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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 3,648,611,812 |.ocvovvcciccccine [ 3,648,611,812 |............ 3,553,395,009
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2 ComMMON STOCKS .....covviiiiiiiiiiiicic e [ 804,764 |...oovoveerernne 197,164 | 607,600 oo 684,800
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 1,962,870 |oeeeeeereecieierrenceens [ 1,962,870 |..ocvevieeeeeeeeeee 0
5. Cash ($ ...58,861,780 ), cash equivalents
[T 74,396,309 ) and short-term
investments ($  ..ovvererenns 61,169 ) .o
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 4,035,290,081 |.....ccooveuverennene 197,164 |............ 4.,035,092,917 |............ 3,905, 163,806
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 29,390,083 |......cooveeeiirriinineirnees e 29,390,083 |.........c....... 28,314,297
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 53,637,591 [ o 53,637,591 |...cevien. 39,880,397
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reINSUIETS ............ccciriirieiiiriereeeeieeieees e [
16.2 Funds held by or deposited with reinsured cOmpanies .............cccoccevveens [oeremniniiiniiiiiiinis s
16.3 Other amounts receivable under reinsurance contracts ..........ccccceceveeees oeeiiiiiiiiiiiiiiiinis s
17.  Amounts receivable relating to uninsured plans ............ccccooiiiiniiiniiniicniens [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 1,304,505 |
18.2 Net deferred tax asset 78,396,241 |. 55,086,888 |..
19. Guaranty funds receivable or on deposit .............cocueriiiiiiiiiieieieeieeieees [ [
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 3,104,385 |......coonnvee. 2,786,233 |...oooovin 318,152 | 270,669
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 2,520,272 |oeririene 2,520,272 |eecoiriiciereeine [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccoceevreviieiies foerevieiieiienns 310,276 |.eoveeeieieeeeeierieiees oo 310,276 |..coocvevenn 2,842,607
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 8,080,539 |.....oovvrinnn 7,537,264 |....ocvviviiicnnne 543,275 | 1,365,171
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,212,033,973 |..coovein 68,127,821 |........... 4,143,906,152 |............ 4,011,506,085
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 4,212,033,973 68,127,821 4,143,906, 152 4,011,506,085
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXPENSES .....cccvcvieiiieeeicieeetet ettt [ereaee e 7,537,264 |..cooovee 7,537,264
2502.  Accounts receivable ... [ 543,275 |
2503. Receivable for claims Paid ..o et eies [t
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0 |.. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 8,080,539 7,537,264 543,275 1,365,171




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene 89,305,344 ) oo e 245,459,245 |............... 228,848,248
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES .........couiiiiiiiiiiiiiieiie ettt sne e [ e e re e s [oreenesee s e s e et 0
3. LOSS AQJUSIMENE EXPENSES .....vvviiieiieiiieteteteteseet et esesesese ettt s et eses e e e e s s et et eseses e s e e st et et esesesesessssesesesesesenenesesesesesesesenenaeesesneneneaninanas 1,764,207 |....occocvennee 1,722,389
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiiiiieiiereiiiiieeeie ettt sse b nse s b ssnssse s s |ocecees e eeneen 23,105,439 |....ccevnnee 29,306,930
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 4,585,177 oo 4,318,391
7.1 Current federal and foreign income taxes (including $ .....c.ooovvveiieeecns on realized capital gains (I0SSES)) .....cccoves |oerrereneiiieiiiniieiinnis oo
A (= e o) =T =Yoo= D =T o1 OO RSO NP
8. Borrowed money $ ... and interest thereoN $ ..ot e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...cceveeeee 22,223,664 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNClUdiNg $ v for medical loss ratio rebate per the Public Health Service Act) ..........cccccveveveveececs feovvvviiennns 41,950,489 |................. 50,033,581
O o 1V g o= o= 0 31U o PSP SR R
11. Dividends declared and unpaid:
T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........ccceveviiiiieirereriisiiesisese et st ssese s ceeseesees 133,456,548 |............... 122,536,012
13.  Funds held by company under reiNSUraNCe trEALIES ...........c.eiuiiiiiiiiiieriieiie ettt sttt ettt eesaeeseeesbeesbeesbeenneea|ere e s e s e s sttt sre s [oesseeires st e 0
14.  Amounts withheld or retained by company for acCoUNt Of OtNETS ............ciiiiiiiiiii e [
15.  Remittances and iteMS NOt @IIOCALEM ...........c.ouriiueeruetrieeiccieeetrere ettt seeeseeeteese st esseeaesseseeseseseseesesesetesesesaesnsesesesesaennsesesesnsnnns [eosnsessnssisininsananas 25,461 | 5,454
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns CEIIfIEA) .o.vivieeeeieee e[ [ 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates ..............ccoccoviiiiiiiiiiiiic o
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliates
20, DEIVALIVES ......oeeeeieiieiieeteeeeteesetseseeeas et ase e es e eseaeeseeeeseeess e e es e e e s s e ee s e e e s e s a2 s e e e s e e e e e ee s e e S e e s s e A2 s e s e s R s e b a st b et e s s e et .0
21, PAYADIE fOr SECUMIHIES .......cvevviieieiteteieiieeectete ettt bttt ettt ee s s bbb ss et et e b s e st b b s s e ses bbb s ses b et s es s e st s s s s nsnsenesas 13,195,459 |...
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24, Capital notes $  ooooveviiiiiiicees and iNtErest thErEON $ ..ottt s [ o s
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 2,671,010, 117 2,621,786,710
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 3,136,714,095 3,060,405,607
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 3,136,714,095 |........... 3,060,405,607
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas (U 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 |......coonee.. 2,500,000
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
B TS TW o (0TS 4 To (=Y SO ST UU S P T RSN
34.  Gross paid iN @nd CONHDUIEA SUIPIUS ..........c.c.euiiieiieieeeeee e e e et ees s s s esesesessseseaesssesasesesssesssnassnsssessssananas|eereseseneerenes 702,810,000 |................ 702,810,000
35.  UN@SSIGNEd fFUNAS (SUMPIUS) ........vevivieieieieeietetetetcteee et ettt et s ss s e sttt bessss e s ss et e se b et esesess s ssesesesesesesses s st ssesesesesesssnasssssesesesesedsereseneererenis 301,882,057 |...ccvvvennee 245,790,478
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 1,007,192,057 951,100,478
38. Totals (Page 2, Line 28, Col. 3) 4,143,906, 152 4,011,506,085
DETAILS OF WRITE-INS
25071, CONTINGENCY TESEIVE ..uiiuieieiiitiiieceeietee sttt te bbbt b ot b b et b b ettt bbbt b et bttt eb s e e nesntenenee e ncenienena 2,671,010, 117 |............ 2,621,786,710
2502, ettt b h e E e E ekt et £ e h 4o E e e R e £ R e £ R e £ Rk e ek £ AE R e e e E e e eE e e R e R e R eR £ R e £ AR b £ AR eh e eeeE e eeeE e e R e e e R e et R e Rt e bt e eb ekt neeb e et ebe et et et e et e nt bt st ettt ettt et et enen [ebere ettt ettt
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,671,010, 117 2,621,786,710
2007, ettt b b £ b bt b £ e h 2o E e e R e £ R R £ R ee £ E k£ e R £ A e e R e ee ek e e eE e £ R e R e R eR £ R ee £ AR e £ AR eh £ eeeh e eeeE £ e R et e R e et e R e Rt e R et e ee ekt na bt neebeee et et e et nt bt st ettt et bttt enen [ere ettt
2902.
2003, ittt ettt e E e E £ R R £ R R £ e b et e oS E e £ R e £ SR oA £ R R £ e b £ e e b e e SR e SR E R e £ R e £ ARk e ee b e e E et E e e bR e b a e b bt na ettt e et
2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeceeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202, ettt h b E bt e b e h e E e E £ E e £ R ee £ e R ek £ ek £ e R e A4 ek e e R e £ R R e R eR £ R e £ AR b £ AR e b e eeeE e ee e R e e R e e e R e et R e Rt e b et e eb ekt naebeeeebees et et e e it na et sttt ettt ettt et enen [ebere ettt
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

