. .... 1,020,000 [..
127387-AP-3 CADENCE DESIGN SYSTEMS INC .. ...00/26/2024 ... MORGAN STANLEY . .... 5,030,650 [.. ....5,000,000 [..
12807C-AA-1 . -|CAI 2020-1 A - ABS ...... 08/22/2024 ... |RBC ................ . 1,249,052 . 1,348,333

133131-BB-7

.| BERKSHIRE HATHAWAY FINANCE CORP .

CAMDEN PROPERTY TRUST ...

08/08/2024 ...

...08/07/2024 ...

GOLDMAN SACHS

MIZUHO SECURITIES USA INC.

BBVA Securities Inc. .....

. 1,485,048

....995,951 |..

.... 1,010,000 |.
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136375-DC-3 ......... CANADIAN NATIONAL RAILWAY CO .. .|....08/13/2024 ... [Northern Trust .... 1,007,138 |.. .... 1,060,000 |..
14076L-AE-3 ......... CRVNA 2024-P4 B - ABS . |--..12/10/2024 ... | BNP PARIBAS SECURITIES BOND .. .. 1,249,917 |.. .... 1,250,000 |..
141781-B8-2 ......... CARGILL INC ...08/07/2024 ... |MORGAN STANLEY & CO LLC/SL CONDUIT . 990,291 |.. .... 1,180,000 |..
14316E-BA-6 ......... CARLYLE US CLO 2019-2, LTD. - CDO . .| NOMURA SECURITIES INTL INC .... 2,765,000 |.. .... 2,765,000 |..
14686M-AF-0 ......... CRVNA 2022-P3 C - ABS ... B 5 S T T R RPN 2,535,547 |.. .... 2,500,000 |..
14686T-AC-2 . ..| CRVNA 23P2 A3 - ABS ..... . [Northern Trust . . 1,406,125 . 1,400,000
14913U-AQ-3 . .. | CATERPILLAR FINANCIAL SERVICES CORP 08/12/2024 ... |Northern Trust . .309, 160 .310,000
171239-AK-2 . .| CHUBB INA HOLDINGS LLC . 08/08/2024 ... |Unknown ........ . 1,465,095 . 1,450,000
17275R-AD-4 ......... CISCO SYSTEMS INC .|-...08/08/2024 ... MORGAN STANLEY . ... 1,455,996 |.. .... 1,335,000 |..
17275R-BT-8 ......... CISCO SYSTEMS INC .. veer)|-...08/26/2024 ... [Northern Trust .... .... 5,158,047 |.. .... 4,956,000 |..
172967-PA-3 ......... CITIGROUP INC DO 1 S (oY 01 T=T 1 N ) U RPN 2,395,373 |.. .... 2,250,000 |..
18914G-AN-1 ......... CLVR 2018-1 D1R - CDO . |--..12/20/2024 ... |FC Stone X .... 767,600 |.. ....760,000 |..
198643-AD-0 ......... TRUSTEES OF COLUMBIA UNIVERSITY IN THE C . . |-...10/02/2024 ... |MERRILL LYNCH & CO .. ....400,000 |.. ....400,000 |..
20030N-CJ-8 ......... COMCAST CORP ... .|-...08/07/2024 ... [MORGAN STANLEY & CO LLC/SL CONDUIT . 976,349 |.. .... 1,120,000 |..
20030N-DM-0 ......... COMCAST CORP ... . |-...09/30/2024 ... [MORGAN STANLEY ... 1,782,906 |.. .... 2,050,000 |..
20268J-AS-2 ......... COMMONSPIRIT HEALTH ...08/02/2024 ... [MORGAN STANLEY .... .... 4,054,840 |.. .... 4,000,000 |..
202795-HK-9 . .. | COMMONWEALTH EDISON CO ... 08/07/2024 ... |Northern Trust . . 1,437,190 . 1,340,000
207597-ES-0 . ..| CONNECTICUT LIGHT AND POWER CO 11/07/2024 ... | JP MORGAN .. . 2,129,984 . 2,150,000
20825C-A0-7 . .. | CONOCOPHILLIPS ...... 08/07/2024 ... |MORGAN STANLEY . . 1,488,624 . 1,325,000
20826F-BL-9 ......... CONOCOPHILLIPS €O .. . |--..11/25/2024 ... |Northern Trust .... ... 1,242,846 |.. 1,245,000 |..
210518-DU-7 ......... CONSUMERS ENERGY CO .. .|....08/07/2024 ... [Northern Trust ... 1,475,490 |.. 1,500,000 |..
22535l1-AK-3 . ..|CREDIT AGRICOLE SA . ....08/07/2024 ... |MORGAN STANLEY & CO LLC/SL CONDUIT . . 1,990,685 . 1,970,000
225401-AU-2 ......... UBS GROUP AG ....08/07/2024 ...|Northern Trust .. 1,975,692 |.. 2,265,000 |..
23338V-AV-8 ......... DTE ELECTRIC CO .... .|-...08/07/2024 ... [MORGAN STANLEY & CO LLC/SL CONDUIT . 1,461,574 |.. 1,430,000 |..
23346T-AB-7 ......... DTE 2023A A2 - ABS . .|....08/20/2024 ... [Northern Trust ... 3,767,883 |.. 3,335,000 |..
233853-AH-3 .. .. | DAIMLER TRUCK FINANCE NORTH AMERICA LLC .. . |--..09/30/2024 ... | Various 2,766,929 |.. 3,215,000 |..
24422E-XP-9 .. .| JOHN DEERE CAPITAL CORP .|....08/09/2024 ... BNP Paribas .. 1,485,200 |.. 1,445,000 |..
251526-Cli-7 DEUTSCHE BANK AG (NEW YORK BRANCH) e . |--..08/19/2024 ... | GOLDMAN SACHS ... ....854,136 |.. 830,000 |..
25243Y-BE-8 . ..|DIAGEQ CAPITAL PLC . . |C ....08/07/2024 ...|Northern Trust . . 989,605 . 1,185,000
25601B-2B-0 . .| DNB BANK ASA ..... .|C ....08/19/2024 ... |Various ..... . 2,158,735 . 2,340,000
26243E-AB-7 DRSLF 53 B - CDO . |C... ....12/17/2024 ... |Montgomery . 1,633,260 |.. 1,630,000 |..
26245C-BU-6 DRSLF 43RRRR CR3 - CDO .. . |C ...12/13/2024 ... [ SALOMON BROTHERS INC .. 1,750,000 |.. 1,750,000 |..
262520-AS-1 .| DRSLF 68RR ARR - CDO . 11/27/2024 ... |Northern Trust .... . 5,525,000 . 5,525,000
263534-CR-8 . ..|EIDP INC ..... 09/30/2024 ... |Various .. . 2,744,192 . 2,720,000
26884A-BN-2 . .| ERP OPERATING LP 08/19/2024 ... | MORGAN STANLEY ... . 1,087,277 . 1,290,000

26884T-A-2 .........
278062-AH-7 .........
278865-BlI-1 .........
29157T-AD-8 .........
201918-AB-6 .........
203640-BA-5 .........
203640-BP-2 .........
29379V-CD-3 ..
20449W-AB-3 .
30037D-AD-7 .
30165B-AF-0 .
30303M-8H-8 .
30303-8U-9 . .
33830G-AA-9 .........
341081-GG6 .........
341081-GU-5 .........
341099-CL-1 .
34532J-AA-2 ..
34535C-AC-0 ..
354613-AL-5 .
35910E-AA-2

..| DUKE ENERGY FLORIDA LLC ...
.. | FORDR 2020-REV2 A - ABS ...
.. | FORDR 2023-REV2 C - ABS ...
.| FRANKLIN RESOURCES INC .

ERAC USA FINANCE LLC ...
EATON CORP ..
ECOLAB INC ..
EMORY UNIVERSITY ...
AQGNCN 24A A2 - ABS .
ENTERGY LOUISIANA LLC ..
ENTERGY LOUISIANA LLC ..

.. | ENTERPRISE PRODUCTS OPERATING LLC
..|EQUITABLE FINANCIAL LIFE GLOBAL FUNDING
..|EVERGY METRO INC ...
..| EART 2024-5 C - ABS
..|META PLATFORMS INC .
.| META PLATFORMS INC ...
FIVE CORNERS FUNDING TRUST 111 ..

FLORIDA POWER & LIGHT CO ...
FLORIDA POWER & LIGHT CO ...

FYBR 2023-1 A2 - ABS ....

.|-...08/07/2024 ...
.|....08/02/2024 ...
.|-...07/29/2024 ...
.|....08/02/2024 ...
.|....08/21/2024 ...
.|....08/07/2024 ...
.|-...08/19/2024 ...

...08/07/2024 ...
08/07/2024 ...
08/08/2024 ...
. |Northern Trust .
.|RBC ...
. [Northern Trust .
.|....08/07/2024 ...
.|-...08/07/2024 ...
.|....09/18/2024 ...
.|-...08/07/2024 ...
.|....11/06/2024 ...

...08/21/2024 ...

08/07/2024 ...
...12/09/2024 ...

MORGAN STANLEY & CO LLC/SL CONDUIT .
Various
Northern Trust ....
MORGAN STANLEY ....
Northern Trust ....
Northern Trust ....
Northern Trust ....
MORGAN STANLEY & CO LLC/SL CONDUIT .
GOLDMAN SACHS ........cceennnee
RBC Capital Markets LLC .

JP MORGAN
Northern Trust ....
Northern Trust ....
JP MORGAN
Northern Trust .

MORGAN STANLEY & CO LLC/SL CONDUIT .

Various ..

. 1,454,208
.981,415
. 1,096,923
. 1,482,366
.910,833

. 1,489,261

... 1,678,928 |..

3,394,365 |..
2,304,513 |..
1,020,303 |..
oo 4,412,350 ..

.... 979,567 |..
....649,088 |..

... 972,901 |..
.. 1,492,624 |..
905,463 |..
1,474,801 |..
..10,006,752 |..
1,042,588 |..

.1,785,000

.... 2,850,000 [..
.... 1,150,000 |..
.... 4,220,000 |..

.... 1,740,000 [..
850,000 |..
... 1,335,000 [..
... 10,350,000 |..
.... 1,010,000 [..

.... 1,645,000 |..
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36143L-2L-8 ......... GA GLOBAL FUNDING TRUST ... .|-...08/07/2024 ... |MORGAN STANLEY .... .... 994,715 |.. ....975,000 |..
373298-BR-8 ......... GEORGIA-PACIFIC LLC .|--..08/07/2024 ... |Northern Trust .... ....981,432 |.. ....860,000 |..
379924-AG-8 ......... GSAR 242 C - ABS ... .|....08/21/2024 ... [BNP Paribas .. 1,347,793 |.. .... 1,307,000 |..
379925-AA-8 ......... GMREV 242 A - ABS .. ...08/23/2024 ... |Vells Fargo 2,399,022 |.. .... 2,400,000 |..
38014A-AF-8 ......... GMCAR 2024-4 B - ABS .... ...10/08/2024 ... | MIZUHO_SECURITIES 534,904 |.. 535,000 |..
38141G-YB-4 . ..| GOLDMAN SACHS GROUP INC 09/26/2024 ... | GOLDVAN SACHS ...... . 2,982,218 . 3,375,000
381800-AC-8 . ..|GCBSL 77 B - CDO ... ....12/20/2024 ... |CHASE SECURITIES INC . 1,660,000 . 1,660,000
404280-CT-4 . .. |HSBC HOLDINGS PLC .. ....08/07/2024 ...|Northern Trust . . 1,980,654 . 2,320,000
404280-EG-0 . ..|HSBC HOLDINGS PLC .. ....08/23/2024 ... |Northern Trust .... ..2,922,192 . 2,800,000
40436T-BJ-4 . .|HLM 1610R3 BR3 - CDO . ....12/10/2024 ... |DEUTSCHE BANK ALEX BROWN . 1,152,312 . 1,150,000
406375-BL-8 HLSY 1RR AR - CDO ....10/29/2024 ... |Northern Trust 2,150,000 |.. 2,150,000 |..
41285J-AE-8 ......... HDMOT 2023-A A4 - ABS . |--..08/21/2024 ... | JP MORGAN ....503,672 |.. ....500,000 |..
422185-AL-2 ......... HEALTH CARE SERVICE CORP MUT LEG RES CO .. .|....08/07/2024 ... |HSBC Brokerage . ....985,208 |.. ....975,000 |..
438516-CM-6 ......... HONEYWELL INTERNATIONAL INC ... ...07/29/2024 ... |SG AMERICAS SECURITIES, LLC .. 2,404,891 |..
438516-CS-3 . .. |HONEYWELL INTERNATIONAL INC 09/30/2024 ... [Various ....... . 2,471,333
438516-CZ-7 . .| HONEYWELL INTERNATIONAL INC 08/19/2024 ... | GOLDMAN SACHS ... . 649,094
44148J-AA-T . ..|HWIRE 2021-1 A2 - ABS ..... 08/27/2024 ... |BNP PARIBAS SECURITIES BOND . 565,430
446440-AJ0 ......... HUNTINGTON NATIONAL BANK .. . |-...08/07/2024 ... |Sumridge ....990,640 |..
44891A-CV-T7 ......... HYUNDAI CAPITAL AMERICA ... .|-...09/18/2024 ... | JANE STREET EXECUTION SERVICES, LLC ...
44891A-DD-6 ......... HYUNDA| CAPITAL AMERICA ... . |--..09/18/2024 ... [Northern Trust
448976-AF-7 ......... HART 2024-C B - ABS .|-...10/08/2024 ... |Northern Trust .... ..
448984-AD-6 ......... HALST 2024-C A3 - ABS .. .|-...08/20/2024 ... [BNP Paribas 2,500,000 |..
45866F-AW-4 ......... INTERCONT INENTAL EXCHANGE INC .... .|-...08/02/2024 ... [Northern Trust . 5,511,000 |..
45866F-AZ-7 ......... INTERCONT INENTAL EXCHANGE INC .... . |--..08/07/2024 ... | JP MORGAN 1,025,000 |..
46124H-AG-1 INTUIT INC ...07/29/2024 ... [WELLS FARGO BANK N.A 2,350,000 |..
46647P-DC-7 . .. | JPMORGAN CHASE & CO 08/07/2024 ... | JP MORGAN .. . 2,530,000
46647P-EK-8 . ..| JPMORGAN CHASE & CO 09/18/2024 ... |Various . 7,658,105 . 7,542,000
476681-AD-3 . .| MIKE 241 A2 - ABS 12/23/2024 ... |Various .. . 1,197,256 . 1,205,000
478160-CH-2 . .| JOHNSON & JOHNSON .. 08/08/2024 ... |RBC Capital Markets LLC . . 1,482,424 . 1,430,000
482480-AL-4 . .| KLA CORP ........... 08/13/2024 ... |Northern Trust ............. . 3,407,838 . 3,420,000
48251T-AJ-0 ......... KKR 20R CR - CDO .|....08/29/2024 ... |DEUTSCHE BANK ALEX BROUN ... 1,800,000 |.. 1,800,000 |..
49177J-AK-8 KENVUE INC ...12/16/2024 ... |Northern Trust 3,861,714 |.. 3,860,000 ..
50190K-AS-9 . ..| LCM 40R BR - CDO 12/04/2024 ... [ SALOMON BROTHERS INC . 1,000,000 . 1,000,000
532457-CR-7 . .. |ELI LILLY AND CO ... 08/12/2024 ... |Vells Fargo .. . 1,009,677 .1,010,000
539830-CA-5 . . | LOCKHEED MARTIN CORP . 07/29/2024 ... |Northern Trust .... . 2,406,376 . 2,425,000
55818Y-CJ-8 MDPK 17RRR CR3 - CDO .... ....12/10/2024 ... |DEUTSCHE BANK ALEX BROWN ... 1,768,215 |.. 1,750,000 |..
55819X-BN-1 MDPK 22RR CR2 - CDO .. ...12/20/2024 ... |FIRST UNION CAPITAL .... 1,250,000 |.. 1,250,000 |..
55820B-AY-3 . ..| MDPK 45RR DRR - CDO ....12/20/2024 ... |CHASE SECURITIES INC . 1,006,808 . 1,000,000
571676-AU-9 ......... MARS INC .|...08/08/2024 ... | JP MORGAN 1,474,021 |.. 1,480,000 |..
5762911-35-7 MASSMUTUAL GLOBAL FUNDING |1 .. ...09/10/2024 ... [Northern Trust .... 2,396,712 |.. 2,400,000 |..
576360-BA-1 . .| MASTERCARD INC ...oevvvvrinnnnn 09/03/2024 ... [Northern Trust . . 1,998,900 . 2,000,000
58507L-BC-2 . .| MEDTRONIC GLOBAL HOLDINGS SCA . ...09/26/2024 ... [MORGAN STANLEY . . 2,982,405 . 2,965,000
58769F-AC-9 . ..|MBART 2023-2 A3 - ABS 08/22/2024 ... [Northern Trust . . 1,125,223 . 1,100,000
58933Y-AV-7 ......... MERCK & CO INC . |--..09/30/2024 ... | Various 2,951,707 |.. 3,270,000 |..
58933Y-BK-0 ......... MERCK & CO INC .|-...07/29/2024 ... |Northern Trust .... .. 2,402,642 |.. 2,450,000 |..
59156R-CN-6 ......... METLIFE INC .... . |--..09/26/2024 ... | MORGAN STANLEY .... .. ..
59217G-GU-7 METROPOLITAN LIFE GLOBAL FUNDING | ...08/07/2024 ... [MORGAN STANLEY .... .... 994,751 |.. 1,220,000 |..
59523U-Al-7 . .. [MID-AMERICA APARTMENTS LP ......... 08/07/2024 ... |Northern Trust .... .986,076 .965,000
606822-CB-8 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC ....08/07/2024 ...|RBC Capital Markets LLC . . 1,897,683 . 2,240,000
606822-DC-5 . ..[MITSUBISHI UFJ FINANCIAL GROUP INC ....08/02/2024 ... |Various .. . 3,428,507 . 3,333,000
60687Y-DG-1 . ..|MIZUHO FINANCIAL GROUP INC .. ....09/18/2024 ...|UBS AG ... . 1,167,510 . 1,105,000
61747Y-EL-5 ......... MORGAN STANLEY .|--..08/07/2024 ... [Northern Trust . ... 1,986,942 |.. ... 2,295,000 |..
61747Y-FJ-9 ......... MORGAN STANLEY .|-...08/02/2024 ... |Northern Trust .... .... 2,017,409 |.. ,815,000 |..
62829D-28-5 ......... MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING . . |--..08/19/2024 ... |Northern Trust .... .. 835,000 |..
62829D-20-1 MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING . ...08/07/2024 ... |MORGAN STANLEY & CO LLC/SL CONDUIT . .... 984,97 |.. ....970,000 |..
631005-BK-0 . .| NARRAGANSETT ELECTRIC CO ....... 08/19/2024 ... | GOLDMAN SACHS ... .642,588 .625,000
632525-BN-0 NATIONAL AUSTRALIA BANK LTD ... ...09/18/2024 ... [Northern TrUST ieuuuuniiiiieeeiiiiiiiii it i i it s e s i et s st reaii s s s s reesi s s e senesnssesersnnnsssssnnnsnsssnsnnnes |oonns .... 906,074 |.. ...880,000 |.
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632525-BS-9 .. .. |NATIONAL AUSTRALIA BANK LTD ... C ...08/08/2024 ... |NorthernTrust . 1,484,851 . 1,465,000
637432-PA-T7 . .. |NATIONAL RURAL UTILITIES COOPERATIVE FIN . . [Northern Trust . . 1,984,133 . 1,880,000
637639-AN-7 . ..|NATIONAL SECURITIES CLEARING CORP .. .|Vells Fargo .. . 1,490,257 . 1,465,000
643821-AA-9 . ..| USRE 2021-1 A1 - CMBS ........... 12/20/2024 ... |Barclays Bank . 1,173,249 . 1,275,000
649521I-EZ-2 ......... NEW YORK LIFE GLOBAL FUNDING .. .|-...09/18/2024 ... |Northern Trust .... ,171,384 |.. 1,165,000 |..
64952li-FE-8 ......... NEW YORK LIFE GLOBAL FUNDING .. . |--..09/18/2024 ... |Northern Trust .... 910,341 |.. 875,000 |..
665772-CC-1 ......... NORTHERN STATES POWER CO .|-...08/07/2024 ... |Northern Trust .... ,485,082 |.. 1,340,000 |..
66988A-AG-9 ......... NOVANT HEALTH INC . |--..08/02/2024 ... |MERRILL LYNCH & CO .. ,043,107 |.. 1,300,000 |..
67021C-AV-9 ......... NSTAR ELECTRIC CO .|....08/07/2024 ... [Northern Trust .. 1,473,429 .. 1,435,000 |..
67080L-AA-3 NUVEEN LLC ...08/08/2024 ... [Northern Trust .... .. 1,479,431 |.. 1,520,000 |..
68233D-AT-4 . .| ONCOR ELECTRIC DELIVERY COMPANY LLC 08/08/2024 ... |Northern Trust . . 984,59 870,000