STATEMENT OF INCOME

Current
Year to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct (written $  .ccveeen 492,270,611 ) oo 003,000,941 [......505,893,643 |............ 1,014,596,049
1.2 ASSUMEA (WHHEBN $  -.eoeeiiecirciciriciriciies ) ettt sa ettt sse s saeas ettt ettt nsbebnnies [otbetrsietnseesnsie et nneetnsees [reeurseesrsee e sees 0
1.3 Ceded (written $  .cccvcve 236,777,083 ) ..o . . ..463,133,964
1.4 Net (written $ ..o 255,493,548 ) ..o e 208,076,639 [oo.ii.......284,424,223 ... 551,462,085
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 69,474,220 ):
2.1 DIFECE ..ttt e 81,721,500 |..ccovreenne 53,632,004 |................ 171,247,724
2.2 ASSUIME ...ttt bbbttt bbbkttt b bbbttt bbbt TSRS s 0
2.3 COABM ...ttt o ... 46,462,197 |.. ... 26,334,763 |... 87,596,109
... 35,259,303 |.. .. 27,297,241 |...
3. Loss adjustment eXpenses INCUITEA ...........cccoiiiiiiiiiiiiiieie et
4. Other underwriting €XPENSES INCUITEA ........ccoiiiiiiiiiieiee et
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee |
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ......cocveveurueeiiiieieieieieeeseseseseeieiee e e 194,986,012 |............... 218,020,469 |................ 400,616,302
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 70,396,183 |.cveenee 67,449,130 |.covennne. 142,606,593
10. Net realized capital gains (losses) less capital gains tax of $ ........cccccceeeeeee (83,727) oo (302,645) (163,759) (523,931)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 70,093,538 |.....covenve 67,285,371 oo 142,082,662
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ amount charged off § ..o ) e s (O O 0 oo 0
13. Finance and service charges not included in PremilumS ...........ccoovieiieiieiieiieienee e e foe
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 3,434,190 3,328,093 6,673,918
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 3,434,190 3,328,093 6,673,918
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccouiiieoeieceeeeeeeeceeee e e sen s et 268,513,740 |.......cc.c.... 288,633,933 | 549,372,882
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiieeee ettt s sa e e e e aeene e e e e eneea
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) .......couiuriiuriiiriiieicieicieieieeieeee et [ 268,513,740 |................ 288,633,933 |.....cceoen 549,372,882
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 62,556,283 39,945,005 68,773,190
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 205,957,457 248,688,928 480,599,692
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 951,100,478 1,101,893,258 1,101,893,258
22, Netincome (from LiNE 20) ........ccceueueiririririsieieiereetsesesss et eseseesssessssesesesesesesssessssesesesesesssssssssseseseseses [orrereseseneneas 205,957,457 |.covvennne 248,688,928 |.............. 480,599,692
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccooiiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ......cccooveveviiiiiiis
25. Change in net unrealized foreign exchange capital gain (I0SS) .........cccuiriririniiiiii e
26. Change in net deferred income tax ...........ccoovvniinincncicnenn.
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
32,1 PAI TN 1ottt eae
32.2 Transferred from surplus (stock dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
331 PAI TN <ottt n s |e e e (O O (O T 0
33.2 Transferred to capital (Stock dividend) ...........ccooiiiiiiiiiii e [ [
33.3 Transferred from CAPItaAl ...........coiuiiiieiieie ettt et esneeaeeneen
34. Net remittances from or (10) NOME OffiCE .........ccuiiiiiii e [ s s
35. Dividends to stockholders ..................... (115,000,000)|.. (130,000,000)|... (493,015,031)
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiiee ettt e s e e esnen [ ereere s e st e s e s teste s e stestestes [etestessessesteeteste e stesteetes [oeereeseeseere ettt 0
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueueviriiriiiririeieieieeie st sieseeeeas (49,223,407) (71,552,076) (129,299,455)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 56,091,579 48,212,962 (150,792,780)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,007,192,057 1,150, 106,220 951,100,478
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, SEIrVICe T8E TNCOME ..ovoeieieeececeeeeeee et e e e ae e e eneeeeaeeeeaeeseaeeneaneseanenedoresstenssaeneaes 3,434,190 | 3,328,003 |...ocoveen 6,673,918
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 3,434,190 3,328,093 6,673,918
3701.  Increase in CONTINGENCY FESEIVES .....ocooioveveveeieeececcceieiet ettt (49,223,407)|............... (71,552,076)|.............. (129,299,455)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (49,223,407) (71,552,076) (129,299 ,455)




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiirieiirieiricieeeieie ettt [eosesinesiinens 252,656,889 |................ 287,383,680 |.......cc.c.... 559,125,597
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 64,796,568 |.......coecn.. 66,229,281 |.....ccovnnne. 136,020,227
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 4,143,985 3,312,343 6,499,936
4. TOtal (LINES 110 B) ..ottt 321,597,442 356,925,304 701,645,760
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 18,648,306 |....cccvevenee 9,528,990 |...cocoveenne 27,644,890
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 38,931,580 |.covriennee 48,216,870 |..c.ccovuenvne 69,861,006
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 53,863,232 38,857,933 68,400,002
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 111,443,118 96,603,793 165,905,898
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 210,154,324 260,321,511 535,739,862
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .ot e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate ....... TR 1,560,618 |..ocoveeeeeiene. 494 632
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 10,023,012 |.coiecinee 5,223,694
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 13,071,692 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 223,574 878 |................ 223,944 648 |................ 523,994,139
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninies [oreeeennnanaeaas 295,676,895 |................ 383,147 177 | 756,849,719
13,2 SEOCKS ...ttt bttt E et s sttt st eaees [onaetesen ettt (U SR 54,800 |....ccovieerriciene 54,800
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13.4 REAI ESLALE ...ttt ninaen [eeenna et 3,586,570 |[....ocvveerrrene 494,632 |....ccovveiricine 494,632
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 9,735,109 |.covovvvnnne 54,976,049 |.........oco..e. 78,385,067
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 0 6,445,340 9,617,829
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 308,998,574 445,117,998 845,402,047
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (85,423,696) (221,173,350) (321,407,908)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 115,000,000 |................ 130,000,000 |........ccc..... 302,868,523
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 4,272,005 (1,519,686) (2,537,165)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (110,727,995) (131,519,686) (305,405,688)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 14,002,633 |................ (92,371,525)|...ccocneee (91,073,734)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 119,316,625 |................ 210,390,359 |....cccovneeee 210,390,359
19.2 End of period (Line 18 plus Line 19.1) 133,319,258 118,018,834 119,316,625
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend of bonds 10 Parent ... [ [ 0 | 190,146,508




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS
1. Summary of Significant Accounting Policies

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

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

F/S F/S
SSAP # Page Line # 2026 2025

NET INCOME
(1) Essent Guaranty, Inc. state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 205,957,457 $ 480,599,692
(2) State Prescribed Practices that increase/(decrease) NAIC SAP: — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP: — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 205,957,457 $ 480,599,692
SURPLUS
(5) Essent Guaranty, Inc. state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $1,007,192,057 $ 951,100,478
(6) State Prescribed Practices that increase/(decrease) NAIC SAP: — —
(7) State Permitted Practices that increase/(decrease) NAIC SAP: — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $1,007,192,057 $ 951,100,478

B. No significant change from year-end 2025.

C. The Company uses the following accounting policies:

(1) No significant change from year-end 2025.

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

(3)-(5) No significant change from year-end 2025.

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

(7)-(13) No significant change from year-end 2025.

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

2. Accounting Changes and Correction of Errors
No significant change from year-end 2025.

3. Business Combinations and Goodwill

No significant change from year-end 2025.

4, Discontinued Operations

No significant change from year-end 2025.

5. Investments
A. No significant change from year-end 2025.
B. No significant change from year-end 2025.
C. No significant change from year-end 2025.
D. Asset-Backed Securities
(1) The Company uses widely accepted models for prepayment assumptions in valuing asset-backed

securities with inputs from major third party data providers.
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

(2) The Company has not recognized any other-than-temporary impairments on asset-backed securities

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 asset-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: $3,091,057
2. 12 Months or longer:  $33,907,114

The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months: $330,917,153
2. 12 Months or longer:  $356,744,011

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

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

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

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

The Company does not have any repurchase agreements transactions accounted for as a sale.
The Company does not have reserve repurchase agreements transactions accounted for as a sale.
No significant change from year-end 2025.

No significant change from year-end 2025.

No significant change from year-end 2025.

The Company does not have any working capital finance investments.

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

No significant change from year-end 2025.
No significant change from year-end 2025.
No significant change from year-end 2025.
The Company does not participate in a cash pooling arrangement.

The Company does not have Aggregate Collateral Loans.

Joint Ventures, Partnerships and Limited Liability Companies

No significant change from year-end 2025.

Investment Income

No significant change from year-end 2025.

Derivative Instruments

The Company had no derivative instruments at June 30, 2026.

Income Taxes

No significant change from year-end 2025.

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

A

B.

No significant change from year-end 2025.

Essent Guaranty paid to its parent, Essent US Holdings, Inc., a dividend of $50 million on April 6, 2026 and a
dividend of $65 million on June 29, 2026.

C. - M. No significant change from year-end 2025.

6.1



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

Debt
A. No significant change from year-end 2025.
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 $1,035,976,538. The Company calculated this amount as
25% of admitted assets as of June 30, 2026.

(2) FHLB Capital Stock

a. Aggregate Totals
(1) Current Year
1 2 3
Protected
Total General Cell
2+3 Account Accounts
(a) Membership Stock - Class A — — —
(b) Membership Stock - Class B $607,600 $607,600 —
(c) Activity Stock — — —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $607,600 $607,600 —
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $1,035,976,538 XXX XXX
2) Prior Year-end
1 2 3
Protected
Total General Cell
2+3 Account Accounts
(a) Membership Stock - Class A — — —
(b) Membership Stock - Class B $684,800 $684,800 —
(c) Activity Stock — — —
(d) Excess Stock — — —
(e) Aggregate Total | (a+b+c+d) $684,800 $684,800 —
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $1,002,876,521 XXX XXX

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

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

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

Membership Stock | (2+3+4+5+6) | Redemption Months 1 year 3 Years 3to 5 Years
1. Class A — — — — — —
2. Class B $607,600 $607,600 — — — —

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

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

3) The Company has not pledged any collateral to the FHLB as of June 30, 2026.

(4) The Company has not borrowed any funds from the FHLB as of June 30, 2026.

6.2
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

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

A, B, The Company has no defined benefit plans.
C&D

E. No significant change from year-end 2025.
F. No significant change from year-end 2025.
G. No significant change from year-end 2025.
H. No significant change from year-end 2025.

l. No significant change from year-end 2025.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change from year-end 2025.

Liabilities, Contingencies and Assessments

No significant change from year-end 2025.
Leases
No significant change from year-end 2025.

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

No significant change from year-end 2025.

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

No significant change from year-end 2025.

Direct Premium Written by Managing General Agents/Third Party Administrators

No significant change from year-end 2025.
Fair Value Measurements
A.

1) Fair value measurements as of June 30, 2026:

Assets at Fair Value

Net Asset

Description Level 1 Level 2 Level 3 Value Total
Bonds
Issuer Credit Obligations $ 573,447 $10,190,245 $ — $ — $10,763,692
Asset-Backed Securities — 458,230 — — 458,230
Total Bonds 573,447 10,648,475 — — 11,221,922
Cash Equivalents
Exempt Money Market Mutual Funds $ — $ — $ — — 9 —
Other Money Market Mutual Funds 74,396,309 — — — 74,396,309
Total Cash Equivalents 74,396,309 — — — 74,396,309
Short Term Investments
Bank Loans - Acquired (Unaffiliated) $ — 3 59,241 § — 3 — 3 59,241
Total Short Term Investments — 59,241 — — 59,241
Other Long Term Assets (BA)
Debt Securities That Lack Substantive Credit
Enhancement $ — 7,749,084 § — $ 7,749,084
Total Other Long Term Assets (BA) — 7,749,084 — — 7,749,084
Total Assets at Fair Value $74,969,756 $18,456,800 $ — 3 — $93,426,556

6.3



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

2) Fair value measurements in Level 3 - None.
a) Level 3 gains or losses for the period recognized in income or surplus - None.
b) Level 3 purchases, sales, issues and settlements - None.
c) There were no transfers into or out of Level 3.
3) Transfers between all levels are recognized as of the end of the quarter in which the transfer occurs.
4) The securities within Level 2 were fair valued using a third party pricing service.
5) There are no derivative assets or liabilities.
B. None.
C. Aggregate Fair Value of Financial Instruments:
June 30, 2026 Net Asset
Aggregate Admitted Value Not Practicable
(Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Financial Assets:
Bonds - Issuer Credit
Obligations $2,353,640,810 $2,444,760,868 $ 579,812,216 $1,773,828,594 $ — $ $ —
Bonds - Asset-Backed
Sounitios 1,170,982,310  1,203,850,944 — 1,170,982,310 — —
Cash equivalents 74,396,309 74,396,309 74,396,309 — — —
Common stocks 607,600 607,600 — 607,600 — —
December 31, 2025 Net Asset
Aggregate Admitted Value Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Financial Assets:
Bonds - Issuer Credit
Obligations $2,384,933,482 $2,456,268,834 $ 612,807,216 $1,772,126,266 $ — 5 $ —
Bonds - Asset-Backed
Securities 1,071,024,637 1,097,126,175 — 1,071,024,637
Cash equivalents 37,070,866 37,070,866 37,070,866 — — —
Common stocks 684,800 684,800 — 684,800 — —
The following methods and assumptions were used in estimating fair values of financial instruments:
. Bonds, short-term investments and cash equivalents - Bonds, short-term investments and cash equivalents are

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

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

D. None.
E. None.

21. Other Items
A-F.

No significant change from year-end 2025.

6.4
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

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 $ 700,529,481
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 $ —

No significant change from year-end 2025.

Events Subsequent

The Company has considered subsequent events through August 7, 2026.

Reinsurance

No significant change from year-end 2025.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

Changes to Incurred Losses and LAE

A

B.

Reserves as of December 31, 2025 were $230,570,637. For the period ended June 30, 2026, $18,578,292 was
paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $176,967,158 as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been a $35,025,187 favorable prior-year development during the
period of December 31, 2025 to June 30, 2026. 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.

No significant change from year-end 2025.

Intercompany Pooling Arrangements

No significant change from year-end 2025.

Structured Settlements

No significant change from year-end 2025.

Healthcare Receivables

No significant change from year-end 2025.

Participating Policies

No significant change from year-end 2025.

Premium Deficiency Reserve

No significant change from year-end 2025.

High Deductibles

No significant change from year-end 2025.

Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change from year-end 2025.

Asbestos/Environmental Reserves

No significant change from year-end 2025.

Subscriber Savings Accounts

No significant change from year-end 2025.

Multiple Peril Crop Insurance

No significant change from year-end 2025.
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
NOTES TO FINANCIAL STATEMENTS

36. Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001448893
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2023
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. .............ccocevevevevecceerereeeeereennns 12/31/2023
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 07/30/2025
By what department or departments?
Pennsylvania INSUraNCe DEPAITMENT .........oiuiiiiiie ittt ettt st ee e she e s bt e bt e bt ea bt ea bt ea et ea e e 1R e e £h e e e b e e b e e bt ea bt em bt ea bt emeeeheesheeabeenbe e beenbeenbeanneanne
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ ] Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol[ NAT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is no, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is yes, provide information related to amendment(s).

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ....................................... Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e 0
INVESTMENT

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccooiiiiiiiii e Yes [ X] No[ ]
13.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

13.21
13.22 Preferred Stock ....
13.23 Common Stock
13.24 Short-Term Investments
13.25 Mortgage Loans on Real Estate ....
13.26 All Other
13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....
13.28 Total Investment in Parent included in Lines 13.21 to 13.26 above

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

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

15.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee $
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

7.1



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
NOFThern TrUST ..o 50 South LaSalle Street, Chicago, IL 60603 ..........cccoeevivevviveviiiriiens

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............ccccceies Yes[ 1 No[ X]

16.4 If yes, give full information relating thereto:

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

16.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Goldman Sachs Asset Management, L.P. ... U..
Wellington Management Company, LLP U...
Loomis, Sayles & Company, L.P. ... U..

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

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..........ccoovrrieeeiiinnnsseeeeee s Yes [ X] No[ ] NAT[ ]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........cccccoevrrrrceccneenes Yes [ X] No[ ] NAT[ ]

16.6 For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
107738 Goldman Sachs Asset Management, L.P. ... .
106595 Wellington Management Company, LLP
103577 .. Loomis, Sayles & Company, L.P. ...

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

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

7.2



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

19. 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.

c. 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

20. 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? .........

7.3

Yes [

Yes [

]

]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oeivvvtetceeeee ettt ettt e et et et ete s s e e e es et et ete s et eseas s eses e s et esesesess s es et et e s eseseseases a2 s et et e s eseas s eses e s et et eseseae s s es st et eseseas s s £E Rk eEee et ee e b bbbttt n bbb %
A oto TS ot g = 1T 4 T=T gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... .
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
1 2 3 4 5 6 7

Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

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




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. To Date To Date To Date To Date To Date To Date
1. Alabama ......ccccoeeeee . AL e L s 4,627,020 |.............. 4,754,893 | 433,657 |.cooeeee 244,220 |.............. 2,918,964 |.............. 2,410,594
2. Alaska ......ccooeeveeeee .t AK el s 729,583 oo 793,206 |.cooeeeeeene 95,016 |ovveeeeecc T e 403,952 |....ccoevveee 383,903
3. Arizona .. WAZ el 20,076,534 |............. 18,869,627 |............... 3,286,038 |....cocveverne 980,343 |.............. 16,797,928 |............ 12,219,211
4. Arkansas ................ AR e Lo s 3,732,298 |..covenee 4,142,246 |.................. 224 437 .o 192,683 |.............. 2,153,886 |......co....... 1,684,378
5. California ........cccccccccc... CA e L [l 53,816,176 |.............. 54,623,921 |.............. 3,748,270 |............... 1,969,787 |.............. 84,845,330 |............. 66,811,758
6. Colorado ....... .17,138,768 |.. 17,365,131 |.. . . .. 1,249,600 |.. 12,519,757 |.. ..8,261,649
7. Connecticut .......ccecec.. CT el i 3,741,058 |............... 3,959,770 |.ooveee. 87,108 | [ 2,528,511 | 2,370,202
8. Delaware .........c..c...... DE oo L [ 1,155,817 | 1,169,096 |...oovveeeeecceeeeees e 92,780 |ovvereeen 620,475 |..ccvevee 707,313
9. District of Columbia .....DC  |.eceoee b [ 816,088 |....ccccoeenee 865,387 |.ccoeereen 149,727 oo 81,749 | 1,507,794 | 776,447
10.  Florida .....ccocovevviiens FL [ L ol 65,199,278 |.............. 63,656,814 |............... 5,185,810 | 897,019 |[............. 93,977,890 |.............. 56,799,781
11.  Georgia . .. GA 20,717,722 |.. 20,012,422 |. ..1,510,205 |.. ..835,347 |.. .22,300,743 |.. 15,736,544
12.  Hawaii ... HE L 1,128,310 | 1,140,976 oo e o 1,267,527 |oovveeerereane 827,080
13. Idaho..... LD [ L s 5,771,825 |.............. 5,165,605 |.coooiurieenne 404,151 [ 237,352 | 3,930,014 |.ocoeee 2,460,605
14, lNOIS ..o IL e b fres 12,668,311 |..cccoceeve 13,240,739 | 346,402 |....ccooeve 536,595 |..ccooveee 9,805,525 |.............. 9,771,123
15. Indiana ......cccccoeeenne IN e b foe 8,494,592 |....cccee 8,302,523 |...covine 415,911 [ 325,767 |.coeverann 5,993,728 |............... 4,440,122
16. lowa ...... LA ..1,896,686 |.. ..1,963,249 |.. ... 89,561 |.. ..1,105,758 |.. ..855,456
17. Kansas .. W KS b 2,299,522 | 2,278,308 |....cooeene 97,677 985,503 |..cocveveeeee 882,130
18. Kentucky ... W KY L 4,040,245 |.....coceeee 4,064,326 |.....cocvevnene 257,245 (..o 81,941 | 2,507,756 |.cocvevee 1,897,417
19.  Louisiana ........c.ccoceeene LA o b s 4,278,767 |..cooeenee 4,548,266 |.......ccoeeenne 409,158 |...ccceveveee 487,254 |.............. 5,192,273 | 5,907,102
20. Maine ....ccooeveeiies ME oo L e 1,135,960 |.ooooeeenene 1,097,007 | o [ 850,291 [...cocveeee 722,946
21. Maryland ....... ... MD 10,120,444 |. .10,768,245 |.. . . ..59,048 |.. ..8,865,140 |.. .. 1,126,379
22. Massachusetts . W MA b 5,909,771 |.ooiene. 5,814,241 .o, 92,234 | 196,958 |.............. 4,257,080 |....ccoee.... 3,655,431
23. Michigan ....... e ME L 13,765,297 |.............. 13,373,079 | 728,088 |........c......... 444,295 |........... 10,046,641 |............... 7,342,464
24. Minnesota .........cccccune MN [ L o 10,077,125 |............. 10,009,473 |....cocvenve 558,535 |..cocveveeeenne 371,156 | 5,784,837 |............... 4,299,276
25.  MissisSippi ....ccccceeriene MS oo L s 1,451,502 | 1,452,896 |..ooovercnne 329,735 | 165,571 | 1,144,350 | 992,483
26. Missouri .... ....MO |[. . ..6,741,285 |.. ..6,991,288 |.. .. 2,863,486 |.. .. 2,356,483
27. Montana .... e MT b s 947,820 |.ooeeeiee 937,214 566,606 |................... 362,752
28. Nebraska .. oNE - b e 1,812,659 | 1,803,024 781,685 |..ccoevee 597,591
29. Nevada ... NV o L o 10,266,552 |............... 9,566,918 |..................780,075 |..................204,091 |........... 7,438,581 | 5,544,980
30. New Hampshire .......... NH oo L e 1,573,630 |ooeeeenene 1,508,991 [ 73,493 [ 8,936 | 394,991 [ 647,771
31. New Jersey ...... 10,608,212 |.. 11,263,778 |.. . ..8,198,853 |.. .. 7,600,652
32. New Mexico ................NM [ Lo [ 1,883,991 |.............. 1,879,722 | oo 1,080 [ 994,875 |..cocveeeen 850,742
33. New YOorK .occeoveeeeeeeee. NY e L el 11,832,511 |............. 11,669,631 |..oovee 321,685 ..o 392,262 |............. 12,885,277 |............. 11,126,992
34. North Carolina ............NC | Lo [ 15,024,486 |............. 14,513,135 [ 367,708 |....ocveeen 132,074 |............... 9,230,247 |oevee 5,737,554
35. North Dakota .............ND  [eeooeoc Lo fe 576,212 ..o 565,048 385,666 |.....ccco....... 396,505
36. Ohio ...ccceenee .13,395,807 |.. 13,354,176 |.. . . . ..8,093,565 |.. ..5,904,927
37. Oklahoma ........cceee.. OK oo Lo fe 3,748,091 |....c.co..... 3,925,547 | 226,012 |...ccoevee.e. 90,154 | 3,070,687 |.............. 2,034,706
38.  0regon .......ccoceeeeeeee. OR el 6,732,735 |............... 6,852,877 | 819,859 |....cccoeveeee 725,062 |.............. 5,538,761 |..ccoee... 3,737,710
39. Pennsylvania ..........PA [l f 10,417,812 |.............. 10,544,335 |...cocveee 342,815 [ 256,365 |..ccoveee 6,877,300 |............... 6,688,555
40. Rhodelsland .............. Rl oo Lo o 680,992 |.....ccccoenv... 706,651 [oeeeeeeeccceeees oo o 236,702 oo 196,357
41. South Carolina . ...SC |. . .. 7,397,052 |.. .. 7,181,068 |.. .501,429 |.. . ..5,204,844 |.. .. 3,745,376
42. South Dakota ... o SD e b e 470,392 | 469,261 ..o foeeiie39,933 | 182,761 [ 215,065
43. Tennessee ... TN e b s 10,372,694 |............ 10,449,268 |.......ccccocene. 699,637 |.ccoovernnn 689,131 |....c........ 6,477,930 |............... 3,789,385
44, TexXas ....coceeeveeveevnees TX e L o 59,879,175 |............. 58,938,327 |.ccvevnen. 8,779,044 |............... 3,541,358 |............. 62,221,052 |............. 42,744,600
45, Utah ...occooeeveeeeeee UT e L e 11,180,195 |.............. 10,762,526 |................... 566,041 |......ccoo.... 241,298 |.............. 9,024,478 |............... 6,078,431
46. 350,141 |.. 384,312 |.. . . 330,821 |.. 254,360
47, Virginia ..o VA e L o 10,103,038 |............. 10,629,411 | 212,420 | 278,701 | 4,954,499 ... 4,154,650
48. Washington ................ WA oo Lo o 15,097,167 |............. 15,219,658 |............... 1,041,674 |.cooveeee 289,219 |.......... 10,406,196 |............... 6,743,023
49. West Virginia .......c..... WV oo Lo o 905,792 |..cvovevee 943,155 [ 94,046 |.cooveeee 46 .o 550,770 |oveieee 303,299
50.  Wisconsin .......ccoeeeeee. W e Lo fe 4,968,149 |.............. 5,046,996 |........ccoevee. 80,158 | 63,443 |............... 2,426,121 |.............. 1,953,867
51. Wyoming 515,322 |.. ..507,343 |.. ..103, . . ..190,468 |.. ..255,896
52.  American Samoa ........ AS | No [
53. Guam ......c..... e GU e N s oo e o [ e
54. Puerto RICO ...cccceeeeeees PR oot e e eeeeeeecesieees foeeeieeereeeicesiicsiiee e cesieceiresie [oeee e ce e e sireee [eeire e
55. U.S. Virgin Islands ...... VI e Ne o s o [ [ [
56. Northern Mariana
Islands ......ccccoeeeeiieies MP
57. Canada .......cccccooeeene CAN
58. Aggregate other alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 51 4. Q- Qualified - Qualified or accredited reiNSUrer...............cc.oceveevevens ceeens 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 6

10



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

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

Essent Irish Intermediate
Holdings Limited

100%

Essent Group Ltd.
UCP (Bermuda)

100%

UIP (Ireland)

100%

Essent US Holdings, Inc.
UDP (DE)

Essent Reinsurance Ltd.
1A (Bermuda)

100%

Essent Agency (Bermuda)

Ltd.

NIA (Bermuda)

100%

100%

100%

100%

100%

100%

Insurer

P : Essent Treasury Services,
Essent TIIEIIIEAI-(EIS)I ngs, Inc. CUW Solutions, LLC Essent Guaranty, Inc. Essent Guaranty of PA, Inc. EssentVentures, LLC LLCry
NIA (DE) NAIC # 13634 (PA) NIA (PA) NIA (DE) NIA (DE)
100% |
—
-_—
Essent Solutions, LLC
DS (DE)
100% 100% 100%
Boston National Holdings LLC ETI Escrow Aggr;ts Na;tif)nal
NIA (DE) Holdings, Inc. T'ésnt'ga‘j]';g
NIA (DE) UDP (MO)
100% 100% 100% 100%
ET! Escrow of ETI Escrow TitleNet Essent Title Insurance, Inc.
California, Inc. Services, LLC Systems LLC NAIC# 12522 (PA)’ :
NIA (CA) NIA (DE) NIA (MO)
100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100%
Na t?g;;?_?_i tle BNT of Essent Title of Essent Title of Essent Title of BNT of Utah BNT of Essent Title of Iﬁis:;};'i:f BNT Escrow The Coser,
Agency, LLC Alabama LLC Califomia, Inc. Arkansas, LLC Texas, LLC LLC Oklahoma LLC Louisiana, LLC LLC ! Services LLC LLC
gNIA{éL) NIA (AL) 1A (CA) NIA (AR) NIA (TX) NIA (UT) NIA (NC) NIA (LA) NIA (NC) NIA (NC) NIA (NC)

100% |

Essent Escrow
of Arizona, LLC
NIA (NC)
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
U 00000 ....|98-0673656 .. | .... ... 10001448893 .. |New York Stock Exchange . |Essent Group Ltd. .......... .