.| ONCOR ELECTRIC DELIVERY COMPANY LLC

y'eld

68233J-C8-1 . . 08/07/2024 ... |Northern Trust .... . 489,543 .465,000
69121N-AA-6 . ..|EQS 242M A - ABS .....coeiiiiiinnn. 12/17/2024 ... [ SALOMON BROTHERS INC . 2,174,501 2,175,000
693475-BI-6 . ..|PNC FINANCIAL SERVICES GROUP INC 08/07/2024 ... |Northern Trust .... . 1,497,138 . 1,515,000
693475-CA-1 . .| PNC FINANCIAL SERVICES GROUP INC 10/16/2024 ... [Nor thern Trust . . 1,475,000 . 1,475,000
695114-DC-9 PACIFICORP .|----08/07/2024 ...|HSBC Brokerage .... 1,446,218 |.. 1,425,000 |..
69702Y-AL-5 PSTAT 224R AR - CDO ...00/24/2024 ... [ SALOMON BROTHERS INC .. 1,735,000 |.. 1,735,000 |..
702138-AB-7 . ..| PARTNERRE FINANCE B LLC 08/07/2024 ... | MORGAN STANLEY .... . 992,545 . 1,040,000
70450Y-AL-7 . ..| PAYPAL HOLDINGS INC 08/07/2024 ... |Northern Trust .... .988,315 .1,010,000
717081-EY-5 . .|PFIZER INC ........... 08/02/2024 ... | MERRILL LYNCH & CO .2,018,172 . 2,329,000
7T1710T-AF-5 . ..|PCG 2022-A A3 - ABS 08/16/2024 ... |Vells Fargo ..... . 2,730,910 . 2,600,000
721320-A0-2 . -|PIPK 4RR BRR - CDO .... ....10/10/2024 ... [Nor thern Trust . . 2,500,000 . 2,500,000
723787-AR-8 PIONEER NATURAL RESOURCES CO .. -|---.08/07/2024 ... | GOLDMAN SACHS ... .. 1,992,358 |.. 2,315,000 |..
740816-AG-8 ......... PRESIDENT AND FELLOWS OF HARVARD COLLEGE ... ...08/08/2024 ... 1,489,650 |.. 1,250,000 |..
74153)i-CV-9 . ..|PRICOA GLOBAL FUNDING I ........... 08/20/2024 ... | JP MORGAN . 1,997,520

74256L-FA-2 . ..|PRINCIPAL LIFE GLOBAL FUNDING I1 08/12/2024 ... | JP MORGAN ..... . 704,450

743315-AZ-6 . .. | PROGRESSIVE CORP . 08/07/2024 ... | MORGAN STANLEY & CO LLC/SL CONDUIT . . 1,476,783

T4340X-CE-9 ......... PROLOGIS LP .|----08/07/2024 ... |Northern Trust 1,476,537 |..

74350L-AC-8 ......... PROLOGIS TARGETED U.S. LOGISTICS FUND L. . -|--..08/08/2024 ... | JP MORGAN ..

743820-AC-6 ......... PROVIDENCE ST JOSEPH HEALTH .|---.08/02/2024 ... .. ..
744600-AG-2 ......... PUBLIC STORAGE OPERATING CO . -|---.08/07/2024 ... | GOLDMAN SACHS ... .. 1,491,048 |.. 1,475,000 ..
745332-CM-6 ......... PUGET SOUND ENERGY INC .|----08/19/2024 ... | JP MORGAN 537,664 |.. 520,000 |..
747525-B0-5 QUALCOMM INC ...08/19/2024 ... [Nor thern Trust .... 853,660 |.. 865,000 |..
74977R-DP-6 . ..| COOPERAT IEVE RABOBANK UA . ....08/07/2024 ... [HSBC Brokerage . . 1,966,308 . 2,155,000
756109-BL-7 ......... REALTY INCOME CORP -|....08/07/2024 ... [Nor thern Trust .... 989,330 |.. 1,165,000 |..
756109-BT-0 ......... REALTY INCOME CORP ... .|----08/23/2024 ... |Northern Trust .... 3,007,170 |.. 3,000,000 |..
T6134K-AA-2 ......... VDCR 2023-1 A2A - ABS -|--..08/23/2024 ... | CONEN AND COMPANY, LLC ... .. 2,377,239 |.. 2,410,000 |..
76209P-AD-5 RGA GLOBAL FUNDING ...08/07/2024 ... [MORGAN STANLEY & CO LLC/SL CONDUIT . 1,986,463 |.. 1,940,000 |..
76720A-AN-6 . ..|[RIO TINTO FINANCE (USA) PLC . 07/29/2024 ... |Northern Trust ....... . 2,412,240 . 2,375,000
771196-CH-3 . .. | ROCHE HOLDINGS INC ... 09/30/2024 ... |PNC BANK, N.A./IPA .1,761,620 . 1,620,000
771196-CL-4 . ..|ROCHE HOLDINGS INC . 12/16/2024 ... [Northern Trust . . 1,453,712 . 1,450,000
771196-C0-3 ......... ROCHE HOLDINGS INC .... .|---.09/18/2024 ... 1,175,074 |.. .... 1,155,000 [..
78016H-Z0-3 ......... ROYAL BANK OF CANADA . -|-...09/18/2024 ... 1,168,810 |.. .... 1,120,000 |..
78398A-AG-8 ......... SFAST 231 C - ABS .|---.08/22/2024 ...

78398D-AD-9 ......... SBALT 24C A4 - ABS ... -|--..09/09/2024 ... .. ..
78403D-AZ-3 ......... SBATON 221 1C - ABS .. .|----08/23/2024 ... |FIRST UNION CAPITAL . 2,921,970 |.. .... 2,815,000 [..
78403D-BD-1 ......... SBATON 241 1C - ABS .. ...09/10/2024 ... Barclays Bank 1,000,000 |.. .... 1,000,000 [..
78409V-BK-9 ......... S&P GLOBAL INC . |Northern Trust .... .... 1,110,000 [..
78433D-AC-8 ......... SEBAP 2024-1 A2 - ABS .. .|Barclays Bank .. .... 1,620,000 [..
78433L-AG-1 . ..|EIX 2023-A A1 - ABS .. .| Various ....... . 3,830,168
78435V-AC-6 . .. | SFAST 241 A3 - ABS . . [Northern Trust . . 1,824,075

78449X-AA-0 . ..|SWB 2020-B A1A - ABS . 12/13/2024 ... |FC Stone X ....... .501,101

78520E-AG-1 ......... SDCP 241 A2 - ABS -|-...08/23/2024 ... |BNP PARIBAS SECURITIES BOND .. .. 2,551,563 |..

80280B-AB-4 ......... SBCLN 248 B - ABS . |----12/10/2024 ... | CHASE SECURITIES INC ..

80285U-AF-8 ......... SDART 2022-3 C - ABS . -|--..08/22/2024 ... |RBC Capital Markets LLC .... .. ... 2,285,625 |..

802920-AD-0 ......... SDART 2024-5 A3 - ABS ... 10/16/2024 ... [P MORGAN ......eseeeeeeittt et ettt ettt ettt ettt e e ettt e e e e e ettt eee e e et e e eeeeeeiteeeeeee fueeeeeeeiit e et e e e et eeeeeeeiiee [oreeeeeeiiiiie e e 329,990
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802927-AE-3 SDART 2023-4 B - ABS . ... 12/12/2024 ... |Various ....0663,688 |.. ....654,000 |..
81800U-AG-0 . ..|NIML 6 C - CDO ......... ....10/18/2024 ... |Morgan Stanley .920,000 .920,000
828807-DM-6 . ..| SIMON PROPERTY GROUP LP ...08/07/2024 ... Northern Trust . . 996,805 .1,170,000
83100A-AA-0 . .| SLAM 241 A - ABS ...... ....12/23/2024 ... [MITSUBISHI UFJ SECU ,730,856 L 1,771,484
83406T-AC-6 SOFI 2020-A BX - ABS . .|....12/20/2024 ... |RBC Dain Rauscher (US) ... 209,316 |.. 250,000 |..
83546D-AN-8 ......... SONIC 2021-1 A21 - ABS ...12/23/2024 ... |BNP PARIBAS SECURITIES BOND .. ... 774,000 |..
837004-BV-1 . ..| DOMINION ENERGY SOUTH CAROLINA INC 08/09/2024 ... | GOLDMAN SACHS ... .905,000
842400-HZ-9 . .| SOUTHERN CALIFORNIA EDISON CO . 08/07/2024 ... | GOLDMAN SACHS .980,000
842434-CZ-3 ......... | SOUTHERN CALIFORNIA GAS CO .. 08/07/2024 ... |Northern Trust . . 1,474,337 . 1,455,000
842434-DB-5 ......... | SOUTHERN CALIFORNIA GAS CO . |--..09/12/2024 ... | MORGAN STANLEY .... ... 2,343,819 |.. 2,275,000 |..
85236K-AF-9 ......... SIDC 231 A2 - ABS .|....08/23/2024 ... |NESBITT BURNS SECS INC ... .... 2,650,883 |.. .... 2,600,000 |..
85236K-AN-4 ......... SIDC 241 A2 - ABS . |-...08/23/2024 ... [MITSUBISHI UFJ SECURITIES ... 5,129,102 |.. .... 5,000,000 |..
865620-CJ-7 ......... SUMITOMO MITSUI FINANCIAL GROUP INC .. ....08/07/2024 ...|RBC Capital Markets LLC . ... 1,897,350 |.. 2,275,000 |..
86562\1-DJ-6 . .| SUMITOMO MITSUI FINANCIAL GROUP INC ....07/29/2024 ... |MORGAN STANLEY .... . 2,996,747 . 2,850,000
86944B-AG-8 SUTTER HEALTH .|-...08/07/2024 ... |MORGAN STANLEY .... 492,979 |.. 560,000 ..
86944B-AK-9 ......... SUTTER HEALTH . |-...08/23/2024 ... |Various ... 4,715,484 |.. 4,575,000 |..
88240T-AA-9 ......... ERCOTT 2022 A1 - ABS . .|....08/19/2024 ... |FIRST TENNESSEE BANK N A BOND .. .... 1,613,602 |.. 1,625,206 |..
88240T-AB-7 ERCOTT 2022 A2 - ABS . . |--..08/19/2024 ... |FIRST TENNESSEE BANK N A BOND .. .... 1,536,210 |.. 1,500,000 |..
88315L-AL-2 . .| TMCL 211 A - ABS ...... ....12/19/2024 ... [MITSUBISHI UFJ SECURITIES .. .671,615 . 745,333
89153V-AT-6 TOTALENERGIES CAPITAL INTERNATIONAL SA . ....08/02/2024 ... |Northern Trust .... 2,018,655 |.. 2,182,000 |..
89236T-HX-6 ......... TOYOTA MOTOR CREDIT CORP ...08/07/2024 ... [Northern Trust .... ... 1,992,856 |.. 2,395,000 |..
89238G-AD-3 . ..|TLOT 2024-A A3 - ABS . 10/01/2024 ... |Northern Trust . . 1,419,086 . 1,400,000
89239T-AE-2 . ..|TAQT 2024-D A4 - ABS . 10/10/2024 ... |MIZUHO_SECURITIES . 409,890 .410,000
89417E-AD-1 . .| TRAVELERS COMPANIES INC 08/07/2024 ... |Northern Trust . . 1,483,189 . 1,330,000
89656G-AC-8 TRL 241 A - ABS . |-...12/23/2024 ... |Various
902133-AG-2 TYCO ELECTRONICS GROUP SA ... ....08/08/2024 ...|Northern Trust .... .. ..
902613-AT-5 . .| UBS GROUP AG ... ....08/26/2024 ... |Various . 6,376,466 . 6,473,000
903201-AG-8 . |--..08/02/2024 ... |MERRILL LYNCH & CO .. 3,034,120 |.. .... 3,000,000 |..
904764-AH-0 ......... UNILEVER CAPITAL CORP ... .|....08/12/2024 ... [Northern Trust 502,835 |.. 460,000 ..
906548-CT-7 ......... UNION ELECTRIC CO .|-...08/07/2024 ... [MORGAN STANLEY & CO LLC/SL CONDUIT . 1,484,876 |.. 1,780,000 |..
911312-Ad-5 ......... UNITED PARCEL SERVICE INC ... .|-...08/07/2024 ... |Northern Trust .... 1,487,025 |.. 1,340,000 |..
91324P-BE-1 ......... UNITEDHEALTH GROUP INC . |--..09/30/2024 ... | Various .. 2,743,892 |.. 2,350,000 |..
91324P-ER-9 ......... [UNITEDHEALTH GROUP INC ...08/26/2024 ... |Various 5,571,893 |.. 5,340,000 |..
927804-GR-9 . .| VIRGINIA ELECTRIC AND POWER CO 09/12/2024 ... [Mitsubishi UFJ Securities . . 2,336,311 . 2,275,000
92917N-Al-8 VOYA 191RR A1R - CDO ....00/27/2024 ... |Northern Trust 1,375,000 |.. 1,375,000 |..
94106L-BW-8 ......... WASTE MANAGEMENT INC . ...08/26/2024 ... |Various 5,467,890 |.. 5,400,000 |..
94106L-CE-7 . ..| WASTE MANAGEMENT INC . 10/30/2024 ... |Northern Trust .... .970,067 .975,000
94951C-AC-9 ......... |WELF 242 B1 - CDO .. ...12/19/2024 ... [MIZUHO SECURITIES USA INC. . 1,660,000 . 1,660,000
96043C-AE-0 . ..|WLAKE 243 B - ABS .. 10/08/2024 ... | JP MORGAN ..... . 1,484,910 . 1,485,000
96043R-AD-9 ......... WLAKE 241 A3 - ABS . |--..08/22/2024 ... | JP MORGAN
96328G-BT-3 ......... WFLF 242 A1 - ABS o|-...12/17/2024 ... [MIZUHO SECURITIES USA INC. ... . .. . ..
97064F-AB-1 ......... WESTF 2020-A B - ABS . . |--..12/13/2024 ... | DONALDSON LUFKIN & JENRETTE .. .... 547,670 |.. ....583,792 |..
97064Y-AA-2 ......... WESTF 2023-A A - ABS .... . |-...09/04/2024 ... | CANTOR FITZGERALD 955,829 |.. 894,474 |..
98164H-AD-0 ......... WOART 2024-B A3 - ABS .. . |--..08/26/2024 ... [Mitsubishi UFJ Securities . .... 4,488,516 |.. .... 4,400,000 |..
983024-AN-0 .......... WYETH LLC .|-...08/07/2024 ... |Northern Trust .... .... 1,491,587 |.. .... 1,380,000 |..
989790-AA-1 ......... ZIPLY 241 A2 - ABS ...12/18/2024 ... [Various ... 1,567,039 |.. .... 1,525,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 495,771,248 499,590,605
51945#-AA-5 ......... Lavie Group, Inc. = ReVOIVING LOAN .evuuiieuniieiiiiisiiie e e e ei e et e ee e e e e e e e eee e e e e esneenneennneenen | rnneennneennnnes ...04/09/2024 ... | Unknown
03460#-AA-1 ......... ANESTHESIA CONSULTING & MANAGEMENT, LP ... ...06/21/2024 ... [Unknown ..
03460#-AA-1 ......... ANESTHESIA CONSULTING & MANAGEMENT, LP ... .| DIRECT ...
09238P-AD-1 ......... Blackhawk Industrial Holdings, Inc. - Re .... . . | Unknown ..
127516-AA-2 . .| CPC Millennium Acquisition LLC - Revolvi . 01/01/2024 ... [ Unknown ..
23302E-AC-0 . .. | DAS Purchaser 2 Corp. - Revolving Loan . 09/06/2024 ... [ Unknoun ..
25538*-AC-2 . ..|Diverzify Intermediate LLC - Revolving L . 03/28/2024 ... |Unknoun ..
29916C-AC-9 ......... EVANS FOOD GROUP LTD. ..eeevvvvrvvvnnnieinnnnns . ..|....01/01/2024 ... [Unknoun .. .. 26,762 |..
381204-AB-7 ......... Golden State Dermatology Managment, LLC .......cieeuieeeuieesuieeeieeseeesneeesnsaeenaeeenaaeeneesnnaeenneeennesenns | eenneeenneeennnes ....02/01/2024 ... | Unknown 291,582 |oevneeieieiieeieeiieeeieeeas 0
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38120#-AC-5 ......... C.P. Converters, Inc. - Tenth Amendment ....01/01/2024 ... | Unknown ....0
456198-AA-4 ......... Reliance Label Solutions, LLC - Revolvin .... ....07/01/2024 ... [ Unknown ....0
62931*-AB-0 ......... NMC Skincare Intermediate Holdings - Rev .... ....03/12/2024 ... | Unknown )
62931*-AC-8 .. .|NNMC Skincare Intermediate Holdings - Ini . ....01/01/2024 ... |Unknown . .0
67098*-AC-6 ......... OIA Acquisition, LLC - Revolving Credit ....12/27/2024 ... |Unknown )
T4274B-AG4 ......... Process Equipment, Inc. - Revolving Loan .... ....01/01/2024 ... | Unknown .0
75002@-AB-4 .. | RS BUYER, INC. .eveviiiiiiiiiiieiiiiiinnns ....02/01/2024 ... |Unknown . .0
875460-AB-2 ......... Tangent Technologies Acquisition, LLC - .. ....01/18/2024 ... |Unknown ....0
903818-AA-6 ......... US Fertility Enterprises, LLC - Revolvin ....07/19/2024 ... | Unknown )
91860#-AC-8 .. .| VPET USA, LLC - Revolving Loan ....01/05/2024 ... |Unknown . .0
97143*-AA-2 ......... Wilmar, LLC - Revolving Loan ....07/03/2024 ... | Unknown ...0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,494,557 1,594,354 0
2509999997. Total - Bonds - Part 3 779,041,061 790,343, 145 4,721,552
2509999998. Total - Bonds - Part 5 16,819, 188 16,949,674 14,351
2509999999. Total - Bonds 795,860,250 807,292,818 4,735,903
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0
31338@-10-6 ......... |Federa| Home Loan Bank of Pittshurgh ..ie.ieeesiiuesiiiiiiiniiis it eeisserisserinsennnee | crnsernnnannnnns [oaes 04/03/2024 ... |Federal Home Loan Bank of Pittshurgh ......ieceuiiiuiiiuiiiiiiiiiiiiiiie s e iise s e erseeiseessesnsneenns foereennseesuseennseennneens 64.500 |..iiviiiiiiiiieiin 64,500 .. iiuniiiiieiiieineineiiinee o
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 64,500 XXX 0
5989999997. Total - Common Stocks - Part 3 64,500 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 64,500 XXX 0
5999999999. Total - Preferred and Common Stocks 64,500 XXX 0
6009999999 - Totals 795,924,750 XXX 4,735,903
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36179N-05-0 .. | G2 MA1376 - RMBS ... ..12/01/2024 . [Paydown ... ...138,263 |... .... 138,253 .... 149,183 0. L0 (16,745)|... L0 ..10/20/2043 .
36179R-GA-1 .. | G2 MA2893 - RWBS . ..12/01/2024 . [Paydown . 1,158 .. 1,188 1,281 .0 L0 ... (119) 0 ..06/20/2045 .
36179R-JF-7 .. | G2 MA2962 - RWBS . ..12/01/2024 . [Paydown . . 199,679 |.. 214,420 |.. .0 L0 (24,813) 0 ..07/20/2045 .
36179R-L0-0 .. | G2 MA3035 - RWBS . ..12/01/2024 . [Paydown . . 163,812 .. 174,011 |.. .0 L0 (20,128) 0 ..08/20/2045 .
36179T-E3-5 .. | G2 MA4654 - RWBS .... ..12/01/2024 . [Paydown ... .... 100,235 0. v 0 [ (11,473))... L0 ..08/20/2047 .
36179T-8J-5 .. | G2 MA5021 - RMBS ... ..12/01/2024 . [Paydown ... ... 117,985 0. o0 feenennns. (16,285))... L0 ..02/20/2048 .
36179U-K2-7 .. | G2 MAS713 - RMBS ... ..12/01/2024 . [Paydown ... ... 144,475 0. w0 fennnnnnn. (23,864))... L0 ..01/20/2049 .
36179U-05-4 ...| G2 MAS876 - RMBS ... ..12/01/2024 . [Paydown ... ... 287,052 0. 0. (35,709)/... . . L0 ..04/20/2049 .
36179V-ZR-4 .. | G2 MA7052 - RMBS .... ..12/01/2024 . [Paydown ... 0. L0 ..(3,615)[... ....(3,615) ... L0 ..12/20/2050 .
3622AC-UNI-8 .. | G2 786997 - RMBS ... ..12/01/2024 . [Paydown .........covvvvveiii]vnnininnnnnninnnnnns |oeeee... 4,080,648 |........... 4,080,648 0. w0 feenennnl (131,110))... (131,110) |... L0 ..10/20/2053 .
3622AC-YL-8 .. | G2 787115 - RMBS . ..12/01/2024 . [Paydown ........cevvvvveenis]ovnrinennnnnnnnnnnnns |oennn... 3,462,843 .o, 3,462,843 0. w0 fennnnnn. (92,864))... (92,864) ... L0 ..11/20/2083 .
383771-25-6 .. |GNR 2011-099 DF - CMO/RMBS ....... .. 12/16/2024 . [Paydown .........oevvvveviisferieniiniinninniinns Joeeiinn. 8,533 [ 8,533 ... 8,547 0. 0. ..(1,559)[... ... (1,559) ). L0 ..07/16/2041 .
91282C-JF-9 ...|UNITED STATES TREASLRY .....ooovvrvviiiiiiininninn [ oo ..08/19/2024 . [Various . .. 14,400,000 |........ 14,673,375 0. 0. (31,662)|... ...(31,662) |... .14,636,036 |.... L0 ..10/31/2028 .
U.s. DEPARTMENT OF
91362*-AA-9 .. | Mortgage Guaranty Tax and Loss Bond . ..06/12/2024 . | TREASURY ..evvvvvvvvvvennns Jovveeeeeeieeeieieeees |oveees 29,263,456 |..........29,263,4%5 |........ 29,263,455 |........ 29,263,455 |.. 0. 0. .. 0 ... .29,263,455 |.... Ol
0109999999. Subtotal - Bonds - U.S. Governments 52,992,276 52,395,218 52,961,839 29,263,455 0 (409,946) 0 (409,946) 52,631,253 0 XXX
452151-LF-8 .. | ILLINOIS ST oooeeiiiiiiiiiiii [ e ..06/01/2024 . [Paydown ... 162,647 |... .... 162,647 .... 188,143 0. L0 (21,501)f... ...(21,501))... L0 ..06/01/2033 .
452153-BK-4 ...| ILLINOIS ST . ..05/17/2024 . |Redemption @ 100.00 . 29,706 .. 29,706 |.. .. 33,709 |.. .0 L0 . (129) ... (129) K 0 .(3,204)|. .(3,294) ..06/01/2033 .
70914P-ME-9 .. | PENNSYLVANIA (COMMONWEALTH OF) . . ..02/15/2024 . | Maturity @ 100.00 ..... ...180,000 |... ..180,000]..... ... 198,839 .0, 0. . (403)]... . ... (403)]... 186 810 |.... Ol .(6,810)]...........(6,810)|... ) ..02/15/2026 .
0509999999. Subtotal - Bonds - U.S. States Terrltorles and Po ions 372,353 372,353 420,691 0 0 (22,033) 0 (22,033) 382,457 0 (10, 105)! (10,105) 8,333 XXX
108151-VU-2 .. | BRIDGEPORT .....ccoeveeieiiiiiieeeiiieeeeeeeens | e ..01/16/2024 . [Maturity @ 100.00 .. 0. L0 . ...16,408 |.... L0 .(1,408)]...........(1,408)|... ..01/15/2030 .
25476F-PM-4 .. | DISTRICT COLUMBIA 06/01/2024 .|Call @ 100.00 .. .0 L0 (23,218) 0. (23,218) ..2,700,000 |. 0 .0 .0 ..06/01/2031 .
483836-TN-2 .. |KANE COOK & DU PAGE CNTYS ILL SCH DIST N .. ..01/05/2024 . [Call @ 100.00 .0 L0 .0 0. .0 ..1,300,000 |. 0 .0 .0 ..01/01/2027 .
544646-XZ-0 .. | LOS ANGELES CALIF UNI SCH DIST ... ..04/30/2024 . [Various .... . . . .0 L0 ..(6,880) 0. .(6,880) ..4,074,39%4 |. 0 (243,424)|. . (243,424) ..07/01/2034 .
64966Q-RV-4 .. |NEW YORK CITY ..... .. ..04/22/2024 . | Unknown . , .210,000 .. . 182,322 |.. .0 L0 1,285 0].. 1,285 ..190,380 |. 0 .0 0 ) ..08/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 8,036,350 8,025,000 ,003,695 0 0 (28,820) 0 (28,820) 8,281,181 0 (244,831) (244,831) 284 520 XXX
01170R-KQ-4 .. | ALASKA HOUSING FINANCE CORPORATION . ..12/02/2024 . [Call @ 100.00 .395,000 |.. . 435,709 |.. .0 L0 ..(3,040) 0. .(3,040) ..418,083 |. 0 . (23,083)[. (23,083) ..12/01/2044 .
10623P-DU-1 .. | BRAZO 2010-1 A1 - ABS .......evvvvvvnnnnes ..06/25/2024 . [Paydown ....... . 104,853 |.. 101,707 |.. .0 L0 0. (10,338) ..104,853 |. 0 ..06/25/2035 .
14916Y-AN-9 .. | CATHEDRAL CITY CALIF REDEV AGY SUCCESSOR .. ..10/21/2024 . [Call @ 100.00 .700,000 |.. . 798,868 |.. .0 L0 0. .(6,820) . 700,000 |. 0 ..08/01/2027 .
167562-NS-2 .. | CHICAGO ILL MIDWAY ARPT REV ..04/03/2024 . [Call @ 100.00 .. .800,000 |.. . 853,448 |.. .0 L0 [ 0. . 800,000 |. 0 ..01/01/2029 .
167725-AC-4 .. | CHICAGO ILL TRAN AUTH SALES & TRANSFER T ... |....... .11/15/2024 . [Call @ 100.00 .... 106,358 .... 115,991 0. L0 L0 ..12/01/2040 .
20775H-AY-9 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....{....... ..11/15/2024 . [Call @ 100.00 .. .... 380,000 ....419,737 0. 0. L0 ..05/15/2044 .
249218-AJ-7 .. | DENVER COLO PUB SCHS CTFS PARTN ............... |..ceees ..12/15/2024 . [ Paydown .. 121,362 . 141,211 0. L0 L0 ..12/15/2026 .
3128HX-RT-4 .. |FHS 267 A5 - CMO/RMBS ..12/01/2024 . [Paydown ... 0. 0. L0 ..08/15/2042 .
3128M9-U2-6 .. | FH GO7501 - RMBS ..12/01/2024 . [Paydown ... 0. L0 L0 ..10/01/2043 .
3128MJ-5N-6 .. | FH G08852 - RMBS ... ..12/01/2024 . [Paydown ... 0. 0. L0 ..12/01/2048 .
3128QL-RN-3 ...|FH 1H2593 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 ..01/01/2036 .
31202L-FD-2 ...|FH C03764 - RWBS . ..12/01/2024 . [Paydown . .0 L0 0 ..02/01/2042 .
3131XX-7G-0 .. | FH ZM4495 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 ..10/01/2047 .
3131Y7-86-5 .. |FH ZN1441 - RWBS . ..12/01/2024 . [Paydown . .0 L0 0 ..11/01/2048 .
3132A6-HY-4 ...|FH ZS4747 - RWBS . ..12/01/2024 . [Paydown . . .0 L0 0 ..12/01/2047 .
3132AC-SZ-4 ...|FH ZT0536 - RMBS ... ..12/01/2024 . [Paydown ... .... 278,408 ....302,465 0. w0 fennnnnnn. (33,617))... . L0 ..03/01/2048 .
3132AD-VT-2 .. |FH ZT1526 - RMBS .... ..12/01/2024 . [Paydown ... ... 178,581 ....830,223 0. L0 (91,497)]... . 778,581 |.... L0 ..11/01/2048 .
313205-6F-4 ...|FH SB8070 - RMBS ... ..12/01/2024 . [Paydown ... .... 123,508 .... 129,562 0. 0. ..(7,150)... ..123,503 |.... L0 ..10/01/2035 .
31320M-KC-8 .. | FH SD0291 - RMBS .... ..12/01/2024 . [ Paydown ... ... 244,240 .... 264,657 0. L0 (53,886)... ..244,240 |.... L0 ..03/01/2050 .
313208-2L-5 ...|FH SD5279 - RMBS .... ..12/01/2024 . [Paydown ... ... 412,747 .... 364,365 0. 0. ..48,382 |... 412,747 ... L0 ..08/01/2052 .
31320T-ME-7 .. | FH SD5757 - RMBS .... ..12/01/2024 . [Paydown ... .. 368,597 ... 328,784 .0 0 ..358,597 |.... L0 ..06/01/2062 .
31320V-3L-7 .. | FH SD8003 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0. K ...91,240 |.... L0 ..07/01/2049 .
31320V-7D-1 .. | FH SD8092 - RMBS ..12/01/2024 . |Paydown ..........ceeveeee.s [0 oy 0feeeeee. (B3 0 e (8,317) | 0 143,369 |...oooeeeennn. 0 ..09/01/2050 .
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31320V-K7-9 .. |FH SD7518 - RWBS .... ..12/01/2024 . [Paydown ... .... 191,758 .... 205,480 0. 0 .. (17,909)[... L0 0. ..06/01/2050 .
31320W-BK-8 .. | FH SD8142 - RMBS . ..12/01/2024 . [Paydown . . 158,563 |.. . 166,937 |.. .0 0 (10,047) 0 .0 ..04/01/2051 .
31320W-D6-7 .. | FH SD8225 - RMBS . ..12/01/2024 . [Paydown . . 242,983 |.. .214.211 |.. .0 0 ..28,712 0 .0 ..07/01/2062 .
31320W-HY-2 ...|FH SD8347 - RMBS . ..12/01/2024 . [Paydown . 217,758 |.. .210,860 |.. .0 0 0 .0 ..08/01/2053 .
3132E0-FH-0 .. | FH SD3768 - RWBS .... ..12/01/2024 . [Paydown ... .. 385,180 ... 348,227 0. 0 L0 .0 . ..06/01/2062 .
31326GJ-6R-5 ...|FH Q03880 - RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..10/01/2041 .
31326K-A3-0 .. | FH Q03926 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..10/01/2041 .
31326K-BS-4 .. | FH Q03949 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..10/01/2041 .
31326K-S4-9 ...|FH Q04439 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..11/01/2041 .
3132HP-RZ-9 ...|FH Q13204 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..11/01/2042 .