..... 00000 ....|98-0673657 .. Essent Reinsurance Ltd. 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 .. I 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. .. No..
..... 00000 ....|86-3270350 .. EssentVentures, LLC Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd. ... N0
..... 00000 ....|87-1422316 .. Essent Treasury Services, LLC ... Essent US Holdings, Inc. .. Ownership .100.000 ...|Essent Group Ltd. ... No.
..... 00000 ....|92-2590985 .. Essent Title Holdings, Inc. ...... . . |Essent US Holdings, Inc. .. Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|20-3430255 .. Agents National Title Holding Company ........ Essent Title Holdings, Inc. . Ownership .100.000 ...|Essent Group Ltd. ....No
..... 12522 ....[20-3840531 .. Essent Title Insurance, Inc Agents National Title Holding Company ...... |Ownership .100.000 ...|Essent Group Ltd. ....No
..... 00000 ....|82-2004599 .. BNT Escrow Services LLC .. .. |Boston National Holdings LLC ... . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|47-2587148 .. BNT of Alabama LLC ..... .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|37-1730190 .. Essent Escrow of Arizona, .. |BNT Title Company of California . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|47-2572186 .. Essent Title of Arkansas, LLC ... .. |Boston National Holdings LLC ... . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|85-3909536 .. Essent Title of Louisiana, LLC . .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|85-3886839 .. BNT of Oklahoma LLC ................ .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|82-3121114 .. Essent Title of New Mexico, LLC .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|27-3737461 .. Esssent Title of Texas, LLC .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|47-2575562 .. BNT of Utah LLC ..........cceeeets .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|43-3641315 .. Essent Title of California, Inc . |Boston National Holdings LLC .. | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|27-3723074 .. Boston National Holdings LLC .... .. |Essent Title Holdings, Inc. . . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|20-4860829 .. Boston National Title Agency, LLC .. |Boston National Holdings LLC . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 .... | 38-3880269 .. The Closer, LLC ......... .. |Boston National Holdings LLC ... . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|26-2901911 .. TitleNet Systems LLC ... .. | Agents National Title Holding Company Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|39-3978248 .. ETI Escrow Services, LLC . |ETI Escrow Holdings, Inc. .... . | Ownership.. ..}.100.000 ...|Essent Group Ltd. ....N0..
..... 00000 ....|41-4504173 .. ETI Escrow Holdings, Inc. .. . |Essent Title Holdings, Inc. . | Ownership.. .100.000 ...|Essent Group Ltd. ....N0..

...No

..... 00000 ....|41-4156298 .. ETI Escrow of California, Inc. .... ETI Escrow Holdings, Inc. .... .. | Ownership .100.000 ...|Essent Group Ltd. ..............

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.
PART 1 - LOSS EXPERIENCE

Current Year to Date

4

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

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop
Federal flood
Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

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

Medical professional liability - 0OCCUITENCE ........c.coceiiiiiiiiiiiieiececeee
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual ..

Comprehensive (hospital and medical) group
Credit accident and health

Vision only

Dental only

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

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation ...

Products liability - occurrence ..

Products liability - claims-made
Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability ............ccooiiiiiii e,

Private passenger auto physical damage

Commercial auto physical damage .

International
Warranty ....
Reinsurance - nonproportional assumed property

..503,000,941

81,721,500 |...

Reinsurance - nonproportional assumed liability ...........c.cccoceeiiiiiinin

Reinsurance - nonproportional assumed financial [iNes ............c.ccoovnvii o D0, O ) %% R
Aggregate write-ins for other lines of business .............c..cccoeeiiiiiiiiinnnn 0 0
Totals 503,000,941 81,721,500

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

21 Allied Lines ....

2.2 [V LB L] o) (=N o 1= o7 o PSPPSRSO

2.3 Federal flood ..........ccciiiiiiii e

24 R EAV= L S o (o] o TSRS PRR PPN

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

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

5.2  Commercial multiple peril (liability portion)

6. [V lo g (e E= T TN o U E=T =T o YOS USRURORR

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

9.2 PELINSUTANGCE .......cceiiiiii e
10. FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims-made .
12. Earthquake
131 Comprehensive (hospital and medical) INIVIAUAL .............cccoiiiiiiiii e [ 0 oeereeeeeeeeeeeeeeeereeeeeeene [
13.2  Comprehensive (hospital and MediCal) GroUP ..........ccciiiiiiiiiiinei e [ 0 e [
14. Credit acCident @Nd NEAIN .............c.oiiiiiieieeeecece ettt sesess oottt 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.1 Vision only
15.2 Dental only
15.3 Disability income
15.4 Medicare supplement
15.5  Medicaid Title XIX .....ciiiiiiiiiiiiiiiiic b [er e 0 e [
15.6 MEdICare Tile XVIHI ...ttt b e bbbt e b e emtesaeesmeesbeesbe e b foe s s s s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e 0 e [
15.8 Federal employees health benefits Plan ............ooiiiiiiii e s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.9  Other health ........ccciiiiii e
16. Workers’ compensation
171 Other liability - occurrence .
17.2  Other liability - claims-made
17.3 EXCESS WOTKEIS’ COMPENSALION .....viiviiiiiiiiiiiie it iieestee st e it esie e aesseesteesteesbeesteesbeenbesnsesnsesneesseesseesseesbeesbeesbeeste e bt ebeene e 0 e o
18.1 Products liability = OCCUITENCE .......c..oiiiiiiieee et sme s e 0 oeereeeeeeeeeeeeeeeereeeeeeene [
18.2 Products liability - ClaiMS-MAaAE .........ccoiiiiiiiiiii e [ 0 e [
191 Private passenger auto no-fault (personal injury protection) ...........cccoceieerienienninnienieeie e e 0 oeereeeeeeeeeeeeeeeereeeeeeene [
19.2  Other private passenger auto lability ............cccoiiiiiiiiii e

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability
211 Private passenger auto physical damage
21.2  Commercial auto physiCal dAmMAGE ...........ccueiiiiiiiiiiiieieeee e 0 e [
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et 0 oeereeeeeeeeeeeeeeeereeeeeeene [
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt 0 e [
31. Reinsurance - nonproportional assumed Property ...........ccoceeeeeeiiereeneeseeseeseesee e seesee e e D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - nonproportional assumed liability .............ccoooiiiiiiniiieeeee e fee D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - nonproportional assumed financial NS ...........c.ccooeiiiiinienienieieee e e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 245,760,022 492,270,611 490,045, 106

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

4

5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2026 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2023 + PriOr oo o0, 114 [ 2,202 000232,366 00 3,396 [ i 3,396 |20,222 e e 1,009 21,731 (6,496) | ..cvvecicieine (LX) (7,239)
2. ..(9,763)].... .(1,357)).. (11,120)
3. (16,259) ... (2,100) (18,359)
4. (15,088) ... (1,578) (16,666)
5. ....164,680 |.... ... (31,347).... ....(3,678)|.. .(35,025)
6. 2026 ..o el XXX i [ XK o XK el XXX i [ 188 188 XXX , ,830 | 70,206 | XXX [ XXX [ XXX
7. 214,606 230,571 164,680 65,426 17,117 247,223 (31,347) (3,678) (35,025)
8. Prior year-end surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
as regards As % of Col. 1 As % of Col. 2 As % of Col. 3
policyholders 951,100 Line 7 Line 7 Line 7
1. (14.6) 2. (23.0) 3. (15.2)
Col. 13, Line 7
As a % of Col. 1
Line 8
4. (3.7)




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

AT MR R
1 8 6 3 4 2 0 2 6 4 9 0 0
AT RTRARO TR ERI
i 8 6 3 4 2 0 2 6 4 5 5 0
AR ERT N ART AR
i 8 6 3 4 2 0 2 6 3 6 5 0
AR R
i 8 6 3 4 2 0 2 6 5 0 5 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]
i 8 6 3 4 2 0 2 6 2 2 2 0 0

0

o
—

0 2
0 2
0 2
0 2
[}

o o
— T —

o
—

16



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiieieeee ettt sttt sae e aeeneenees [eeseete et e et e e (O RN 0
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals (63,082)
5. Deduct amounts received on disposals 1,560,618
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ..1,962,870 |...
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 1,962,870
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 231,672,063 165,845,282
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....49,631,910
2.2 Additional investment made after acquisition ... .... 28,753,157
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ... (6,275,793)
6. Total gain (loss) on disposals ... .... 12,596,331
7. Deduct amounts received on disposals . .... 16,006,495
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 250,526,600 231,672,063
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 3,554,276,973 |........... 3,500,770,908
2. Cost of bonds and stocks acquired 295,676,895 ...756,904,519
3. Accrual of discount 3,556,496 7,871,676
4. Unrealized valuation increase/(decrease) (501,452) ... (1,244 ,118)
5. Total gain (loss) on disposals ....(386,372)|... ....(628,838)
6. Deduct consideration for bonds and stocks disposed of ...697,721,036
7. Deduct amortization of premium ... 11,717,153
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,649,219,412 3,554,079,809