31320R-FB-1 .. | FH Q34661 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..07/01/2045 .
3132XC-RV-9 ...|FH G67700 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..08/01/2046 .
3132XC-RY-3 ...|FH G67703 - RMBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..04/01/2047 .
3132XC-$B-2 ...|FH G67714 - RMBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..07/01/2048 .
3132XC-SG-1 .. | FH G67719 - RMBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..01/01/2049 .
3132XU-SC-0 ...|FH Q52314 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..11/01/2047 .
3132XY-VC-8 .. |FH Q56010 - RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..05/01/2048 .
31335B-KB-1 .. |FH G61190 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..08/01/2047 .
31335C-E5-9 ...|FH G61956 - RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/01/2049 .
3133A3-YM-4 .. |FH QA8816 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/01/2050 .
3133KG-WA-2 .. |FH RA1541 = RWBS .......cooevvieneiiieee [ ..12/01/2024 . [Paydown ... . 0. 0 L0 .0 . ..11/01/2049 .
3133KH-4G-8 .. |FH RA2623 - RMBS ........oooeeeiiiinnnn [ ..12/01/2024 . [Paydown ... .... 138,156 ... 144,718 0. 0 L0 .0 . ..05/01/2050 .
3133KJ-6P-2 ...|FH RA3578 = RWBS ........coevveeeieeiieeeee [ ..12/01/2024 . [Paydown ... .... 205,379 .... 213,466 0. 0 L0 .0 . ..09/01/2050 .
3133KJ-NE-8 .. | FH RA3089 - RWBS . ..12/01/2024 . [Paydown . . 258,614 .. . 272,434 |.. .0 L0 0 .0 ..07/01/2050 .
3133KK-6R-5 .. | FH RA4480 - RWBS . ..12/01/2024 . [Paydown . . 160,049 |.. . 165,813 |.. .0 L0 0 .0 ..02/01/2051 .
3133KQ-CU-8 ...|FH RA8183 - RMBS . ..12/01/2024 . [Paydown . ..2,661,669 |.. . 2,750,391 |.. .0 0 0 .0 ..11/01/2082 .
3136AP-XE-7 .. |FNR 2015-60 CP - CMO/RMBS . ..12/01/2024 . [Paydown . . 197,840 |.. . 204,486 |.. .0 0 0 .0 ..10/25/2044 .
3136AR-R6-7 .. |FNR 2016-25 VB - CMO/RWBS . ..12/01/2024 . [Paydown . . 759,163 |.. . 768,652 |.. .0 0 0 .0 ..05/25/2036 .
3136AR-T4-0 .. |FNR 2016-25 LA - CMO/RMBS ............coeeeeeenns [ oo .12/01/2024 . [Paydown ... .. 489,512 ...509,895 0. 0 (14,841)|... L0 .0 . ..07/25/2045 .
3136B5-DF-9 .. |FNR 2019-30 HA - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0. 0 ..(3,430)]... L0 .0 . ..07/25/2059 .
3137BH-XJ-1 .. | FHMS K-045 A2 - CMBS ..12/01/2024 . [Paydown ... 0. 0 .. (1,944)]... L0 .0 . ..01/25/2025 .
3137BY-PS-3 .. | FHMS K-726 X1 - CMBS .... ..04/25/2024 . [Paydown ... 0. 0 .. (4,430)]... L0 .0 . ..04/25/2024 .
3137F2-65-0 .. |FHR 4703 LP - CMO/RWBS .. ..12/01/2024 . [Paydown ... 0. 0 ..1,244 | L0 .0 . ..07/15/2046 .
3137FJ-HI-2 .. |FHR 4839 LA - CMO/RVBS .. ..12/01/2024 . [Paydown ... . 401 305 ....421,057 0. 0 (15,003)|... L0 .0 . ..05/15/2050 .
3138E0-6H-7 .. |FN AJ8071 - RMBS ... ..12/01/2024 . [Paydown . ..22,041 .. .. 23,157 |.. .0 0 ..(1,233) 0 .0 ..12/01/2041 .
3138EQ-BA-9 .. | FN AL7232 - RWBS . ..12/01/2024 . [Paydown . 32,458 |.. .. 34,770 |.. .0 0 ..(2,726) 0 .0 ..09/01/2045 .
3138EQ-KH-4 .. |FN AL7495 - RWBS . ..12/01/2024 . [Paydown . 22,049 |.. .. 24,584 |.. .0 0 ..(1,851) 0 .0 ..10/01/2045 .
3138EQ-ZR-6 .. |FN AL7951 - RMBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..01/01/2046 .
3138ML-XD-1 .. | FN AQ5175 - RWBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..12/01/2042 .
3138Y9-SC-3 ...|FN AX7714 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/01/2045 .
3138YH-5L-0 .. | FN AY4450 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/01/2045 .
3138YH-US-7 .. | FN AY4203 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..05/01/2045 .
3138YL-AD-3 .. | FN AY6303 - RMBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/01/2045 .
3138YS-LD-6 .. |FN AZ1223 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..06/01/2045 .
3138YT-4X-9 .. |FN AZ2637 - RUBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..09/01/2045 .
3138YT-6B-5 .. |FN AZ2665 - RUBS ... ..12/01/2024 . [Paydown ... 0 0 L0 .0 . ..10/01/2045 .
3140E7-GH-7 .. | FN BA2899 - RWBS .... ..12/01/2024 . [ Paydown ... 0. 0 L0 .0 . ..11/01/2045 .
3140E9-4J-2 ...|FN BA5324 - RMBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..11/01/2045 .
3140FP-FQ-7 .. | FN BE3774 - RMBS ... ..12/01/2024 . | Paydown ... .0, 0 Ol 0. ..07/01/2047 .
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3140FX-H3-9 .. | FN BF0249 - RWBS ..12/01/2024 . [Paydown ... ..1,216,7%6 |...........1,216,756 |......... 1,263,810 0. L0 (62,465)|... ...(62,465) |... ..1,216,7%6 |.... L0 RV ..01/01/2058 .
3140HR-7D-9 ...|FN BL0891 - CMBS/RNMBS ..12/01/2024 . [Paydown . .0 L0 ... (754) 0 0 ..12/01/2030 .
3140HT-WJ-4 .. | FN BL2448 - CMBS/RMBS ..12/01/2024 . [Paydown . .0 L0 .(1,984) 0 0 ..05/01/2031 .
3140HU-A3-0 .. | FN BL2725 - CMBS/RMBS ..12/01/2024 . [Paydown . .0 L0 .(1,372) 0 0 ..08/01/2029 .
3140HV-SV-7 .. | FN BL4131 - CMBS/RMBS ... ..12/01/2024 . [Paydown ... 0. L0 ... (2,130) )... L0 0 ..09/01/2031 .
3140HX-G4-6 .. | FN BL5618 - CMBS/RNBS ..12/01/2024 . [Paydown ... 0. 0. ...(1,664))... L0 0 ..01/01/2035 .
3140J5-G7-8 .. | FN BM1121 - RMBS ..12/01/2024 . [Paydown ... 0. L0 L0 0 ..12/01/2046 .
3140J5-QM-4 ...| FN BM1359 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0. L0 0 ..06/01/2047 .
3140J8-ZH-9 .. | FN BM4343 - RMBS .... ..12/01/2024 . [Paydown ... .... 593,428 ....622,358 0. L0 L0 0 ..05/01/2048 .
3140J9-H8-7 .. | FN BM4754 - RWBS .... ..12/01/2024 . [Paydown ... ... 181,764 .... 187,984 0. 0. L0 0 ..05/01/2047 .
3140J9-KN-0 .. | FN BM4800 - RMBS .... ..12/01/2024 . [Paydown ... .. 155,855 .. 158,448 0. L0 L0 0 ..10/01/2048 .
3140QE-CJ-9 ...|FN CAB372 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0. L0 0 ..07/01/2050 .
31400M-AC-8 .. |FN CB1802 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..10/01/2051 .
31400P-FM-4 .. |FN CB3771 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..06/01/2052 .
3140X5-NG-4 .. |FN FM2190 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..02/01/2049 .
3140X7-PU-7 .. | FN FM4034 - RWBS .... ..12/01/2024 . [Paydown ... ....103,005 0. 0. L0 0 ..08/01/2035 .
3140X9-QU-2 ...|FN FM5866 - RMBS ... ..12/01/2024 . [Paydown ... .... 361,688 .... 385,989 0. L0 L0 0 ..06/01/2049 .
3140X9-WD-3 .. | FN FM6043 - RMBS ... ..12/01/2024 . [Paydown ... .... 393,750 ... 419,774 0. 0. L0 0 ..06/01/2049 .
3140XD-CK-0 .. | FN FM9073 - RMBS ... ..12/01/2024 . [Paydown ... .... 165,942 ....171,180 0. L0 L0 RV S ..10/01/2051 .
3140XG-JR-1 .. |FN FS1171 - RMBS .... ..12/01/2024 . [Paydown ... .. 740,428 ...668,236 0. 0. L0 RV ..01/01/2052 .
3140XH-GM-3 .. | FN FS2003 - RWBS .... ..12/01/2024 . [Paydown ... 0. L0 L0 0 ..05/01/2052 .
3140XH-K4-8 .. |FN FS2114 - RWBS .... ..12/01/2024 . [Paydown ... ... 486,945 ... 472,834 0. 0. L0 0 ..06/01/2052 .
3140XJ-MB-6 .. | FN FS3053 - RMBS .... ..12/01/2024 . [Paydown ... ..217,214 ... 221,388 0. L0 L0 0 ..10/01/2062 .
3140XL-SC-3 .. | FN FS5014 - RWBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..01/01/2083 .
31HN-3T-1 .. | FN 930610 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..02/01/2039 .
31412U-BJ-8 .. | FN 934841 - RMBS . ..05/01/2024 . [Paydown . .0 L0 0 0 ..05/01/2024 .
31417A-VD-8 .. |FN AB4211 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..01/01/2027 .
31417D-M9-1 .. | FN AB6683 - RMBS . ..12/01/2024 . [Paydown . .0 L0 0 0 ..10/01/2042 .
31418D-7F-3 .. | FN MA4493 - RMBS .... ..12/01/2024 . [Paydown ... 0. L0 L0 0 ..12/01/2051 .
31418D-HD-7 .. | FN MA3827 - RMBS ... ..12/01/2024 . [Paydown ... 0. 0. L0 0 ..11/01/2034 .
31418D-Ril-4 .. |FN MA4100 - RMBS .... ..12/01/2024 . [Paydown ... 0. L0 L0 0 ..08/01/2050 .
31418D-VD-1 .. | FN MA4211 - RMBS ... ..12/01/2024 . [Paydown ... 0. 0. L0 0 ..12/01/2050 .
31418D-VY-5 .. | FN MA4230 - RWBS .... ..12/01/2024 . [Paydown ... . 0. L0 L0 0 ..01/01/2036 .
31418E-LE-8 .. | FN MA4824 - RWBS .... ..12/01/2024 . [Paydown ... .... 167,416 ... 142,179 0. 0. L0 0 ..10/01/2052 .
31418E-UP-3 .. | FN MAS089 - RMBS . ..12/01/2024 . [Paydown . . 259,422 |.. . 244,870 |.. .0 L0 0 0 ..07/01/2083 .
39081H-CZ-3 .. | GREAT LAKES WTR AUTH MICH SEW DISP SYS R . ..03/01/2024 . [Paydown . (302,292).. (243,097).. .0 L0 0 0 ..07/01/2036 .
452281-J0-1 ... ILSSTD 2010-1 A3 - ABS .. ..10/25/2024 . [Paydown . . 312,468 |.. 312,311 |.. .0 L0 0 .0 ..07/25/2045 .
462467-02-0 .. | IOWA FINANCE AUTHORITY .. 07/01/2024 .|Call @ 100.00 . 490,000 |.. .545,581 |.. .0 L0 0 . (41,206)]. ..07/01/2051 .
47770V-BR-0 .. | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ..01/02/2024 . [Maturity @ 100.00 .305,000 |.. .305,000 |.. .0 L0 0 .0 ..01/01/2033 .
492279-CQ-5 ...|KERN CNTY CALIF PENSION OBLIG ......cevvvvvvenns|veeeens ..08/15/2024 . [Maturity @ 100.00 .... 745,000 .... 585,436 0. 0. L0 ..08/15/2024 .
57563N-AB-4 .. |MASEDU 18A A - ABS .. 12/25/2024 . [Paydown ........ceevvvvvinis|oenniiiiininnininnns o 2,338 [, 2,399 [ 2,301 0. L0 L0 ..05/25/2033 .
57563R-RZ-4 ...| MASSACHUSETTS EDL FING AUTH . ..07/01/2024 . [Call @ 100.00 .. ... 280,000 ...280,000 0. 0. L0 ..07/01/2037 .
59447T-22-5 ...|MICHIGAN FIN AUTH REV ......ovvmmmmmnnnnnnnnnninns [ eeeeens ..08/01/2024 . [Call @ 100.00 0. L0 L0 ..08/01/2033 .
59447T-3A-9 ...|MICHIGAN FIN AUTH REV ......ovvmmmmmnnnnnnninnnnns [ eeeens ..08/01/2024 . [Call @ 100.00 0. 0. L0 .0 .. ..08/01/2033 .
605350-WH-9 ...|MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/02/2024 . [Call @ 100.00 0. L0 L0 ... (4,759)[... ..12/01/2050 .
6396811-TQ-2 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... ..09/03/2024 . [Call @ 100.00 .... 190,000 .... 208,163 0 0. L0 ...(6,914)[... ..09/01/2049 .
64613A-CX-8 .. |NEW JERSEY ST HSG & MTG FIN AGY REV .. ..10/01/2024 . [Call @ 100.00 .... 195,000 ....216,620 0. L0 L0 . ..04/01/2051 .
650117-AA-2 .. |NEW YORK TRANSN DEV CORP LEASE REV . ..09/03/2024 . [Maturity @ 100.00 . 285,000 |.. .285,000 |.. .0 L0 (VN 0l ..09/01/2035 .
6628511-A9-7 .. |NORTH TEX TWY AUTH REV .......ccccvvvvnvnnnnnnnns ..10/08/2024 . [Not Available ..... ...870,000 ... 897,849 .0, 0. 0. (115,601) ..01/01/2040 .
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662851-E5-1 .. |NORTH TEX TWY AUTH REV .. ..10/08/2024 . [Not Available ..1,868,708 |... 1,795,356 0. 0 ...12,160 |... L0 .36,373 |...........36,373 |... ...104,256 [..01/01/2043 .
662851-LT-1 .. |NORTH TEX TWY AUTH REV ..01/01/2024 . [Call @ 100.00 . 553,965 |.. .0 0 0 . 12,500 [..01/01/2031 .
66705E-AA-6 .. |NEF 2012-1 A - ABS .... ..06/25/2024 . [Paydown . .0 0 0 ..12/26/2031 .
735000-TP-6 .. | PORT OAKLAND CALIF REV ..04/15/2024 . [Call @ 100.00 .0 0 0 ..05/01/2027 .
735000-T8-0 .. | PORT OAKLAND CALIF REV ......ccvvvvvvvvvvvvnninnns [ eeeeens .04/15/2024 . [Call @ 100.00 0. 0 L0 ..05/01/2030 .
735000-TU-5 .. | PORT OAKLAND CALIF REV .....eevvvvvvieieiiiiiiinns [ eeeens ..04/15/2024 . [Call @ 100.00 0. 0 L0 ..05/01/2032 .
769036-BL~7 .. |RIVERSIDE CALIF PENSION OBLIG .......cevvvvvvnns|veeenns ..06/01/2024 . [Maturity @ 100.00 .. 0. 0 L0 ..06/01/2024 .
783186-RB~7 .. |RUTGERS ST UNIV N J eoeveiiiiiiiiiiiiiiiciiviiiens [ e ..05/01/2024 . [Maturity @ 100.00 .. 0. 0. .. (208)|... L0 .(2,720).... ..05/01/2028 .
786091-AG-3 .. | SACRAMENTO CNTY CALIF PENSION OBLIG ..........|...coen ..08/01/2024 . [Call @ 100.00 0. 0. ... (318) ... L0 ... (989)[.... ..08/01/2025 .
83712D-83-1 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... |....... ..10/01/2024 . [Call @ 100.00 .... 475,000 .... 525,360 0. 0 ....(1 614) ... L0 . (37,819) ..01/01/2052 .
83756C-D3-6 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI ....[....... ..11/01/2024 . [Call @ 100.00 .. 330,000 ...370,072 0. 0 ..(2,302) ... L0 . (23,009) ..05/01/2051 .
83756C-FR-1 .. | SOUTH DAKOTA HSG DEV AUTH .......eevmrmmmmmnnnnnn [ eeeens ..02/07/2024 . [Call @ 100.00 .. 0. 0 L0 ..11/01/2044 .
88258M-AA-3 .. | TNGUTL 23 A1 - ABS .......... ..10/01/2024 . [Paydown ....... .0 0 .(3,172) 0 ..04/01/2035 .
88283K-AW-8 .. | TEXAS TRANSN COMMN CENT TEX TPK SYS REV ..11/04/2024 . [Call @ 100.00 .. .0 0 .(2,927) 0 ..08/15/2033 .
924190-GP-0 .. | VERMONT HSG FIN AGY - RWBS ................. ..11/01/2024 . [Call @ 100.00 .. . . . .0 0 ...0 . K 0 ..11/01/2044 .
956622-F3-3 ...|WEST VIRGINIA ST HOSP FIN AUTH HOSP REV .....[....... ..09/01/2024 . [Maturity @ 100.00 .. ....750 000 ....853 230 0. L0 ... ..(7,909)|... L0 . 750 000 |.... L0 ..09/01/2024 .
958644-AB-2 .. | WESTERN MICH UNIV HOMER STRYKER M D SCH .....[....... ..11/15/2024 . | Redemption @ 100.00 ... ....ooeeeeeeeeeneenns Joveeeeeennnn 5,000 fouviniinnnnnnens 5,000 [..ccunnnnnen. 5,753 [oooiiiininnnnnns 0 O (M) O o (T4 | Ofieeiinens 5,366 ..11/15/2028 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 34,233,851 35,032,576 0 0 0 34,012,419 XXX
00038P-AA-8 .. | AASET 211 A - ABS .. ..12/16/2024 . [Paydown ... 0. L0 .0 ...84,031 |.... .. 11/16/2041 .
00255E-AA-9 .. | AASET 221 A - ABS .. ..12/16/2024 . [Paydown ... 0. 0. L0 ... 73,506 |.... ..05/16/2047 .
00258B-AB-0 .. | AASET 2021-2 B - ABS . ..12/15/2024 . [ Paydown ... 0. L0 .0 ..01/15/2047 .
0083411-AD-3 .. | AFFRM 2022-A D - ABS .. ..05/15/2024 . [Paydown .. . .... 255,000 0. 0. L0 ..05/17/2027 .
022098-AS-2 ...| ALTRIA GROUP INC ..01/31/2024 . Malurlty @ 100.00 . 225 000 |... .... 225,000 0. L0 .0 225 000 |.... ..01/31/2024 .
033292-AS-2 ...| ANCHC 131R A2R - CDO ..04/15/2024 . [Paydown ... 1,925,000 ..1,925,000 |.. . 1,924,038 |.. .0 L0 .0 ....... 1,925,000 [. ..10/14/2030 .
03330A-AG-7 .. | ANCHC 3-R D - CDO ... ..06/20/2024 . [Paydown . 2,000,000 . 2,000,000 |.. . 1,930,138 |.. .0 L0 ..0[.......2,000,000 [. ..01/28/2031 .
03465H-AC-8 .. | AOMT 215 A3 - CMO/RMBS .. ..12/01/2024 . [Paydown . . 75,634 .0 L0 L0 75,634 |. ..07/26/2066 .
03465J-AC-4 ...| AONT 2021-6 A3 - CMO/RVBS . ..12/01/2024 . [Paydown . . 53,523 , .. , .. .0 L0 .0 ...53,623 |. ..09/27/2066 .
03764D-AH-4 .. | APID XI1 AR - CDO ... ..07/02/2024 . [Paydown . 3,851,169 .3 851 169 .. .3 851 169 |.. .0 L0 ..0[.......3,851,169 |. ..04/15/2031 .
03764D-AK-7 .. | APID XI1 CR - CDO ..07/02/2024 . [Paydown . 1,000,000 . 1,000,000 |.. . 1,000,625 |.. .0 L0 , ..0[....... 1,000,000 [. ..04/15/2031 .
03767N-AC-0 .. | APID XVII1 A1R - CDO .. ..03/07/2024 . [Paydown . 2,675,000 ..2,675,000 |.. . 2,672,325 |.. .0 L0 .. . (109,468) ..0|........2,675,000 [. ..10/22/2030 .
03882K-AN-2 .. | AMMST 2021-MF3 XA - CMBS .. ..09/30/2024 . [Direct ... 630,844 |... , 0. e O [ (8B4,874) e 0 [, (84,874) ... .0 ..10/16/2064 .
04015li-BG-8 .. | ARES XXXIX CR2 - CDO .. ..06/21/2024 . [Paydown ... ...1,000,000 |.......... 1,000,000 ....998,578 0. 0. (30,970) ... ...(30,970) |... L0 ..04/18/2031 .
04015-BJ-2 .. | ARES XXXIX DR2 - CDO ..06/21/2024 . [Paydown . ...955,000 . 955,000 |.. .955,000 |.. .0 L0 . .0 , K ..04/18/2031 .
04016L-AJ-6 .. | ARES 42 D - CDO .. ..03/15/2024 . [Paydown . 1,100,000 . 1,100,000 |.. . 1,097,459 |.. .0 L0 (N 1 100 000 |. ..01/24/2028 .
04965F-AG-6 .. | ATRM XV B - CDO .. ..07/11/2024 . [Paydown ... 250,000 |... 0. L0 .0 250,000 |.... ..01/23/2031 .
05369L-AD-9 .. |AVID 211 D - ABS ..12/15/2024 . [Paydown ... ...560,932 |... 0. 0. L0 ..04/17/2028 .
05490A-AA-1 .. | BBUBS 2012-TFT A = CMBS .....ccoovviiiiiiiiinn [ eeeens .. 12/01/2024 . [Paydown .......ccovvvvviiiii]enneniiiiiiniinennns | 7,067 |... 0. L0 .0 ..06/07/2030 .
05526Q-AA-4 .. | BAMLL 2015-200P A = CMBS ........eevvemmmmmmnnnnn [ eeneens ..09/30/2024 . [Unknown ... ...2,047,780 |........... 2,950,000 |......... 2,959,027 0. 0. ....(1,633) ... L0 ..04/15/2033 .
05547H-AC-5 ...|BBCMS 2015-SRCH A2 = CMBS .........evvvummmnunnns [ eeeeens ..09/30/2024 . [Unknown ... ..1,260,386 |........... 1,250,000 |......... 1,287,405 0. L0 ...(2,668) ... .0 ..08/10/2035 .
05601D-AC-7 .. | BREX 221 A - ABS ..02/15/2024 . [Paydown ... .... 950,000 0. 0. L0 ..07/15/2025 .
056054-AG-4 .. |BX 2019-XL D - CMBS ..03/15/2024 . [Paydown . ..1,672,500 |.. . 1,559,723 |.. .0 L0 (33,870) .0 [........ 1,572,500 |. ..10/15/2036 .
05606D-AE-8 .. |BX 2022-PSB C - CMBS ..12/15/2024 . [Paydown . .. 25,835 |.. .0 L0 ..(39) L0 26,008 |. ..08/15/2039 .
056091-AA-1 .. | BX 2022-IND A - CMBS .. ..09/30/2024 . [Paydown . . 225,963 |.. .0 L0 (841) .0 ..226,564 |. ..04/15/2037 .
06035R-AR-7 .. | BANK 2018-BNK14 A3 - CMBS . ..09/30/2024 . [Unknown ... 2,298,277 0. 0. (31 562)|... ...(31,562) |... .0 f........ 2,139,289 |[.... ..09/17/2060 .
06035R-BH-8 .. | BANK 2018-BNK14 XA - CMBS . ..09/30/2024 . [Direct ..oooeeeeeiiiiiiiii e [ 709,247 [l O 1,820,038 0. v 0 fennnnn (141,784)).. .0 ..09/17/2060 .
06054A-AX-7 .. | BACM 2015-UBS7 A4 - CMBS .. ..09/30/2024 . [ Unknown . .... 185,000 0. 0. .... (506)]... L0 ..09/17/2048 .