SI101
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 2,010,630,665 |................. 18,532,427 |.ovoiene. 53,798,572 |....oovruernne 6,574,046 |............ 2,010,630,665 |............ 1,981,938,566 |......ccoeevrrenecccnenn 0 oo 2,006,757,717
2. NAIC 2 () ettt b bbb btk a b e b ekt ekt b et bt ettt been bt eneteenens [re e 437,075,784 |...cocvennee. 26,749,004 |................... 5,178,609 |.....ccovuvne. (6,849,137) ... 437,075,784 |.....ccvenee 451,797,041 |0 o 438,544,368
B NAIC B () ittt bbbt b et b et b ettt b [re e 10,206,172 |...ooceinee 187,210 | 100,859 |...oooveeceeerine 28,411 | 10,206,172 |.ccooveeneee 10,320,934 .o 0 e 10,240,208
L Y @2 - LSOO PRS PSR RETEPRRURSTTY SRR 796,989 [ (U 32,301 | 808 .o 796,989 |..iviiiicinne 765,496 |....ooovverircnicinnnn 0 [ 821,948
5. INAIC 5 (8) soveueuereiiiiieieieie ettt ettt ettt ettt e s bbb e st s e s s st s st s s s s s s es e s ettt sesesesenesene et esesenesesens |eeee et [V [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 2,458,709,609 45,468,640 59,110,341 (245,872) 2,458,709,609 2,444,822,037 2,456,364,241
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,082,553,637 88,045,099 50,924,858 |................ (5,118,983)|............ 1,082,553,637 |............ 1,114,554,896 |.....oocooverrniceenn 0 e 1,011,946,834
9. INAIC 2 et R £ e R R R AR £ £ e R R AR R ettt ee ettt sen ettt nenenenenen [renrer e 77,754,456 |....cvvvvennee. 4,655,128 |...cccvvvinne 4,784,181 77,754,456 82,671,986 77,187,659
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 4,229,480 | (U R 1,841 | 115,868 [ 4,229,480 |oeerenne 4,343,507 |.oooeeeneiereennn 0 o 4,335,101
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 2,783,285 ..o [V 639,697 .o 14,670 oo 2,783,285 |...cccvernne 2,158,258 |.....cvvvniccirnnee 0 [ 2,835,946
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 665,960 0 0 (543,662) 665,960 122,298 820,634
14.  Total ABS 1,167,986,818 92,700,228 56,350,578 (485,524) 1,167,986,818 1,203,850,944 1,097,126,175
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22. Total ICO, ABS & Preferred Stock 3,626,696,428 138, 168,868 115,460,918 (731,39) 3,626,696,428 3,648,672,981 3,553,490,416
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo 30 ; NAIC2 $ oo 1,899 : NAIC3 $ oo 59,241 NAIC4 $ oo 0 ; NAIC5 $ oo, 0 ; NAICE $uroreerereeeeenias 0




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 61,169 XXX 64,117 1,268 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvvcveveveueieeceiiieieteteteeeaeeee ettt s st ese s es e ss s eseseseseseseas [eseseneseesesneseenenens 95,406 |- 0

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens (3 K1) ] (462)

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON ISPOSAIS ................ccueueuiuiiiiieiiieietetcsieee et ete et s essss s et s sssesesesessss s et ssesesesesesssnsssssssesesesessns |oessesesssesenenenenaes 95,969 |- 83,185

7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 14243+4+5-6-7+8-9) ............cceeuruiureireeeierereeeeeeeeeeieseeseeaenas [eeeneneneeeeeseeeeaens 61,169 | 95,406
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 61,169 95,406
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 37,070,866 |................ 104,703,091
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 381,683,524 |......ccoe 598,726,300
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received ON ISPOSAIS ............c..ccviveueriuerieiieieeeeieieteteeesee et es ettt etesese et ss et esesesesessssesssssesesesesesssnasasasesasases [oeneeaeenseenas 344,358,081 |......coc... 666,358,524
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 74,396,309 |......occnc.ce.. 37,070,866
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 74,396,309 37,070,866
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
05/13/2026 .......... FANNIE MAE

. | FREDDIE MAC
. | FREDDIE MAC

11227 QUIVER N ..
16 POSADA DR ...
1646 ASTER LANE . . ..
836 EUGENE RD ..... . . ... 05/06/2026 .. . | FREDDIE MAC ... 420, .. ... 420,

3 CHULA VISTA CIR ... .. .. 05/05/2026 .......... FANNIE MAE 735,280 735,280
0199999. Acquired by purchase 2,698, 150 0 2,698, 150 0

0399999 - Totals 2,698,150 0 2,698,150 0

SCHEDULE A - PART 3

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

Lo3

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
3 CHULA VISA CIR ...ovvvvnnnnnnnneees WYLIE wovvveviiiiiiiiiiiiiiiinns [, T ...05/05/2026 .. [WH1, LLC, A DELAWARE LLC ...........|oeeeeens 735,280 |.ovvveeiniiniiinns Jovvniiiiiiiiiiiins Joveeiiiiiiiiiiins foveiiiiiiiiiiiies e | [0 P AP 735,280 |......... 672,198 [...vvvvvveeennnnne fouennnnns (63,082)|......... [(XI0L:72)] R N
0199999. Property disposed 735,280 0 0 0 0 0 0 0 735,280 672,198 0 (63,082). (63,082) 0 0

735,280 672,198 0 (63,082) (63,082) 0 0

ol

0399999 - Totals 735,280 0 0 0 0 0 0
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

Loan Number

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Gallatin Point Capital Partners LP .....c.coeevveienieiiieeiiieeeeeenans Greenwich Gallatin Point Capital Partners LP .......coeevuviieiienineenn foeveieees ceeeis 1171672018 e e e e 91106 [ e 3,562,611 |oeeunenneannnnes 8.630
000000-00-0 Gallatin Point Capital Partners Il LP Greenwich ... ..|Gallatin Point Capital Partners LP .... P ....12/29/2021 ... JR PO 1,795,067 [ooveeveeennnenns 8.240
000000-00-0 .. .|Gallatin Point Capital Partners Il LP . . |Greenwich Gallatin Point Capital Partners LP .... ...05/09/2025 .. .. . ..41,487,848 |. ..25.440
000000-00-0 Further Global Capital Partners II, L.P ... New York ..|Further Global Capital Partners Il GP, L.P. .... ...05/18/2023 ... o .. 141, PP PO 2,377,913 [ooeeeiiiinnns 1.070

000000-00-0

...06/22/2026 ... .. B N 0]

Warburg Pincus Financial Sector I, L.P. ...... New York . ..|Warburg Pincus Financial Sector Il1, L.P. .... N ...0.940
000000-00-0 .. .|Warburg Pincus Global Growth 15, L.P. New York . Warburg Pincus Global Growth 15, L.P . ...03/16/2026 . . . .. 23,250,000 ...0.210
000000-00-0 ......... GPC-EGI (Pinewood) LP ... | Greenwich . .|Gallatin Point Capital Partners LP ....05/15/2025 ... .. ....60, i s 0. .. 100.000

1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 72,473,439 XXX
000000-00-0 ......... [Pretiun SFR FUNA VI, L.P. woovooeeeeeeereeseeseesesrsreseeseeseesesseeseeses T Weeoenen. [Pretiun Partners, LLC w.ovoouvurrresrsreseesreseeseesessessee [ e, Rz A R P Tl N 13,335,152 [ovverrerrrranee 1.900
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 0 2,839,944 0 13,335,152 XXX
000000-000 ......... [Global Transport Incone Fund Master Partnership SCSp w.ooooeeeee. [Luxembourg «.oeeeverrereeseeseeseesenenes [oolUX.......) [Global Transport Income Fund Master Partnership SCSp ..... [ e, I e A R FYE R [ 0.540
2599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - other - unaffiliated 0 694,413 0 0 XXX
7899999. Total - unaffiliated 1,750,000 5,584,664 0 85,808,591 XXX
7999999. Total - affiliated 0 0 0 0 XXX
8099999 - Totals 1,750,000 5,584,664 0 85,808,591 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
3137BM-7E-0 ..... FHUS K-051 X3 = CMBS ....eevvvvveennnninninnnnnns FHMS K-051 X3 = CMBS ....oovvvvvviiiiiennns ....05/17/2019 ...|....05/26/2026 ...|.............. L] . 5,240 |........ (5,313)fevvvvnnnnnnnns [V (VN F ()] 1 [V [V [V [V [V 5,413
3137BQ-YW-1 ..... FHUS K-056 X3 - CMBS . .| FHMS K-056 X3 - CMBS ... |....05/16/2019 ...[....06/01/2026 ... .. [V A 0
3137FM-U9-1 ... FHVS K-735 X3 - CMBS .. .. ..US......... | FHUS K-735 X3 - CMBS .... ... |....07/18/2019 ...|....06/25/2026 ... 0]..... 100,349
0599999. Debt securities that do not qual ubstantive credit enhancement - NAIC Designation assigned by the
SVO - unaffiliated (94,358) 392,853 (233,822) 0 0 159,031 0 0 0 0 0 0 105,762
7899999. Total - unaffiliated (94,358) 392,863 (233,822) 0 0 159,031 0 0 0 0 0 0 105,762
7999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