065402-BB-4 .. | BANK 2019-BNK18 A3 - CMBS ... ..09/30/2024 . [UnKnown ......eevvvevvivinns|ernnninninininenenns |oeeeen.. 2,678,969 oo, 2,500,000 .0 w0 feenennn.. (28,800))... .0 ..05/17/2062 .
065403-BC-0 .. | BANK 2019-BNK17 A4 - CMBS ... ..09/30/2024 . [Unknown ......ccoevvveeeninsoeniiniiinniinnnnnnns | 2,385,085 | 2,175,000 0 a0 feenn.. (26,082))... L0 ..04/17/2052 .
065404-BF-1 .. | BANK 2018-BNK10 XA - CMBS . ..09/30/2024 . [Direct ... N 0 .0 w0 fenennn (115,571))... .0 ..02/17/2061 .
065405-AE-2 .. | BANK 2019-BNK16 A4 - CMBS .......ccevvvvvvvvennnsfoeeees ..09/30/2024 . | Unknown . .. 1,753,195 |.......... 1,700,000 .0 .. 0. ...(8,966)]... .0 ..02/16/2052 .
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06540A-AE-1 .. | BANK 2019-BNK20 XA - CMBS ... ..09/30/2024 . [Direct ... ....270,698 0. 0 ...(21,532)[... ...(21,532) ... L0 0. .... 25,837 [..00/15/2062 .
06540D-BN-4 .. | BANK 2021-BNK36 XA - CMBS . ..09/30/2024 .| Direct 0 .834,280 |.. .0 0 (75,581) (75,581) 0 .0 . 92,894 [..00/17/2064 .
06540V-BB-0 .. | BANK 2019-BNK24 A3 - CMBS . ..09/30/2024 . [Unknown . ..3,875,000 |.. ..4,143,223 |.. .0 0 (22,748) (22,748) 0 .0 . 86,025 [..11/17/2062 .
06541B-BQ-0 .. | BANK 2023-BNK45 XA - CMBS . ..09/30/2024 .| Direct .716,526 |.. .0 0 (51,314) (51,314) 0 .0 . 85,944 [..02/17/2056 .
06541K-BB-3 .. | BANK 2018-BNK12 XA - CMBS ... ..09/30/2024 . [Direct ... ... 978,322 0. 0 .. (52,850)]... ...(52,850) |... L0 .0 . ..05/17/2061 .
06542B-BN-6 .. | BANK 2021-BNK32 XA - CMBS .....ooovvvvvreenennnns | oeeens ..09/30/2024 . [Direct ... ..2,532,192 0. 0 (207, 617) e O e (207,617) |... L0 .0 . ..04/17/2054 .
06650A-AC-1 .. | BANK 2017-BNK8 ASB - CMBS . ..09/30/2024 . [Paydown . . 699,206 |.. . 704,650 |.. .0 0 . (572) 0 .0 ..11/18/2050 .
06762V-AC-0 .. | BABSN 2022-111 B - CDO .. ..10/15/2024 . [Paydown . . 405,000 |.. .405,000 |.. .0 0 .0 0 .0 ..10/22/2035 .
06762V-AD-8 .. | BABSN 2022-111 C - CDO .. ..10/15/2024 . [Paydown . .750,000 |.. . 750,000 |.. .0 0 .0 0 .0 ..10/22/2035 .
08161C-AE-1 .. | BMARK 2018-B2 A5 - CMBS ... ..09/30/2024 . [Unknown .......coevvvveeenisoeniiiiiiiiininnnnnns |oeee.. 2,864,846 |............2,675,000 |......... 3,036,856 0. 0 (42,782)]... L0 .0 . ..02/17/2051 .
08161C-AG-6 .. | BMARK 2018-B2 XA - CMBS ... ..09/30/2024 . [Direct ... 0. 0 .. (40,188)]... L0 .0 . ..02/17/2051 .
08161H-AD-2 .. | BMARK 2018-B4 ASB - CMBS .. ..09/30/2024 . [Paydown ........coeevvvreiisferiiiiiininninnnnnns | 2,356,068 |............2,281,031 [......... 2,558,101 0. 0 ...(34,722)|... L0 .0 . ..07/17/2051 .
08162Y-AE-2 .. | BMARK 2019-B14 A5 = CMBS .........cevvvvvvuvnnnns [ eeeeens ..09/30/2024 . [Unknown .......ceevvvvevvinsenninininneninnnnnns | 5,173,083 |l 5,010,000 ... 5,288,022 0. 0 .. (23,310)[... L0 .0 . ..12/15/2062 .
08163G-AZ-3 .. | BMARK 2021-B28 XA - CMBS .. ..09/30/2024 .| Direct .969,050 |.. .0 0 (83,808) 0 .0 ..08/17/2054 .
08163N-BL-8 .. | BMARK 2022-B32 XA - CMBS ..09/30/2024 .| Direct , 774,051 |.. .0 0 (78,738) ..505, N 0 .0 ..01/15/2085 .
09629L-AJ-4 .. |BLUEM 23 D - CDO ....... ..07/22/2024 . [Paydown . ,100,000 . ,095,050 |.. .0 0 (47,651) .1,100,000 |. 0 .0 ..10/20/2031 .
09629P-AA-4 .. | BLUEM XXI1 A1 - CDO ... ..10/15/2024 . [ Paydown ... ..1,018,209 |...........1,018,209 |......... 1 011,591 0. 0 .. (41,458)]... ,018,209 |.... L0 .0 . ..07/15/2031 .
10569J-AA-8 .. | BRAVO 22NOM3 A1 = RMBS ........eevvvvememnvnnnnnns | vvvens ..12/25/2024 . [Paydown ... ....38,681 ... 0. 0 L0 .0 . ..07/25/2062 .
10569J-AB-6 .. | BRAVO 22NQM3 A2 - CMO/RMBS .........cccoeviiiiian] venenes ..12/01/2024 . [Paydown ... ....20,445 ... 0. 0. L0 .0 . ..07/25/2062 .
12434C-AN-4 ...| BX 2021-SDMF E - CMBS ... ..08/15/2024 . [Paydown ... ....18,491 ... 0. 0 L0 .0 . ..09/15/2034 .
12482N-AN-1 .. | CBAM 2019-10 A1R - CDO ..10/21/2024 . [Paydown . . 76,573 .0 0 0 .0 ..04/20/2032 .
1251411-BB-0 .. | CD 2016-CD1 A3 - CMBS ... ..09/30/2024 . Paydown ... ...857,657 |... 0. 0 L0 .0 . ..08/12/2049 .
12515H-BJ-3 ...| CD 2017-CD5 XA - CMBS ..09/30/2024 . [Direct ... 184,793 |... , 0. 0 L0 .0 . ..08/17/2050 .
12528V-AC-3 .. | CFIP 181 A - CDO ....... ..10/18/2024 . [Paydown . 2,290,197 2,290,197 .2,200,197 |.. .0 0 0 .0 ..07/18/2031 .
12528Y-AE-3 .. | CF 2019-CF2 A4 - CMBS ..10/01/2024 . [Paydown . .. 4,905 4,906 |.. ....5,163 |.. .0 0 0 .0 ..11/15/2082 .
12520M-AG-3 .. | CF 2019-CF1 XA - CMBS ..09/30/2024 .| Direct 649,853 .0, . 1,425,428 |.. .0 0 (83,090) 0 .0 ..05/17/2052 .
12548R-AB-0 .. | CIFC 142RR A1 - CDO ... ..09/03/2024 . [ Paydown . ..2,391,530 |.. . 2,379,672 |.. .0 0 (77,076) 0 .0 ..04/24/2030 .
12548R-AD-6 .. | CIFC 142RR A3 - CDO ... ..09/03/2024 . Paydown ... .... 965,000 , 0. 0 0[.. , L0 .0 . ..04/24/2030 .
12551R-AC-2 ...| CIFC 2018-1 B - CDO ... ..12/09/2024 . [Paydown ... ..1,200,000 |......... 1,194,012 0. 0 (84,111)|... ..1,200,000 |.... L0 .0 . ..04/18/2031 .
12565K-AE-7 .. | CLIF 2022-1 A - ABS ... ..12/18/2024 . [Paydown . .. 80,000 .. L 12,772 |.. .0 0 7,228 ...80,000 |. 0 .0 ..01/18/2047 .
12592X-BD-7 .. | COMM 2015-CCRE22 AS - CMBS ..09/30/2024 . [Unknown . ..1,625,000 |.. . 1,671,575 |.. .0 0 ..(4,381) (4 381) ..1,625,861 |. 0 .0 ..03/12/2048 .
12595J-AJ-3 ...| CSAIL 2017-CX10 A5 - CMBS . ..09/30/2024 . [Unknown . ..2,715,000 |.. . 2,769,724 |.. .0 0 ..(5,245) . (5,245) ..2,734,446 |. 0 .0 ..11/18/2050 .
12598N-AD-4 ...| CIGAR 2021-1 D - ABS .. ..12/12/2024 . [Paydown . L417,841 .. .378,146 |.. .0 0 ..22,073 .22,073 0 .0 ..04/12/2027 .
126192-AF-0 .. | COMM 2012-LC4 B - CMBS .. ..12/01/2024 . [Paydown . . 167,608 |.. . 168,844 |.. .0 0 0 .0 .. 12/12/2044 .
12624N-AC-4 ...| COMM 2012-LTRT A2 - CMBS .. ..12/01/2024 . [Paydown ... .. 103,753 .. 102,602 0. 0 L0 .0 . ..10/07/2030 .
12624P-AJ-4 ...| COMM 2012-CCRE3 AM - CMBS . ..02/16/2024 . [Paydown ... 0. 0 L0 .0 . ..10/17/2045 .
12635R-AW-8 .. | CSAIL 2015-C4 A3 = CMBS ........eevvvvvvvnvrnnnns | eenenns .09/30/2024 . Paydown ... 0. 0. (15,576)... ...(15,576) |... .0 L0 .0 . ..11/18/2048 .
12636M-AG-3 .. | CSAIL 2016-C6 XA - CMBS .......coeeeeeerenieeenns | s ..09/30/2024 .| Direct 0 [V A (65,821) (65,821) |..coeeeeennnns 0 0 0 ..01/15/2049 .
DEUTSCHE BANK ALEX
12656K-AJ-6 .. | COMM 2020-CX D = CMBS .....eevvnniiiiiii | e ..07/08/2024 . [BROWN ........evvvnnnnnnnnee 0 0 0 (1,8%) ..11/13/2046 .
126650-BC-3 .. | CVSPAS 5 CTF - CMBS ... ..12/10/2024 . [ Paydown ... 0. L0 L0 RV ..01/10/2028 .
126650-BP-4 .. | CVSPAS 06 CRT - CMBS ..12/10/2024 . [Paydown . .0 L0 0 .0 ..12/10/2028 .
12807C-AA-1 .. | CAl 2020-1 A - ABS .... ..12/25/2024 . [Paydown ... 0. L0 L0 .0 . ..09/25/2045 .
13079W-DC-9 .. | SYMP 9RRR AR3 - CDO ... ..10/16/2024 . [Paydown ... , 8,791 0. 0. , L0 .0 . ..07/16/2032 .
143109-AQ-9 .. | CGMS 2016-4 BR - CDO ..02/07/2024 . [Paydown . ..1,250,000 |.. . 1,249,961 |.. .0 L0 ..1,250,000 |. 0 .0 ..10/20/2027 .
14311X-AA-0 .. | CGMS 2018-1 A1 - CDO .. ..03/11/2024 . [Paydown . ..2,420,975 |.. . 2,407,660 |.. .0 L0 ..2,420,975 |. 0 .0 ..04/21/2031 .
143122-AC-3 ...| CGMS 2021-11 B - CDO .. ..07/10/2024 . [Paydown . ..4,250,000 |.. . 4,250,000 |.. .0 L0 ..4,250,000 |. 0 .0 ..01/25/2033 .
14316E-AN-9 .. | CGMS 2019-2 AR - CDO ..10/00/2024 . [ Paydown . ..2,765,000 |.. . 2,765,000 |.. .0 L0 ..2,765,000 |. 0 .0 ..07/15/2032 .
14316Y-AJ-4 .. | CGMS 2021-10 D - CDO .. ..12/18/2024 . [Paydown . . 1,750,000 |.. . 1,750,000 |.. .0 L0 ..1,750,000 |. 0 .0 ..10/20/2034 .
14317P-AC-7 .. | CGMS 182 A2 - CDO ... ..03/20/2024 . [Paydown . ..2,175,000 |.. . 2,161,950 |.. .0 L0 ..2,175,000 |. 0 .0 ..10/15/2031 .
14367R-AC-2 .. | CNART 231 B - ABS ... .. 11/15/2024 . | Paydown ... ..498,572]............ 498,527 .0, 0. 498,572 |.... Ol 0. ..03/16/2026 .
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14686T-AC-2 .. | CRVNA 23P2 A3 - ABS ..12/10/2024 . [ Paydown ... 0. 0 . (209)[... .0 .0 ...46,878 |.... L0 ..04/10/2028 .
14687H-AE-3 .. | CRVNA 2021-N4 D - ABS ..12/10/2024 . [Paydown . .0 0 0. L0 ..228,247 |. 0 ..09/11/2028 .
14855M-AA-6 .. | CLAST 2019-1 A - ABS . ..12/15/2024 . [Paydown . . . .0 0 0. .0 0 ..04/15/2039 .
14856J-AA-2 .. | CLAST 171R A - ABS . ..12/15/2024 . [Paydown . 220 212|.. 220 210 |.. .0 0 0. L0 0 ..12/31/2041 .
14919H-AG-8 .. | CATLK 7 C - CDO ..... X ..06/28/2024 . [Paydown . . 1,000,000 |.. .990,000 |.. .0 0 0. .0 0 ..01/15/2032 .
14987V-AA-7 .. | CBAM 2019-9 A - CDO ... C......|-.04/15/2024 .|Paydoun .... 5,618,826 |......... 5,618,826 0. 0 .0 L0 L0 ..02/12/2030 .
17180W-AA-3 .. | CIFC 2018-2 A1 - CDO .. ..10/10/2024 . [ Paydown ... 6,359,763 |......... 6,277,087 0. 0 .0 .0 ....... 6,359, L0 ..04/21/2031 .
17180W-AC-9 .. | CIFC 2018-2 A2 - CDO ..10/10/2024 . [Paydown .. . 2,000,000 |.. . 2,000,000 |.. .0 0 0 ..0|........2,000,000 [. 0 ..04/21/2031 .
172967-HT-1 .. | CITIGROUP INC ..06/16/2024 . [Maturity @ 100.00 .. ... 1,150,000 |......... 1,143,434 0. 0 ..0[....... 1,150,000 |[.... L0 ..06/16/2024 .
17825F-AS-7 .. | CITIBANK NA ..01/23/2024 . [Maturity @ 100.00 .. .... 850,000 .... 848,844 0. 0 . L0 . 850,000 |.... L0 ..01/23/2024 .
17325G-AD-8 .. | CGCMT 2016-C3 A4 - CMBS . ..09/30/2024 . [ Unknown .. 455,000 ... 468,672 0. 0 ..(1,148)[... .0 ..457,704 |.... L0 ..11/18/2049 .
17326D-AJ-1 .. | CGCMT 2017-P8 XA - CMBS ..09/30/2024 . [Direct ... 0. 0 . (113,581)]... L0 ..426,626 |.... L0 ..09/16/2050 .
19425A-AE-4 .. | CASL 2021-B D - ABS ..12/25/2024 . [Paydown . 0. 0 .0 ..314,715 |.... L0 ..06/25/2052 .
19685I-AC-5 .. | COLT 2021-2 A3 - CMO/RMBS ......ccoevvverreinnnns | eenes ..12/01/2024 . [Paydown ... 0. 0 L0 ...88,548 |.... L0 ..08/25/2066 .
19688F-AC-9 .. | COLT 2021-3 A3 - CMO/RMBS . ..12/01/2024 . [Paydown ... . 107,658 |.. .107,658 |.. .0 0 .0 . 107,658 |. 0 ..09/27/2066 .
20030N-CR-0 .. | COMCAST CORP . ..04/15/2024 . [Maturity @ 100.00 . 1,160,000 |.. . 1,159,930 |.. .0 0 ..0|....... 1,160,000 |. 0 ..04/15/2024 .
200474-BC-7 .. | COMM 2015-LC19 A4 - CMBS ..09/30/2024 . [Unknown .......... ..3,250,000 |.. ..3,345,469 |.. .0 0 .0 [....... 3,251,548 |. 0 ..02/10/2048 .
20268J-AA-1 .. | COMMONSPIRIT HEALTH ... ..10/01/2024 . [Maturity @ 100.00 . 490,000 |.. .490,000 |.. .0 0 L0 0 ..10/01/2024 .
20755A-AB-8 .. | CAS 2023-R02 M1 - CMO/RMBS ..12/26/2024 . [Paydown ... .. 51,070 |.. ..51,070 |.. .0 0 .0 0 ..01/25/2043 .
207932-AA-2 .. | CAS 2023-R01 1M1 — CMO/RMBS ........eveennnnnns [ eeeens ..12/26/2024 . [Paydown ... .. 263,758 ... 263,758 0. 0 L0 L0 .. 12/26/2042 .
233046-AS-0 .. | DNKN 2021-1 A23 - ABS . ..11/20/2024 . [Paydown ... 0. 0 .0 L0 ..11/20/2051 .
23305M-AA-3 .. | DBCCR 2014-ARCP A = CMBS .......eevvmeniininnnnns [ eeeens ..01/11/2024 . [Paydown ... 0. 0 L0 L0 ..01/12/2034 .
25755T-AL-4 .. | DPABS 2019-1 A2 = RMBS ........eevvvvvivvrvnnnnnns [ eeeens ..01/25/2024 . [ Paydown ... 0. 0 .0 L0 ..10/25/2049 .
25755T-AN-0 .. | DPABS 2021-1 Al = RMBS .......eevvmmmmmnnnnnnnnans | eeeens ..01/25/2024 . [Paydown .. 0. 0. L0 L0 ..04/25/2051 .
26244G-AG-0 .. | DRSLF 40 BR = CDO .....uvvnnnnnnnnnniiiiiiinn [ eeeees ..05/13/2024 . [Call @ 100 00 veeeeen. 2,000,000 ). 1,972,146 0. 0. .0 L0 ..08/15/2031 .
26245R-AA-8 .. | DRSLF 58 A1 - CDO ... ..10/17/2024 . [Paydown 929,805 |... 929,805 |............ 929,805 0. 0 L0 L0 ..07/17/2031 .
262520-AJ-1 ...|DRSLF 68 AR - CDO ... ..12/10/2024 . [ Paydown ... ..5,525,000 |... ..5,625, 5,525,000 0. 0 ..0f....... 5,525,000 |.... L0 ..07/15/2035 .
26929H-AB-1 .. | WAX 221 A1 - ABS . ..12/15/2024 . [Paydown . .. 1,800 , .. ....1,685 |.. .0 0 . L0 ....1,800 |. 0 ..03/15/2052 .
28137R-AA-5 .. |EDUSA 5 A - ABS .. ..12/26/2024 . [Paydown . 202,799 |.. .0 0 .(22,493) .0 0 ..02/25/2039 .
28416L-AC-6 .. | EHGVT 2021-A C - ABS . ..12/25/2024 . [Paydown . .0 0 ...608 L0 0 ..08/27/2035 .
20429E-AF-8 .. | CGCMT 2016-P4 XA - CMBS . ..09/30/2024 . [Direct ... 0. 0 (66,890)]... .0 L0 ..07/12/2049 .
30227F-AE-0 .. |ESA 21ESH B - CMBS .... ..12/16/2024 . [Paydown ... 0. 0 ..229 |... L0 L0 ..07/15/2038 .
30227F-AJ-9 .. |ESA 21ESH D - CMBS .... ..12/16/2024 . [Paydown ... 0. 0 (180)]. .0 L0 ..07/15/2038 .
30227X-AA-9 .. |EXTNT 191 A2 - ABS ..07/25/2024 . [Paydown ... 0. (VN 0[.. L0 L0 ..07/26/2049 .
302628-AR-9 ...| FREMF 2015-K42 B - CMBS . ..12/25/2024 . [Paydown ... 0. 0 .. (4,903)[... .0 L0 ..01/27/2048 .
30292G-AN-8 .. | FREMF 2014-K39 B - CMBS ... ..07/25/2024 . [Paydown ... 0. 0 (10,744)|... L0 L0 ..08/26/2047 .
303017T-AG-4 .. | FREMF 2017-K725 C - CMBS .. ..02/26/2024 . [Paydown ... 0. 0 ..1,964 |... .0 L0 ..02/25/2050 .
30306H-AS-9 .. | FREMF 2017-K729 B - CMBS .. ..11/25/2024 . [Paydown ... .. 3,000,000 0. 0 L0 L0 ..11/26/2049 .
30322-AD-1 .. | FREED 213FP D - ABS ...... ..12/18/2024 . [Paydown . . 178,574 .. . 178,535 |.. .0 0 .0 K 0 ..11/20/2028 .
35563B-AJ-9 ...| FREMF 2014-K37 B - CMBS ..01/25/2024 . [Paydown . ..1,525,000 |.. . 1,505,147 |.. .0 0 L0 ..1 525 000 |. 0 ..01/25/2047 .
35708T-AS-6 .. | FREMF 2017-K726 B - CMBS ..04/25/2024 . [Paydown . . 1,989,375 |.. .0 0 ..0[.......2,000,000 [. 0 ..07/26/2049 .
361970-AG-4 .. | GSMS 2013-G1 B - CMBS ..12/01/2024 . [Paydown ... 0. 0 L0 L0 ..04/11/2031 .
362508-AG-4 .. | GSMS 2018-GS10 XA - CMBS .. ..09/30/2024 . [Direct ... T | A 1,414,000 0. 0 .0 L0 ..07/12/2051 .
36251X-AR-8 .. | GSMS 2016-GS4 A4 - CMBS ... ..09/30/2024 . [Unknown . 1,533,560 |... 0. 0 ..0....... 1,533,560 |[.... L0 ..11/15/2049 .
36252H-AD-3 ...| GSMS 2017-GS5 A4 - CMBS ... ..09/30/2024 . [Unknown . 1,699,124 |... 0. 0 20 fennnn.. 1,699,124 ... L0 ..03/11/2050 .
36253P-AE-2 ...| GSMS 2017-GS6 XA - CMBS ... ..09/30/2024 . [Direct ... 0 0 L0 L0 ..05/12/2050 .
36257U-AN-7 .. | GSMS 2019-GC42 XA - CMBS ..09/30/2024 . [Direct ... 0. 0 . .0 L0 ..09/12/2052 .
36258Y-BG-2 .. | GSMS 2020-GC45 A5 - CMBS . ..09/30/2024 . [Unknown . 0. e 0 i (2,222)).0 . L0 L0 ..02/14/2053 .
36258Y-BJ-6 .. | GSMS 2020-GC45 XA - CMBS .......ooovvveeeeeeeenes [ oo ..09/30/2024 .| Direct [0 oy 0. (78,580)]...cuunnnnnnnnnns 0 0 ..02/14/2083 .
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36262-BL-9 .. | GSMBS 21PJ8 B2 - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0. 0 . (658)]... .0 .. (658))... 4,032 | L0 RV .0 . ..01/25/2052 .
36320T-AX-1 .. | GALXY XXI| BRR - CDO . ..10/03/2024 . [Paydown . . 675,000 |.. .675,000 |.. .0 0 .0 . 675,000 |. 0 .0 .0 ..04/17/2034 .
363200-AL-0 .. | GALXY XXI AR - CDO .... ..10/21/2024 . [Paydown . ..1,836,491|.. . 1,836,491 |.. .0 0 .0 ..1,836,491 |. 0 .0 .0 ..04/21/2031 .
36321J-AC-8 .. | GALXY XXVII1 A1 - CDO ..10/15/2024 . [Paydown . . 600,946 |.. 592,275 |.. .0 0 (24,019) ..600,946 |. 0 .0 .0 ..07/15/2031 .
38021E-AA-2 .. | GOAL 2010-1 NTS - ABS ..05/25/2024 . [Paydown . .508,878 |.. .504,004 |.. .0 L0 (23,760) . 508,878 |. 0 .0 .0 ..08/25/2048 .
406375-AA-3 .. |HLSY | AA1 - CDO .... ..11/15/2024 . [Paydown . ..2,150,000 |.. . 2,128,295 |.. .0 L0 (60,198) ..2,150,000 |. 0 .0 .0 ..01/20/2033 .
40638U-AA-7 .. |HLSY 3 A1A - CDO . ..08/30/2024 . [Paydown . . 1,000,000 |.. .986,905 |.. .0 0 ..10,001 ..1,000,000 |. 0 .0 .0 ..11/30/2032 .
411707-AK-8 .. | HNGRY 2021-1 A2 - ABS ..12/20/2024 . [Paydown . .. 10,000 |.. ..10,101 |.. .0 0 0 .0 .0 ..06/20/2051 .
42806M-AW-9 .. |HERTZ 223 C = ABS ...ccoeeeeeieieiieiieeieeeeeeee [ oo .03/25/2024 . Paydown ... .... 145,000 .... 144,989 0. 0 L0 .0 . .0 . ..03/25/2025 .
43283B-AC-7 .. |HGVT 221D C - ABS ... ..12/20/2024 . [Paydown ... ...41,049 .. 41,043 0. 0 L0 .0 . 0. ..06/20/2034 .
437300-AJ-5 .. |HPA 211 E - CMBS .... ..12/01/2024 . [Paydown .. ....8,069 .. 8,069 0. 0 L0 .0 . .0 . ..09/19/2041 .
BETZOLD BERG & NUSSBAUM
44421G-AJ-2 ...|HY 2019-30HY D - CMBS ... ..07/24/2024 . [ INC. ....880,000 .... 956,588 0. L0 ....(6,022) ... L0 (189,299)]........ (189,295)]... ..07/12/2039 .
449258-AA-0 .. | 1CG 2018-1 A1 - CDO ...... ..10/21/2024 . [Paydown . . 970,627 |.. . 952,065 |.. .0 L0 (20, 146) 0 .0 .0 ..04/21/2031 .
44970E-AA-1 .. | IMSVA 2021-1 CTF - CMBS/CMO . ..12/20/2024 . [Paydown . .56, ...55,696 |.. .. 57,785 |.. .0 L0 ..(1,946) .(1,946) 0 .0 .0 ..08/20/2043 .
45378Y-AA-2 .. | IPT 2018-INDP A - CMBS ..... ..09/30/2024 . [Unknown . 2,462,965 ..2,465,000 |.. ..2,464,933 |.. .0 L0 . (261) (261) 0 .0 .0 ..07/10/2035 .
456472-AB-5 .. | INDUSTRIAS PENOLES SAB DE CV ..06/17/2024 . [Nor thern Trust .200,000 |.. 199,724 |.. .0 L0 0 . (14,851)[. (14,851) ..09/12/2029 .
456472-AC-3 ...| INDUSTRIAS PENOLES SAB DE CV ... ..06/17/2024 . [Northern Trust .... ... 200,000 .. 199,972 0. 0. L0 . (26,956)]......... (26,956)... ..09/12/2049 .
45783N-AA-5 .. | INSTR 2021-1 A = ABS ...cceeeiiiiiiiiiiieeeeeeee [ e ..12/15/2024 . [Paydown . 0. L0 L0 L0 f.. ..02/16/2054 .
46590R-AG-4 .. | JPMCC 2016-JP3 XA — CMBS .....eveneei [ oo e 09/30/2024 . [Direct ... 0. 0. (49,679)]... L0 ..08/17/2049 .
46591A-BC-8 .. | JPMDB 2018-C8 XA - CMBS ... ..09/30/2024 . [Direct ... . 0. L0 .(52,940)]... L0 0 ..06/16/2051 .
465979-AG-7 .. | JPMCC 2022-NXSS B - CMBS .. ..10/15/2024 . [Paydown . .... 240,000 .... 239,400 0. 0. L0 0 ..09/15/2039 .
465979-AJ-1 .. | JPMCC 2022-NXSS C - CMBS .. ..10/15/2024 . [ Paydown ... ... 200,000 .. 199,500 0. L0 L0 0 ..09/15/2039 .
466365-AE-3 .. | JACK 2022-1 A22 - ABS ...... ..11/25/2024 . [ Paydown ... 0. 0. L0 .0 .. ..02/26/2052 .
46653L-CG-9 .. | JPMMT 20LTV2 B3 - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. L0 ....(1,508) ... L0 L0 f.. ..11/25/2050 .
46654A-BZ-1 .. | JAMMT 2110 B2 - CMO/RMBS ..12/01/2024 . [Paydown . . . . .0 L0 .(1,088) K 0 0 ..12/26/2051 .
47047J-AC-8 .. | JTUN 12 A2 - CDO . ..03/28/2024 . [Paydown . . 1 000 000 |.. .996 500 |.. .0 L0 (62,780) ..1 000 000 |. 0 0 ..04/20/2032 .
47050E-AA-7 .. | JTIN XV A - CDO ..06/11/2024 . [Paydown . ..4,200,000 |.. . 4,200,000 |.. .0 L0 [ O e 0 0 ..4,200,000 |. 0 0 ..04/15/2033 .
48251T-AC-5 .. |KKR 20 C - CDO ... ..09/13/2024 . [ Paydown ... .. 1,800,000 |......... 1,804,700 0. w0 feenenn.. (136,761))... (136,761) |... L0 0 ..10/16/2030 .
482598-AL-3 .. |KNDL 2019-KNSQ D - CMBS . ..02/15/2024 . [Paydown ... .1,925,000 |... ..1,925,000 ,916,797 0. 0. .(23,243)]... ...(23,243) ... L0 ..05/15/2036 .
48275E-AA-4 .. | KREF 2022-FL3 A - CMBS ..03/04/2024 . [ GOLDMAN . ...670,992 .675,000 |.. .675,000 |.. .0 L0 . . 0 ..02/22/2039 .
50190K-AC-4 .. |LCM 40 B1 - CDO ..12/17/2024 . [Paydown ... .1,000,000 |.......... 1,000,000 ,000,000 0. 0. L0 ..01/15/2036 .
5506611-AJ-3 .. |LUXE 2021-TRIP E - CMBS . ..10/15/2024 . [ Paydown ... .1,130,000 |.......... 1,130,000 |......... 1,130,000 0. L0 L0 .0 . ..10/15/2038 .
55282-AE-4 .. |MAD 2017-330M B - CMBS .. ..08/16/2024 . [Paydown ... ,705,000 . 1,705,000 |.. . 1,760,146 |.. .0 L0 0 .0 ..08/17/2034 .
55284J-AE-9 ...|MF1 2022-FL8 B - CMBS ..03/04/2024 . [NESBITT BURNS SECS INC .515,000 |.. .515,000 |.. .0 L0 0 . (10,944)[. ..02/19/2037 .
55292R-AA-9 ...|MAPSL 211 A - ABS ........ ..12/15/2024 . [Paydown ... . 177,808 |.. .0 L0 0 .0 ..06/15/2046 .
553514-AC-4 ...| MSBAM 2012-CKSV A2 - CMBS .......covvvvverrrreens | veeens ..12/01/2024 . [Paydown ... 0. L0 L0 .0 . ..10/18/2030 .
55400V-AC-5 .. | MVIOT 222 C - ABS ... ..12/20/2024 . [Paydown ... 0. 0. L0 .0 . ..10/21/2041 .
55446-AA-5 .. |MAACH 1 A - ABS .. ..12/15/2024 . [Paydown . . . .0 L0 K 0 .0 ..10/15/2039 .
55820N-AQ-4 ...|MDPK XXIV BR - CDO . ..05/28/2024 . [Paydown . ..3 750 000 |.. 3 749 250 |.. .0 L0 ..3 750 000 |. 0 .0 ..10/22/2029 .
55821L-AG-9 .. | MDPK XXXIX D - CDO . ..09/17/2024 . [Paydown . . 1,000,000 |.. . 1,000,000 |.. .0 L0 ..1,000,000 |. 0 .0 ..10/23/2034 .
55052Y-AT-4 ...|MAGNE VIl CR2 - CDO .. ..03/11/2024 . [Paydown .. .500,000 |.. .500,000 |.. .0 L0 . 500,000 |. 0 .0 ..04/15/2031 .
571748-BF-8 .. |MARSH & MCLENNAN COMPANIES INC ..03/15/2024 . [Maturity @ 100.00 .395,000 |.. . 394,783 |.. .0 L0 ..395,000 |. 0 .0 ..03/15/2024 .
58403Y-AN-6 .. | MED 2021-MDLN C - CMBS ..... ..07/15/2024 . [Paydown ... . 995,224 |.. . 995,224 |.. .0 L0 . ..995,224 |. 0 .0 ..11/15/2038 .
58403Y-AR-7 .. |MED 2021-MDLN D = CMBS .......cevvvrvvvrrrrnnrnnns [ eeeeen ..07/15/2024 . [ Paydown ... ... 243,830 ... 228,971 0. L0 6,166 |... L0 .0 . ..11/15/2038 .
58940B-AE-6 .. |MFCC 221 A - ABS ... ..01/31/2024 . [Paydown ... ,000,000 ....988,285 0. 0. ...3,804 [... L0 .0 . ..09/21/2026 .
606891I-AJ-0 .. | VENTR 11 A1 - CDO ... ..10/22/2024 . [Paydown ... 885,737 ...876,956 0. L0 (26,004)|... L0 .0 . ..07/23/2030 .
610202-BN-2 .. | MONONGAHELA POWER CO ..04/15/2024 . [Maturity @ 100.00 .. ..1,250,000 0. 0. ... (398)]... L0 .0 . ..04/15/2024 .
61690Y-BU-5 .. |MSC 2016-BNK2 A4 - CMBS . ..09/30/2024 . [ Unknown .... 575,000 .0 0 ..(1,206)]... L0 .0 . ..11/18/2049 .
61691R-AD-8 .. |MSC 2018-H4 A3 - CMBS ... ..01/01/2024 . [Paydown ... .. 196,458 0. 0. L (794)]... L0 .0 . ..12/15/2051 .
61762X-AZ-0 .. | MSBAM 2013-C12 C - CMBS . ..12/01/2024 . | Paydown ... .0, 0. Ol 0. .. 10/17/2046 .
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61763M-AJ-9 .. | MSBAM 2014-C16 B - CMBS ... ..12/01/2024 . [Paydown ... 127,733 |... 127,733 |evveeens 132,203 0. o (457)]... 127,733 |.... L0 ..06/17/2047 .
61766E-BE-4 .. | MSBAM 2016-C29 A4 - CMBS ..09/30/2024 . [Unknown . 3,022,239 . 3,000,000 |.. . 3,114,609 |.. .0 (13,69) ..3,022,239 |. 0 ..05/17/2049 .
61766E-BF-1 .. | MSBAM 2016-C29 XA - CMBS .. ..09/30/2024 .| Direct .89,129 0 . 479,266 |.. .0 (51,760) ...89,129 |. 0 ..05/17/2049 .
61767E-AC-8 .. | MSBAM 2017-C34 ASB - CMBS . ..09/30/2024 . [Paydown . 1,064,838 ..1,063,927 |.. . 1,072,198 |.. .0 ..1,064,838 |. 0 ..11/15/2052 .
61767E-AE-4 .. |MSBAM 2017-C34 A4 - CMBS ..09/30/2024 . [ Unknown ... ... 875,000 0. 883,370 |.... L0 ..11/15/2082 .
62917J-AC-4 .. |NLT 2021-INV2 A3 - CMO/RMBS .... . ..12/01/2024 . [Paydown ... 0. ...57,888 |.... L0 ..08/25/2056 .
631709-AA-0 .. |NCC 2017-11 AL - CDO .. C. ..10/15/2024 . [Paydown . .0 ..1,670,582 |. 0 ..01/15/2030 .
63043B-AA-1 .. |NAVTR 2021-1 A - ABS . .. [C.....l ] 12/15/2024 . | Paydown ... 0. L0 ..11/15/2046 .
639438-AB-9 .. |NAVTR 2021-1 B - ABS . . |[C...iii | 1271672024 . | Paydown ... 0. L0 ..11/15/2046 .
64130P-AE-3 .. |NEUB 28 B - CDO ..... C. ..09/19/2024 . [Paydown . , . 475, .. 475, .. .0 ..475, K 0 ..04/22/2030 .
670898-AE-5 .. | OCP 2020~ 8R A2 - CDO C. ..11/07/2024 . [Paydown . , . 480,000 |.. .480,000 |.. .0 0 480 000 |. 0 ..01/20/2032 .
67098U-AQ-8 .. | 0AKC 6 BR - CDO ..... C. ..11/01/2024 . [Paydown . 1,675,000 . 1,675,000 |.. . 1,675,000 |.. .0 .0 ..1,675,000 K 0 ..07/20/2034 .
671025-AL-8 .. | OCP 2014-5 A1R - CDO C. ..10/28/2024 . [Paydown . 1,109,422 ..1,109,423 |.. . 1,109,423 |.. .0 .0 ..1,109,423 |. 0 ..04/28/2031 .
671081-BG-3 .. | OZLM VI1 A2R - CDO . ..02/02/2024 . [Paydown . 1,000,000 . 1,000,000 |.. . 1,000,000 |.. .0 .0 ..1,000,000 |. 0 ..07/17/2029 .
67111D-AS-5 .. | 0ZLM 15R A2A - CDO . ..05/23/2024 . [Paydown . ..3,175,000 |.. . 3,184,525 |.. .0 . (185,706) ..3,175,000 |. 0 ..04/20/2033 .
67115L-AG-9 .. | OAKC XVI D - CDO . ..09/25/2024 . [Paydown . ..1,295,000 |.. . 1,295,000 |.. .0 .0 .. 1,295,000 |. 0 ..10/18/2034 .
67118A-AN-5 .. | OPG 2021-PORT E - CMBS ..04/15/2024 . [Paydown .. .0 0 ..10/15/2036 .
68235P-AE-8 .. |ONE GAS INC .....evvvvrnmniniiiiiiiiiiiiiiiiiiiiiinns [ eeeeens ..02/01/2024 . [Maturity @ 100.00 . 0. L0 ..02/01/2024 .
Amherst Pierpont
682413-AJ-8 .. | ONP 2021-PARK E - CMBS .. ..07/08/2024 . [Securities ......ccceevve]ierriiinnnnnninnnnnns Joeeeen... 1,636,865 |.......... 1,750,000 |......... 1,634,571 0. .3, . L0 ..03/17/2036 .
69688M-AJ-4 .. | PLMRS 2018-2 C - CDO .. ..03/28/2024 . [Paydown . .590,000 |.. .0 (23,803) N 0 ..07/16/2031 .
69702Y-AC-5 .. | PSTAT 224 A2 - CDO ... ..10/03/2024 . [ Paydown ... . 1,735,000 0. K ..1 735 000 |.... L0 ..07/24/2031 .
709599-BB-9 .. | PENSKE TRUCK LEASING CO LP ... ..02/01/2024 . Malurlty @ 100.00 . 1,275,000 |......... 1,272,399 0. ..1,275,000 |.... L0 ..02/01/2024 .
721320-AK-5 .. |PIPK 4 BR - CDO ..... ..10/15/2024 . [Paydown .. ..2,500,000 |.. . 2,500,000 |.. .0 ..2,500,000 |. 0 ..07/17/2034 .
72703P-AC-7 .. |PLNT 191 A2 - ABS ..12/05/2024 . [Paydown . ....2,900 |.. ....2,5% |.. .0 .2,900 | 0 .. 12/05/2049 .
T4972F-AG-0 .. |RRAM 4 A2 - CDO .. ..11/15/2024 . [Paydown . . 1,000,000 |.. . 1,000,000 |.. .0 ..1,000,000 |. 0 ..04/15/2030 .
74988L-AJ-3 .. |RRAM 3 BR2 = CD0 ....nnnnnnnnni [ oo ..12/12/2024 . [Paydown ... .. 1,400,000 |......... 1,400,840 0. ..1,400,000 |.... L0 ..01/15/2030 .
755750-AE-6 .. | RCMT 2021-FL7 B - CMBS ..03/04/2024 . [ GOLDMAN ... . 215,000 ...215,000 0. L0 ..11/25/2036 .
78432Y-AA-7 .. | SGR 2021-2 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. L0 ..12/27/2061 .
78433L-AG-1 .. |EIX 2023-A A1 - ABS ... ..12/15/2024 . [Paydown ... 0. L0 ..06/15/2042 .
78433Q-AA-3 .. | SGR 221 A1 - CMO/RMBS ..12/25/2024 . [Paydown ... 0. L0 ..03/27/2062 .
784330-AC-9 ...|SGR 221 A3 - CMO/RMBS ..12/25/2024 . [Paydown ... 0. L0 ..03/27/2062 .
T8449A-AA-0 .. | SLAM 2021-1 A - ABS ... ..12/15/2024 . [Paydown . .0 0 ..06/15/2046 .
T8440M-AA-4 .. | SMB 2021-D A1A - ABS . ..12/15/2024 . [Paydown ... 0. L0 ..03/17/2053 .
80290C-AE-4 .. | SBCLN 2021-1 B - ABS .. ..12/15/2024 . [ Paydown ... . 129 943 .... 129,043 0. L0 ..12/15/2031 .
80290C-AS-3 .. | SBCLN 22A B - ABS ..12/15/2024 . [Paydown .. ..185,117 .... 183,080 0. L0 ..05/17/2032 .
803861I-AA-3 .. | SASOL FINANCING USA LLC .....coeeeeeeeenneneenens [ oeees ..03/27/2024 . [Maturity @ 100.00 . ... 791,630 0. L0 ..03/27/2024 .
81748II-AA-4 .. | SEMT 2021-4 A1 - CMO/RMBS .......oovvvvvereeennnc|veeens ..12/01/2024 . [Paydown 0. L0 ..06/26/2051 .
81761T-AG-0 .. | SERV 2021-1 A22 = RMBS ........cevvvvvrvrrrnrnnnns [ eeeenn ..04/30/2024 . Paydown ... 0. L0 ..07/31/2051 .
826934-AC-5 ...| SRFC 2022-3 C - ABS ... ..12/20/2024 . [Paydown . .0 0 ..07/20/2039 .
83438L-AB-7 .. | SOLRR 2021-1 B - ABS .. ..12/15/2024 . [Paydown ... 0. L0 ..10/15/2046 .
83546D-A0-1 .. | SONIC 2021-1 A22 - ABS ..12/20/2024 . [Paydown ... s 0. L0 ..08/21/2051 .
85571R-AC-4 .. | STAR 2022-3 A3 - CMO/RMBS . ..12/01/2024 . [Paydown . 142,824 142,824 ). . 139,656 |.. .0 . K 0 ..03/25/2067 .
86315T-AC-9 .. | STRAS 2021-2 B - CDO ..06/03/2024 . [Paydown . 4,500,000 ..4,500,000 |.. . 4,500,000 |.. .0 ..4,500,000 |. 0 .. 12/28/2029 .
86315l1-AC-2 .. | STRAS 213 B - (DO ... ..05/24/2024 . [Paydown . 2,140,000 ..2,140,000 |.. . 2,140,000 |.. .0 ..2,140,000 |. 0 .. 12/29/2029 .
87154G-AY-1 .. | SYMP XVII1 BR - CDO ..08/26/2024 . [Paydown . 1,000,000 . 1,000,000 |.. . 1,000,000 |.. .0 ..1,000,000 |. 0 ..07/25/2033 .
87166V-AL-2 .. | SYMP XX BR - CDO . ..06/24/2024 . [Paydown . 2,000,000 . 2,000,000 |.. . 2,000,000 |.. .0 ..2,000,000 |. 0 ..01/16/2032 .
87166V-AN-8 .. | SYMP XX CR - CDO . ..06/24/2024 . [Paydown . 1,000,000 . 1,000,000 |.. . 1,000,000 |.. .0 ..1,000,000 |. 0 ..01/16/2032 .
87241E-AQ-8 .. | TOW 191R ASN - CDO . ..08/07/2024 . [Call @ 100.00 6,000,000 . 6,000,000 |.. .6,000,000 .. .0 . . ..6,000,000 |. 0 ..08/16/2034 .
87666Y-AA-5 .. | TCO 2022-DPM A - CMBS ... ..12/16/2024 . [ Paydown 475,000 |... 0. ..(1,048)]... ....(1,048))... 475,000 |.... L0 ..05/15/2037 .
88315L-AL-2 .. | TMCL 211 A - ABS .... ..12/20/2024 . [Paydown ... ....68,800 |... .0 ..(1,029)]... ..(1,025) ... ...68,800 |.... L0 ..02/20/2046 .
88315L-AQ-1 .. | TMCL 212 A - ABS . ..12/20/2024 . [Paydown . 356,000 .0 ....38 . ..356,000 |. 0 ..04/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ... .. 12/20/2024 . | Paydown ... ...56,800 ... .0, ...56,800 |.... o ..08/20/2046 .
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88315L-AT-5 .. | TMCL 2021-3 B - ABS ..........coeeeriiiiiennnnn, Cevenn ..12/20/2024 . [Paydown 160,000 |............ 169,926 [...evvvninininnnnnns 0 160,000 ..08/20/2046 .
89173H-AB-2 .. | TPMT 2017-2 A2 - RMBS ....coooeiiiiiiiiiieee [ e ..01/01/2024 . [Paydown ... 0. ..04/25/2057 .
89180Y-AA-8 .. | TPMT 2022-4 A1 - CMO/RWBS .... ..12/01/2024 . [Paydown . 101,281 .. .0 . 101,281 |. ..09/25/2062 .
89388A-AA-0 .. | TRANSPORTADORA DE GAS DEL PERU SA ..04/30/2024 . [Paydown . .. 76,000 |.. .0 ...76,000 |. ..04/30/2028 .
89624N-AA-6 .. | CAVU 2021-1 A - CDO ... ..07/23/2024 . [Paydown . ,600,000 .. .0 ..1,600,000 |. ..04/23/2032 .
89656G-AA-2 .. | TRL 211 A - ABS ..12/19/2024 . Paydown ... 0. ...43,468 |.... ..07/19/2051 .
89656R-AA-8 .. | TRL 221 A = ABS .......eevvvmmmmmmnnnnnninniiiniiins [ eeeees ..12/19/2024 . [Paydown ... 0. ... 14,894 |.... ..05/19/2052 .
89680H-AE-2 .. | TCF 211 A - ABS .. ..12/20/2024 . [Paydown ... 0. ..123,250 |.... ..03/20/2046 .
90276C-AF-8 .. |UBSCM 2017-C2 XA - CMBS ... ..09/30/2024 . [Direct ... 0. ..08/17/2050 .
90276Y-AB-9 .. | UBSCM 2019-C16 A2 - CMBS ..09/30/2024 . [Paydown . . 401,206 |.. 413,241 |.. .0 ..04/17/2052 .
91150H-HV-5 ...| US BANCORP ... ..02/05/2024 . [Maturity @ 100.00 . 1,675,000 |.. . 1,674,548 |.. .0 ..1 675 000 |. ..02/05/2024 .
91412N-AF-7 .. |UNIVERSITY OF CHICAGO ..06/11/2024 . [Maturity @ 103.19 .0 ....8,241 ..10/01/2030 .
92538H-AC-4 ...| VERUS 2021-4 A3 - CMO/RMBS ... ..12/01/2024 . [ Paydown 0. ..07/26/2066 .
92538K-AC-7 .. | VERUS 2021-5 A3 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. ..09/25/2066 .
92538N-AC-1 ...| VERUS 2022-4 A3 - CMO/RMBS ... ..12/01/2024 . [Paydown ... .. 130,031 .. 128,502 0. ..04/25/2067 .
92539B-AB-8 .. | VERUS 2023-1 A2 - CMO/RMBS ..12/01/2024 . [Paydown 217,869 0. ..12/27/2067 .
92553P-Al-2 ...| PARAMOUNT GLOBAL .......coovivieieieieeeeeeeeeeeens [ ..03/27/2024 . [Northern Trust . .. 1,980,000 0. ..04/01/2044 .
92890N-AX-7 .. | iFRBS 2012-C10 B - CMBS . ..12/01/2024 . [Paydown ... 0. . .. 12/15/2045 .
92915H-AQ-6 ...| VOYA 2016-3 A3R - CDO ..05/24/2024 . [Paydown . , .0 ..1 000 000 |. ..10/20/2031 .
92916M-AF-8 .. | VOYA 171R AR - CDO ..10/17/2024 . [Paydown ... 464,351 |... , , 0. 464,351 |.... ..04/17/2030 .
92917N-AJ-7 .. | VOYA 2019-1 AR - CDO .... ..10/15/2024 . [ Paydown ... ... 2,147,450 |... 2,147,450 |......... 2,147,450 0. ..2,147,450 |.... ..04/15/2031 .
948214-AS-0 .. | WiPARK 2001-R A2R - CDO ..07/22/2024 . [Paydown . 2,175,000 ..2,175,000 |.. . 2,161,406 |.. .0 ..2,175,000 |. ..07/22/2030 .
94988Q-A0-4 ...| WFCM 2013-LC12 B - CMBS ... ..12/01/2024 . [ Paydown ... .. 180,103 0. .. 180,103 |.... ..07/17/2046 .
950007-BV-7 .. | WFCM 2017-RB1 XA - CMBS ... ..09/30/2024 . [Direct ... 0. ..03/15/2050 .
95001L-AT-9 .. | WFCM 2018-C43 A3 - CMBS ... ..09/30/2024 . [Paydown . 0. ..03/17/2051 .
95001M-AH-3 .. | IFCM 2017-C38 XA - CMBS ... ..09/30/2024 . [Direct ... 0. ..07/15/2050 .
95003A-BH-6 .. | WFMBS 211 B2 - CMO/RMBS ... ..12/01/2024 . [Paydown . 0. ..12/26/2050 .
95058X-AL-2 .. |WiEN 211 A22 - ABS ..12/15/2024 . [Paydown ... 0. ..06/15/2051 .
97064G-AA-1 .. |WESTF 2021-A A - ABS . ..12/15/2024 . [Paydown . .0 ..05/15/2046 .
97064Y-AA-2 .. | WIESTF 2023-A A - ABS . ..12/15/2024 . [Paydown . .0 ..10/15/2048 .
98888D-AN-2 .. | ZAIS 15 A1R - CDO ... . ..07/29/2024 . [Paydown . 4 400 000 |.. 4 400 000 |.. .0 ..07/28/2032 .
N57445-AA-1 .. |MINEJESA CAPITAL BV ... D. ..08/10/2024 . [Paydown . . 362,232 .. .387,588 |.. .0 ..08/10/2030 .
P00173-AA-5 .. | ATLANTICA TRANSMISION SUR SA D. ..10/31/2024 . [Paydown .. .0 ..04/30/2043 .
P4948K-AD-7 .. |GRUMA SAB DE CV .............. D. ..12/01/2024 . [Maturity @ . , , .0 ..12/01/2024 .
YOR19C-AA-4 .. | ADANI GREEN ENERGY (UP) LTD . D. ..03/13/2024 . [Call @ 100.51 .. 200 000 |.. 217 900 |.. .0 ..12/10/2024 .
Y51478-AA-6 .. [LLPL CAPITAL PTE LTD D. ..08/04/2024 . [ Paydown ... 115,419 .... 135,936 .0 .. ..02/04/2039 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 240 795,869 228,626,055 259,052,657 0 242 100,754 XXX
25538*-AB-4 .. |Diverzify Intermediate LLC - Second Amen ....|....... .. 12/31/2024 . [Various .......coooeeviiins foveeniiniiinnns e, 3,170 |oeeeeeieeees 3170 [euvveiiinnneee K (N [V PO | R | B FOUUUUURUUR | SRR | I N | AN 3,170 ..05/11/2027 .
03460#-AA-1 .. | ANESTHESIA CONSULTING & MANAGEMENT, LP ......[....... ..05/22/2024 . [Call @ 100.00 .. 0. ... 2,855 |... .. 12/31/2025 .
03460#-AC-7 .. | ANESTHESIA CONSULTING & MANAGEMENT, LP ......[....... ..12/31/2024 . [Various 0. ...10,479 |.... .. 12/31/2025 .
03460#-AD-5 .. | ANESTHESIA CONSULTING & MANAGEMENT, LP ......[....... .12/31/2024 . [Various 0. ....2,994 |.... .. 12/31/2025 .
05553H-AC-6 ...|BCM One, Inc. - Revolving Credit ......... ..01/01/2024 . [Call @ 100.00 .. .0 . (12,871) | . 1171772027 .
05585P-AC-0 .. |BPC Holding Ill Corp. - Term Loan (2017) .. ..12/30/2024 . | Redemption @ 100.00 .0 58,226 |. ..07/28/2026 .
05622*-AB-3 .. |BCM One, Inc. - Delayed Draw Term Loan ..12/31/2024 . [Various .... .0 3,432 | . 1171772027 .
05622*-AC-1 .. |BCM One, Inc. - Initial Term Loan .. ..12/31/2024 . |Various . .0 66,780 |. . 1171772027 .
08658D-AF-6 .. |BESTOP, INC. .......evvvvvvvvnnnnnnnnnnnns ..04/01/2024 . [Various . .0 ..192,275 |. ..01/31/2025 .
09238P-AB-5 .. |Blackhauk Industrial Holdings, Inc. - In ... [....... .10/09/2024 . [Various .... .0 ....8,676 |.... ..09/17/2026 .
09238P-AD-1 .. |Blackhauk Industrial Holdings, Inc. - Re ... [....... ..12/16/2024 . [Various 0 ..09/17/2026 .
10153K-AB-5 .. | Boulder Scientific Company, LLC - Revolv ....|....... ..10/28/2024 . [Call @ 100.00 .. 0. ..06/28/2025 .
10153K-AC-3 .. | Boulder Scientific Company, LLC -Initial ....|....... ..12/05/2024 . |Various ............ee..... 0 .. 12/28/2025 .