8099999 - Totals (94,358) 392,853 (233,822) 0

o

159,031 0 0 0 0 0 0 105,762
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
54627R-AP-5 LOUISIANA LOCAL GOVERNMENT ENVIRONMENTAL . N - 06/02/2026 ..... JP MORGAN s s . 48,529 [1.A FE
678908-4D-3 . ..| OKSDEV 2022 A2 - ABS .... 06/05/2026 .....|MERRILL LYNCH & CO . 469,070 500,000 1.AFE ..
678908-4G-6 . ..| OKSDEV 2022 A2 - ABS . 06/04/2026 .....|Northern Trust ... 1,157,041 1,205,000 1.AFE ..
882581-AA-3 . .| TNGUTL 23 A1 - ABS ......06/30/2026 .....|Morgan Stanley 1,207,010 |. 1,186,180 |. 1.AFE ..
88258\1-AB-1 . | TNGUTL 23 A2 i 06/09/2026 ..... LT FE PP FEPPPTT PP 4,026,276 |.oevvuueeiaiinininnnnns 4,000,000 |... 1.A FE .. .
0059999999 Subtotal issuer credit obligations - municipal bonds - special revenue 9,937,380 10,091, 180 XXX
07367A-AA-7 . .| BEACON POINT DC LLC . 06/05/2026 .....|Various ... 2.BFE ..
14149Y-BV-9 . ..| CARDINAL HEALTH, INC 05/21/2026 . Northern Trust 2.BFE ..
174610-8G-9 . ..|CITIZENS FINANCIAL GROUP INC .. 05/21/2026 . Northern Trust ... 2.AFE ..
19828A-AC-1 . ..| COLUMBIA PIPELINES HOLDING COMPANY LLC . 05/21/2026 . MIZUHO_SECURITIES 2.BFE ..
198643-AF-5 . ..| TRUSTEES OF COLUMBIA UNIVERSITY IN CITY 05/06/2026 .....|MERRILL LYNCH & CO . 1.AFE ..
278058-DY-5 . .| EATON CORP ....evvnniiiiinnnnns 05/11/2026 .....| JP MORGAN ....... 1.G FE ..
423452-AN-1 .. |HELMERICH AND PAYNE INC 06/12/2026 .....|Northern Trust 2.BFE ..
43849R-AF-2 . .. |HONEYWELL AEROSPACE INC 05/27/2026 . WELLS FARGO BANK N.A . 1.G FE ..
46115H-CN-5 . .. | INTESA SANPAOLO SPA .. 06/22/2026 . Northern Trust .. 2.CFE ..
52532X-AN-5 ......... [LEIDOS INC ........eunnns 06/12/2026 Northern Trust 2.BFE ..
53079E-AG-9 . .| LIBERTY MUTUAL GROUP INC . 05/26/2026 . Nor thern Trust 2.BFE ..
65473P-BB-0 . . INISOURCE INC ....cevvvennnnnns ......05/21/2026 . Northern Trust N N 2.BFE ..
846150-AE-3 SPACE EXPLORATION TECHNOLOGIES CORP ....eeeeeeeeeeeenneeeeeeemnie e e e eeene e e e e eenn e e e e enneneeeeennnnneeee |eennad 06/23/2026 ..... LT T T T PP EES U PRPR RSP ISP 2,608,558 |..eevuuiiieeiniiins 2,613,000 |... 2BFE .ooeeeenn
86562\-DZ-0 SUMITOMO MITSUI FINANCIAL GROUP, INC ..euvniiiiiiiiniiiiiiiiiieeeceiiie e cceii e e e eeenna e e eennans [oenand 05/08/2026 ..... L0 TeT T 3 ) R R, 5,007,700 [ooriiiiinnnniinennns 5,000,000 |... 1.6 FE
87165B-AW-3 . .| SYNCHRONY FINANCIAL ........ ......06/12/2026 .....|MORGAN STANLEY 1,727,881 |. 1,727,000 |. 2.CFE ..
970648-A0-4 WILLIS NORTH AMERICA INC . I 05/21/2026 ..... Northern Trust ... N I 1,944,200 |ooveiiiiiiinnnninnns 2,000,000 |... 2.AFE .. .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 35,040,724 35,203,000 332,178 XXX
25538*-AB-4 . ..|Diverzify Intermediate LLC - Twenty Fift . 06/01/2026 ..... .. 303,297 |... L0 f2.A .
09238P-AB-5 . ..|Blackhawk Industrial Holdings, Inc. - In . .. 01/01/2026 . 2,168 |. 0|3.CPL
09238P-AD-1 . ..|Blackhawk Industrial Holdings, Inc. - Re . 04/16/2026 86,739 |. 0(3.C...
23302E-AB-2 . ..|DAS Purchaser 2 Corp. - Term Loan ....... 04/01/2026 ..... 15,016 |. .0 |3.CPL
23302E-AC-0 . .. | DAS Purchaser 2 Corp. - Revolving Loan . 05/26/2026 . Unknown . .0 [3.CPL ..
23302E-AD-8 . .. | DAS Purchaser 2 Corp. - Delayed Draw Ter . 04/02/2026 . Unknown . .0 [3.CPL ..
62931*-AA-2 . ..|NMC Skincare Intermediate Holdings - Ini . 04/10/2026 ..... |Unknown . 0(3.CPL ..
62931*-AB-0 . ..|NMC Skincare Intermediate Holdings - Rev . 04/09/2026 ..... | Unknown . 0|3.CPL ..
62931*-AC-8 . ..|NMC Skincare Intermediate Holdings - Ini . 04/10/2026 Unknown . 0(3.CPL ..
67098*-AC-6 . ..|OIA Acquisition, LLC - Revolving Credit .. ......04/02/2026 . Unknown . .0 |3.APL ..
91860#-AD-6 ......... VPET USA, LLC - Third Amendment Term Loa .. v Jeennd 04/03/2026 ..... Unknown ... I . 03.CPL ..........
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 528 148 535 397 0
0489999999. Total - issuer credit obligations (unaffiliated) 45,506, 252 45,829,577 434,840
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 45,506, 252 45,829,577 434,840
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit oingations 45,506, 252 45,829,577 434,840
055292-AU-0 ......... [ BBCMS 2026-5C41 A3 = CMBS ....oereeeeeieeeeeeeeeeete e e e e e e e e e e e e e e e e eenn e e e e e ennn e e e e ennnneeeeennnnn [eneeas 04/30/2026 ..... T T PP EE PR UURPR ISP 1,102,056 [..oeevvvenneeeeeennnnns 1,070,000 |... 1.
05619T-AA-6 . ..|BX 25ARIA A - CMBS 05/08/2026 .....|Northern Trust 1.
05619T-AE-8 . ..|BX 25ARIA C - CMBS . 05/08/2026 .| Montgomery ... 1.
05620T-AA-3 . ..|BX 26VL10 A - CMBS 06/09/2026 1.
12433L-AA-3 . ..|BX 26CSMO A - CMBS . 05/07/2026 1.
12434J-AA-7 . ..|BX 260RBT A - CMBS ......06/30/2026 1.
30227W-AA-1 ......... ESA 26ESH2 A - CMBS .. P AP 05/07/2026 1.
302720-AA-5 LRSI I O R RN 06/30/2026 ..... SALOMON BROTHERS INC . 1.
563126-AA-9 . .| VNIV 26211 A - CMBS 06/23/2026 .....|Various ... ,710, N ,725, N 1.
62957Y-AA-6 NYC 26W57 A - CMBS . Montgomery F T 1,185,000 [...ovvvvennniiiiinnnnns 1,185,000 |... 1.
1079999999. Subtotal - asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency commercial mortgage backed securities (unaffiliated) 22,881,096 22,885,838
00039L-AL-2 .........[ABBSL 6R AR - CDO . R 06/15/2026 ..... CHASE SECURITIES INC . 1.
00901U-AS-2 . .| AIMCO 22R D1 - CDO . ......05/06/2026 .....|NOMURA SECS .......... 2.
03770W-AJ-0 L O 0 0 PP PPPPPPPPPIN FTPT 04/07/2026 ..... CHASE SECURITIES INC .... 2.




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 3

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

L'¥03

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
04016D-BG-9 .........[ ARES 41R3 CR3 = CDO .....uuieeerrnnneeeeinnnaeeeernnne e e e eemen e e e eernnn e e eernnna e eeernnnnaeeeennnnnaeeeennnnnns [eneees 05/08/2026 MOMEGOMETY ettt e et e e e e et e e e e e e e e e e e e ennna e e e eemnnn e e eennnnnaeeeennnnnneeeennnnnnes [reeernnnnaeeeeennnnaneeeennnnannes |oeeennnnnereernnnnnnees 1,200,000 |oeeeiiiiiiiiiiiiinnis 1,250,000 |...
05554Q0-A0-4 ......... [BCMM 232R A1R - CDO 05/15/2026 . RBC Capital Markets LLC
08182D-AS-3 . .|BSP VI-B CR - CDO ..... 04/14/2026 . COWEN AND COMPANY, LLC .

.. CIFC 2014-111 CR - CDO .

125490-BS-3 ........ 04/16/2026 .....[Various

142923-AU-5 ......... | CGMS 241R DR - CDO .... 04/14/2026 . SALOMON BRO
14316I-AS-8 . ..|caMs 2021-7 CR - CDO . 04/14/2026 . Montgomery ...........
15675A-AM-1 . .| CERB 40R BR - CDO .. 05/08/2026 ..... [CHASE SECURITIES INC .

252550-AL-2 DCLO 7R ATR = CD0 .eeevieieeeeiit et e 06/30/2026 ..... MIZUHO_SECLRITIES
20003F-AT-9 ELM27 27R DIR = 000 .eeeeeeeiiieie e et e 04/28/2026 CHASE SECURITIES INC
670859-BL-0 . .| OCP 2020RR D1R - CDO . 04/15/2026 . BNP PARIBAS SECURITIES BOND .

677078-BB-5 . .
69702E-AS-4 .........

O0AKC 15R2 CR2 - CDO ..

04/20/2026 .

CHASE SECURITIES INC ....

L PP RN 04/16/2026 ..... COWEN AND COMPANY, LLC ..
T310A-AE-1 ......... POLEN 252 D1 = 000 .eeeeeiiiiie e ettt e e nnes e 04/02/2026 ..... BAYPOINT TRADING LLC ...
75888K-BN-3 . .| REGT8 8RR D2 - CDO . 04/17/2026 Montgomery ...........

834926-AG-2

SONAUS 1 C - CDO ...

CHASE SECURITIES INC .

..... 1.405.000 |.

405,000 |...