6'vi3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
10153K-AD-1 .. | Boulder Scientific Company, LLC - DDTL ...... ..12/01/2024 . [Call @ 100.00 0. 0 0. .0 L0 .. 12/28/2025 .
12751@-AA-2 .. | CPC Millennium Acquisition LLC - Revolvi ..01/01/2024 . [Call @ 100.00 .0 0 .0 L0 ..(56,757) |. 0 ..11/30/2026 .
12751@-AB-0 .. | CPC Millennium Acquisition LLC - Intial ..12/31/2024 . |Various . .0 0 .0 .0 12,747 | 0 ..11/30/2027 .
23302E-AB-2 .. | DAS Purchaser 2 Corp. - Term Loan ..... ..10/01/2024 . |Various . .0 L0 .5 L0 .9,5% |. 0 ..04/30/2027 .
23302E-AC-0 .. | DAS Purchaser 2 Corp. - Revolving Loan ...... [....... .11/19/2024 . |Various .... 0 L0 0. .0 ...95,362 |.... 0 ..04/30/2027 .
23302E-AD-8 .. | DAS Purchaser 2 Corp. - Delayed Draw Ter ....|....... ..10/01/2024 . [Various .... 0. 0 0. L0 ....1,019 ... L0 ..04/30/2027 .
25538*-AB-4 .. |Diverzify Intermediate LLC - Second Amen ....|[....... ..12/31/2024 .| Various .... 0 0 0. .0 0 ..06/11/2027 .
25538*-AC-2 ...|Diverzify Intermediate LLC - Revolving L ... |....... ..05/03/2024 . [Various 0. 0 0. L0 L0 ..05/11/2027 .
20916C-AC-9 ...|EVANS FOOD GROUP LTD. ...ocovvvveeeeeieeeeeeeeeens [ oo ..01/01/2024 . [Call @ 100.00 .. 0. 0 0. .0 L0 ..08/02/2025 .
34060#-AA-1 .. |Fortis Payment Systems, LLC - Amendment .....|....... ..12/31/2024 . [Various .... 0. L0 L0 ..02/13/2026 .
34960#-AB-9 .. |Fortis Payment Systems, LLC - Amendment .....|....... ..12/31/2024 .| Various .... 0 .0 0 ..02/13/2026 .
38120#-AA-9 .. |Golden State Dermatology Managment, LLC ..... |....... ..12/31/2024 .|Various .... 0 .0 0. ..09/04/2025 .
38120#-AB-7 .. |Golden State Dermatology Managment, LLC . ..12/31/2024 .| Various .... .0 .0 0 ..09/04/2025 .
38120#-AC-5 .. | C.P. Converters, Inc. - Tenth Amendment ..04/01/2024 . [Call @ 100.00 .0 L0 0 ..03/31/2026 .
45619@-AB-2 .. | IDENTCO INTERNATIONAL COMPANY, LLC .... ..12/31/2024 . [Various .... .0 .0 0 ..06/30/2027 .
51945#-AB-3 .. |Lavie Group, Inc. - Initial Term Loan ..12/31/2024 . [Various .... 0. L0 L0 ..10/12/2027 .
62931*-AA-2 .. |NMC Skincare Intermediate Holdings - Ini ....[....... ..10/01/2024 .|Various .... 0 .0 0 ..11/02/2026 .
62931*-AB-0 .. |NMC Skincare Intermediate Holdings - Rev ....|....... .12/16/2024 . [Various .... 0. L0 L0 ..11/02/2026 .
62931*-AC-8 .. |NMC Skincare Intermediate Holdings - Ini ....[....... ..10/01/2024 .| Various .... 0 .0 0 .. 11/02/2026 .
67098*-AA-0 .. | OIA Acquisition, LLC - Effective Date Te ... [.......|.. 10/15/2024 .| Various .... 0. L0 L0 ..10/19/2027 .
67098*-AB-8 .. | 0IA Acquisition, LLC - Delayed Draw Term ... [....... ..10/15/2024 . [ Various 0. .0 L0 ..10/19/2027 .
67098*-AC-6 .. | 0IA Acquisition, LLC - Revolving Credit .....[....... ..10/15/2024 . | Redemption @ 100.00 ... 0. L0 L0 ..10/19/2027 .
68636%-AD-1 .. |Orion Group HoldCo, LLC - First Amendmen ....|....... ..12/31/2024 .| Various .... 0 .0 0 ..03/19/2027 .
68636*-AE-9 .. | Orion Group HoldCo, LLC - First Amendmen .. ..12/31/2024 . |Various . .0 L0 0 ..03/19/2027 .
694316-AB-8 .. |PF, LLC - Term A Loan ... ..12/31/2024 . |Various . .0 .0 0 ..12/15/2026 .
T74056T-AB-0 .. |Premier Research Acquisition Corp. - Ini ..03/14/2024 .|Various .... .0 .0 0 ..07/25/2024 .
74274B-AE-9 .. |Process Equipment, Inc. - Delayed Draw T ... ..04/10/2024 . [Call @ 100.00 .0 .0 K 0 ..09/06/2027 .
74274B-AF-6 .. |Process Equipment, Inc. - Term Loan A ... ..04/10/2024 . [Call @ 100.00 .. .0 L0 ..263,855 |. 0 ..09/06/2027 .
T4274B-AG-4 .. |Process Equipment, Inc. - Revolving Loan ... |....... ..04/10/2024 .|Call @ 100.00 0 .0 ... 15,652 |.... 0 ..09/06/2027 .
750026-AA-6 .. |ROTATING MACHINERY SERVICES, INC. ....cccooees|eeenn ..12/31/2024 . | Redemption @ 100.00 ... 0. L0 . 721,710 |.... L0 ..06/10/2025 .
750026-AB-4 .. | RMS BUYER, INC. ..07/19/2024 . [ Various 0. .0 L0 ..06/10/2025 .
875460-AA-4 .. | Tangent Technologies Acquisition, LLC - .....|....... ..10/02/2024 . |Various .... 0 .0 0. .. 11/30/2027 .
875466-AB-2 .. | Tangent Technologies Acquisition, LLC - .....|....... ..08/27/2024 .| Various .... 0 .0 0 ..11/30/2026 .
903816-AA-6 .. |US Fertility Enterprises, LLC - Revolvin ... [....... ..10/15/2024 . | Redemption @ 100.00 ... 0. L0 L0 ..12/21/2027 .
903816-AB-4 .. |US Fertility Enterprises, LLC - Initial ... ..10/15/2024 . [Various .... . 996,431 .. 996,431 |.. .0 .0 0 ..12/21/2027 .
903816-AC-2 .. |US Fertility Enterprises, LLC - Closing ... ..10/15/2024 . [Various . . 433,611].. .433,611 |.. .0 L0 0 ..12/21/2027 .
91727J-AC-3 .. |Urology Management Holdings, Inc. - Dela .. ..09/04/2024 . |Various . . 452,964 |.. . 452,94 |.. .0 .0 0 ..06/15/2027 .
91727J-AD-1 .. |Urology Management Holdings, Inc. - Term .. ..00/04/2024 . |Various . . 627,260 |.. .627,260 |.. .0 .0 0 ..06/15/2027 .
91860#-AC-8 .. | VPET USA, LLC - Revolving Loan ............... ..07/15/2024 . [Various .... .0 .0 0 ..12/31/2026 .
91860#-AD-6 .. | VPET USA, LLC - Third Amendment Term Loa ....|[.......|.. 12/31/2024 . [Redemption @ 100.00 ... 0. L0 L0 ..12/31/2027 .
97143*-AA-2 .. |Wilmar, LLC - Revolving Loan .........ccccevvnn [ eeeeenn ..02/03/2024 . [Call @ 100.00 .. 0. .0 L0 ..12/30/2027 .
97143*-AB-0 .. |Wilmar, LLC - Initial Term Loan .......cccceee oeeees .11/29/2024 . | Various .... 324,993 .... 324,993 .0 .. .. .0 0. .0 ... . ..12/30/2027 .
1909999999 Subtotal - Bonds - Unaffiliated Bank Loans 6,150,865 6,150,865 6,127,199 0 , 4,856 0 41,361 0 6 143,865 0 7,001 7,001 367 401 XXX
2509999997. Total - Bonds - Part 4 342,100,204 329,803,342 362,598,657 29,263,455 48,697 (5,673,725) 136,458 (5,761,486) 0 343,551,929 0 (1,451,725) (1,451,725) 14,743,183 XXX
2509999998. Total - Bonds - Part 5 16,811,347 16,949,674 16,819,188 0 0 1,186 0 1,186 0 16,820,374 0 (9,027) (9,027), 138,632 XXX
2509999999. Total - Bonds 358,911,551 346,753,015 379,417,846 29,263,455 48,697 (5,672,539) 136,458 (5,760, 300) 0 360,372,303 0 (1,460,752) (1,460,752) 14,881,815 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 358,911,551 XXX 379,417,846 29,263,455 48,697 (5,672,539) 136,458 (5,760, 300) 0 360,372,303 0 (1,460,752) (1,460,752) 14,881,815 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
MORGAN STANLEY & CO LLC/SL
035240-AM-2 .. [ ANHEUSER-BUSCH INBEV WORLDWIDE INC ..... |....... ..08/07/2024 .| CONDUIT ..12/03/2024 .|Not Available ............. ... 1,045,000 |..........977,608 ..971,084 |.... 1,181 0. L8 veen (7,705)). .. 35,051 [... 14,351
05614J-AA-3 .. [BX 24VLT5 A - CMBS .... .10/24/2024 .| FIRST UNION CAPITAL 11/01/2024 .| FIRST UNION CAPITAL ..833,779 |.. ..832,530 |. 0 . (1,249)|.
501044-DV-0 .. [KROGER CO .. .08/20/2024 .| Various . 08/22/2024 .|MERRILL LYNCH & CO . 4,134,388 |....... 4,130,363 |. 0 . (4,025)|.
776696-AH-9 .. [ROPER TECHNOLOGIES INC .08/19/2024 .| Various . 08/22/2024 .|Northern Trust ... .8,991,088 |.. 8,994,420 |. 0
951913-AA-0 .. [WCORE 24CORE A - CMBS ... . |....oo. |- 1072972024 . [FIRST UNION CAPITAL ... ..11/01/2024 .| CANTOR FITZGERALD .. .. ..997,500 |.......... 998,125 |.... 997,500 |.... .. ..0]..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 15,990,000 15,934,362 15,926,521 15,935,548 0 1,186 0
03460#-AA-1 .. [ ANESTHESIA CONSULTING & MANAGEMENT, LP .03/06/2024 .| Unknown . 05/08/2024 .|Call @ 100.00 234,161 ..234,161 |.. ..234,161 |. 0
03460#-AA-1 .. [ ANESTHESIA CONSULTING & MANAGEMENT, LP .03/25/2024 .| Unknown . 05/02/2024 . |Unknown ....... CTABAT o 0
05553H-AC-6 ...[BCM One, Inc. - Revolving Credit ........ |....... ..01/01/2024 .| Unknoun ... ..01/01/2024 .|Call @ 100.00 .. . 12,871 | 0.
Blackhawk Industrial Holdings, Inc. - Re
09238P-AD-1 .. [ .eeevrreniiiiiiiiie e [ e ..01/01/2024 .| UnKNOWN eevveeeeeeeeie e ..06/13/2024 .|Various .......cceeeeeeeeenn fevemnnnnnnens 30,424 |........... 30,424 |........... 30,424 |............. 30,424 |.oooviniees [ PO [V PP (U PO 0
10153K=AB=5 .. | cevveniiiiiiiiiiieiccii e | s ..01/01/2024 .| UnKNOWN evveeeeeeeeie e ..10/28/2024 .|Call @ 100.00 ......eeeees |oevmmnnnnnnns 42,54 |........... 2,544 |........... 42,544 |............. 42,544 oot [ PO [V PP (U PO [V O [V PO [V [ PO (VN O 556 |eeeeeeeeeeens 0
10153K-AC-3 .. [ cevveeriiiiiiiie e | s ..06/24/2024 .| Unknoun ... .. 12/05/2024 .|Redemption @ 100.00 ......|.... .0
127518-AA-2 .. [ eeveeeiiiiiie e | s ..01/01/2024 .| UnKNOWN evvveeeeceeie e ..01/01/2024 .|Call @ 100.00 ......ceueees |oevrmnnnnnnans 56,757 |oeueuunnnns 56,757 |eevunnnnns 56,757 |eeerrnnnnns 56,757 |ovuueeeeeeennnnn [ PO [V PP (U PO [V O [V PO [V [ PO 0
23302E-AC-0 .. [DAS Purchaser 2 Corp. - Revolving Loan |....... ..07/11/2024 .| UnKnoun .oevveeniiiiiiieeeeennaes ..11/19/2024 . |Redemption @ 100.00 ...... |.cevuunnnnns 139,050 [eevennnnn 139,050 |.vevennnns 139,080 |.eevvennnnns 139,050 [oevviivvnnnnnns [ P [V [ [V [V O [ R [ 0
Diverzify Intermediate LLC - Revolving L
25538*%-AC-2 ...f ceeeeriieeee e [ ..01/01/2024 .| Unknoun ...oeveenieiiiiinneieiennnes ..05/03/2024 .|Call @ 100.00 .......ovees Jovvvnnnnnnnns 135,862 [..vvnnnnn. 135,862 |..evunnnnn 135,862 |.eevvvnnnnns 135,862 [o.vveevivnnnnnns [ P [V [ [V (VN [V PO [V 0
NMC Skincare Intermediate Holdings - Rev
62931%-AB-0 .. [ .eeeeereieeeeiei e [ ..01/01/2024 .| Unknoun ...covveniiiiininnnieiennnes L 11/13/2024 . |Various ....ooevvevvnveninns fooviiniinnnnnns 2,200 |oeeeennnnnns 2,200 |..covnnnnnns 2,200 |oeeiiininnnnns 2,200 |eeeeeniiiiinnnn [ P [V [ [V [V O [ R [V [N 16,888 [........uvvnnnnen 0
Process Equipment, Inc. - Revolving Loan
TA2TAB-AG-4 .. [ oeeeeeeeeeee e [ e ..01/01/2024 .| Unknoun ...cevvenieiiiiinnnieiennnes ..04/10/2024 .|Call @ 100.00 .......oeees |orvrvnnnnnnnns 10,435 |ooveennnnns 10,435 |.oovnennnns 10,435 |evvennnnnnns 10,435 |oevveiiiiiiinn [ P [V [ [V [V FO [ R [V (U] S L2 P 0
Tangent Technologies Acquisition, LLC -
87546@-AB-2 .. [ .eeeerriieiiieiiee e [ e ..01/01/2024 .| Unknoun ... ..08/12/2024 .|Various .... 76,569 0
US Fertility Enterprises, LLC - Revolvin
90381@-AA-6 .. [ .oeeeeiiiii e [ ..01/01/2024 . Unknown ..oeeveeniiiiiiinnnniiiinnnns .. 10/15/2024 .]Various .......ccoeeeeviiiinn foovinnnnnnnnns 80,139 |....ouunnns 80,139 |..ovuunnnns 80,139 |..ovvunnnnnns 80,139 |ouvuuiiiiiinnnn [ U PO [ PO [ U PO [ [0 P [ . [ PO [V O 5,367 |ovvvrriiiiinnnnns 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 959,674 884,826 884,826 884,826 0 0 0 0 0 0 0 0 101,206 0
2509999998. Total - Bonds 16,949,674 16,819, 188 16,811,347 16,820,374 0 1,186 0 1,186 0 0 (9,027), (9,027) 138,632 14,351
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 16,819, 188 16,811,347 16,820,374 0 1,186 0 1,186 0 0 (9,027) (9,027) 138,632 14,351
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
206696-10-9 ........... [ESSENt SOIULIONS, LLC wvovoveoiieiessiseisesisssesssessessssssessesssessssssensssssenssessenssnssanssesssns s ans s st ssensnssns | | | | O O 198,345 [.ovooiiean, 198,345 [.ovooiiean, 198,345 [ovovoeecean, [ 100.0
1799999. Subtotal - Common Stock - Other Affiliates 198,345 198,345 198,345 XXX XXX
1899999. Total Common Stocks 198,345 198,345 198,345 XXX XXX
1999999 - Totals 198, 34 198,345 198,345
1. Total amount of goodwill nonadmitted $
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
BBAT ettt North Carolina ....ccceevevrevieniieniieniens XXX,
Citizens Banl ... Rhode Island .. XXX,
U.S. Bank .......... . Ohio ....... XXX,
Huntington National Bank . . Ohio XXX,
KeyBank Ohio .... XXX,
0199998 Deposits in ... 10 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 4,157,046 | XXX
0199999. Totals - Open Depositories XXX XXX 378,853 0 105,687,269 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 378,853 0 105,687,269 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

105,687,269

XXX 378,853
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o... 118,158,195 4, 117,238,550 7. 166,779,374 10. October. .... 84,642,780
2. February...| .o 136,514,627 5. 172,949,517 8. 106,327,755 11.  November... ...138,231,926
3. March 150,246, 862 6. June 168,784,096 9. September 87,871,685 12.  December 105,687,268

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

233809-30-0 .......

|F|DEL|TY IMMETRS 0 1 ottt

8209999999.

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

113,672

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

Barrington Bank MVF
M&T Bank Money Market .
JPMORGAN: US GVT MM CAP

NORTHERN INST:US GS SHS .....eeeeeeieieieieeeeiiie e

12/31/2024 ..........
12/31/2024 .

[ 10/15/2024 ..........

........... 12/31/2024 ..........

.............................. 89,629,751

...... 1,101,718 |..
...5,108,049 |..

.. ...33,192
................................. 336,478

0f..

8309999999.

Subtotal - All Other Money Market Mutual Funds

104,589,518

369,670

8609999999 - Total Cash Equivalents

104,703,090

370,005

724,081

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo
w
w




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE ESSENT GUARANTY, INC.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri

Montana
Nebraska
Nevada
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia .....oceeeeeieeeeeeeceeeee
Washington
West Virginia
Wisconsin
WYOMING ...covieieiieeieeieeeeeee
American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands
Canada

Aggregate Alien and Other

On Deposit
On Deposit

On Deposit
On Deposit

On Deposit
On Deposit

........... 2,241,106

............ 2,159,297

Subtotal

............................................................................................................... (U R |
............................................................................................................... (U O |
............................................................................................................... (U R |
............................................................................................................... (U O |
.................................................................................................. (U R |
.................................................................................................. (U O |
.................................................................................................. (U R |

0N DEPOSI T .o e O oo 0 557,786 |............... 537,425

..... ST.....|On Deposit ... 1,000,006 |... 1,000,005
............................................................................................................... (U O |
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
XXX XXX 0 0 0
XXX XXX 1,743,085 1,679,453 6,665,459 6,517,767

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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