1099999999. Subtotal -

asset-backed securities - financial asset-backed securities - self—liquidat

|ng non-agency - CLOS/CBOS/CDOS (unaffiliated)

27,123,783

, 105,000

05494T-AB-4 .........|BHG 261CON B = ABS .....eeeeiiiiiei ettt e e e e e s nr e e e e e s nnns [eeeenn 04/22/2026 ..... GOLDMAN .. 440,000 |... 1.D FE ..
14161G-CU-2 . .| CARD2 261 B - ABS .. 04/24/2026 . OPPENHEIMER & ASSOCIATES 822,000 |. 1.F FE ..
142935-AH-8 CARMX 20262 D = ABS ...iiiieeie e ettt e e e et e e e s e e e e e e e s e e e e e nnn e e e e nnnnnee e e e |oeeaas 04/21/2026 ..... RBC Dain Rauscher (US) ... ..885,000 |... 1.G FE
14988K-AD-4 L6 O PP RN 06/04/2026 FIRST UNION CAPITAL .. 485,000 |... 1.F FE
30345F-AB-3 . ..|FHF 261 A2 - ABS GOLDMAN . ,280,000 |. 1.AFE ..
345280-KB-9 . .| FORDF 2026-1 B - ABS . Various . ,175,000 |. 1.B FE ..
345280-KF-0 FORDF 2026-2 B ~ ABS ... o 05/05/2026 ..... Various ... 850,000 |... 1.B FE
361886-ES-9 eI OSSP RN 06/02/2026 ..... Northern Trust ... .. 4,400,000 |... 1.AFE
361886-ET-7 . ..| GFORT 262 B - ABS .. ..|Barclays Bank .... ..490,000 |. 1.C FE ..
379958-AE-1 . .|GSAR 262 D - ABS ... .| Deutsche Bank International . . K ,000,000 [. 2.BFE ..
39571Y-AA-0 GSKY 26REVT A = ABS ...eeeeieieeie ettt nnne e nne |eeeaas 05/21/2026 ..... SALOMON BROTHERS INC 400,992 |. 401,000 |... 1.A FE
30571Y-AB-8 GSKY=2BREVT-B = ABS ......eieiiiiiiiiiiiiii ettt nns e 05/21/2026 ..... SALOMON BROTHERS INC .... 464,973 |. ..465,000 |... 1.C FE
43284K-AB-8 . ..|HGVT 261 B - ABS ... 04/08/2026 .....[FIRST UNION CAPITAL .. 729,830 730,000 |. 1.G FE ..
43284K-AC-6 . ..|HGVT 261 C - ABS 04/08/2026 .....[FIRST UNION CAPITAL 434,989 435,000 |. 2.CFE ..
55400X-AC-1 . ..|MViiOT 261 C - ABS 04/13/2026 . FIRST UNION CAPITAL 519,941 520,000 |. 2.CFE ..
60510M-CK-2 . ..[MLANE 26A C - ABS .. 04/28/2026 . Barclays Bank . 469,982 470,000 |. 1.FFE .
62534M-AA-4 . .. | MASLLC-261-A - ABS 05/18/2026 DONALDSON LUFKIN & 290,996 291,000 |. 1.C FE .
62909D-AC-7 . .. |NFAS 2025-1 C - ABS 02/13/2026 . DONALDSON LUFKIN & JENRETTE 278,970 275,000 |. 2.CFE
754923-AD-2 ......... |REACH 262 D - ABS .. 05/12/2026 . SUNTRUST CAPITAL MARKETS, INC. . 254,981 ..255,000 |. 1.2 ..
76042L-AC-7 . .|REPS 26A C - ABS 05/06/2026 Various ... 1,551,113 1,555,000 |. 1.F FE
881938-AA-2 . .| TSET 261 A - ABS . SALOMON BRO 449,852 450,000 |... 1.A FE ..

1" 19999999 Subtotal

asset-backed securities - financial asset-backed securities - self—l|qU|dat

|ng other financial asset-backed secuntles self-liquidating (unaffiliated)

17,674,000

00219N-AD-8 ......... ARIFL 26B B - ABS .. 05/05/2026 ..... Various ... 1.B FE

00219N-AE-6 . ..|ARIFL 26B C - ABS 05/05/2026 . Various . . K 1.CFE ..
12013J-AA-6 . ..|BJETS 261 A - ABS 06/12/2026 .....|[Various ... ,286,490 |. 1.FFE ..
14855U-AA-8 . ..|CLAST 262 A - ABS ......04/17/2026 .....|Deutsche Bank International . ,709,979 |. 1.FFE ..
16517B-AE-7 . ..|CFIV 261 B - ABS ... ..... 06/16/2026 .....| CHASE SECURITIES INC . .. 239,961 |. 1B FE ..
27888V-AA-9 . ..|ECLIPS 261 A - ABS .. 06/01/2026 .....[Various .............ue. ,274,088 |. 1.FFE ..
448972-AF-6 . ..|HALST 268 B - ABS .. 04/16/2026 .....[COWEN AND COMPANY, LLC .. 1.D FE ..
494600-AA-7 . .| UNITK 262 A2 - ABS . 06/05/2026 .....|Barclays Bank . . K 1.G FE ..
53229Y-AA-T . ..|LPATH 261 A2 - ABS 04/10/2026 .....|[Various ... ,716,017 | 1.G FE ..
552031-AA-7 . ..|MAPSL 261 A - ABS .. 04/10/2026 ..... [MITSUBISHI . ,718,218 |. 1.FFE ..
831005-AA-1 . .| SLAM 261 A - ABS ... 05/01/2026 ..... [ SALOMON BROTHERS INC ....... ..889,980 |. 1.EFE ..
85855Q-AD-1 . ..| SFUEL 26B A3 - ABS 06/25/2026 .....[SG AMERICAS SECURITIES, LLC . ,173,984 |. 1.AFE ..
896790-AD-7 . .| TCF 2026-1 A - ABS 05/06/2026 .....[FIRST UNION CAPITAL .. 1.CFE ..
98919N-Al-3 . .[ZAY0 261 B - ABS . 04/13/2026 ..... Barclays Bank 2.CFE ..

151 9999999 Subtotal

asset- backed securities - non-financial asset-backed securities - practlcal expedient - lease-backed securities - practical expedient (unaffiliated)

037975-AA-T .........
16517B-AF-4 .
55378H-AB-6

.| CHESAPEAKE |V FUNDING 2026-1 DAC - ABS .

AEP 26A A1 - ABS

05/19/2026

.. 06/16/2026

TOWR 261 B - ABS

04/23/2026

Various
CHASE SECURITIES INC .
TORONTO DOMINION BK ...
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
629090-AC-7 ......... NFAS 2025-1 C = ABS ....eeeeeeeeeeemei e e e eeren e e e e e eenia e e e e enena e e e eennnn e e eeennnnnaeeeennnnnneeeennnnnaeeeens |onnnd 02/13/2026 ..... ....(278,970) (275,000)....
898912-AC4 ......... QL A PP PPN 0o 01 202 N .. 1,325,000 ... 1,325,000 |[....
1539999999. Subtotal - asset-backed securities - non-financial as ked securities - practical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 4,640,985 4,645,000
20469C-AA-3 ......... L0 O e P RPN 170 V11 1 S Montgomery ... 725,000 |....
464338-AB-8 ......... CLDHQ 261 211 - ABS ... ceierennenns [.....04/20/2026 ..... DONALDSON LUFKIN & JENRETTE ....725,000 |....
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 1,453,568 1,450,000 1,606 XXX
1889999999. Total - asset-backed securities (unaffiliated) 92,700,228 92,713,382 137,375 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 3 92,700,228 92,713,382 137,375 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 92,700,228 92,713,382 137,375 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 138,206,479 138,542,959 572,216 XXX
4509999997. Total - preferred stocks - Part 3 0 XXX 0 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 XXX
5989999997. Total - common stocks - Part 3 0 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 XXX
6009999999 - Totals 138,206,479 XXX 572,216 XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date
..91282C-JW-2 |UNITED STATES TREASURY . 04/16/2026 . |CITADEL ...oveeeeeiieeeeineiieeeee [oreeeeeeeeniieeeee foeees 14,579,297 |....... 14,500,000 |....... 14,295,527 |....... 14,367,375 |.... .. 11,836 |. 0 | 14,379,211 .200,086 |.... 411,768 |. 01/31/2029 .
..91362%-AA-9 [Mor tgage Guaranty Tax and Loss Bond . 06/13/2026 . |U.S. DEPARTMENT OF TREASURY . i 17,100,000 |...... 17,100,000 |...... 17,100,000 |...... 17,100,000 |.... e |- P 17,100,000 |.. e | . 06/13/2026 .
0019999999. Subtotal - issuer credit obllgatlons - U.S. government obligations (exempt from RBC) 31,679,297 31,600,000 31,305,527 31,467,375 0 11,836 0 31,479,211 0 XXX
..2913411-AB-3 [EMIRATE OF ABU DHABI .vovevveveiveiveiieeienens ]. 05/03/2026 . [Maturity @ 100.00 ............... | P P 4,550,000 |........ 4,550,000 |........ 4,370,275 |........ 4,541,015 |..oovvvnnnnnnns (U 8,985 [U 4,550,000 |....ooennnnnnns 0 . 05/03/2026 .
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 4,550,000 4,550,000 4,370,275 4,541,015 0 8,985 0 4,550,000 0 XXX
..452151-LF-8 | ILLINOIS ST .. . 06/01/2026 . | Paydoun w0 ] . 06/01/2033 . |1.G FE .
..452153-BK-4 | ILLINOIS ST . 05/15/2026 . |Redemption @ 100.00 s s . 0| 0 |. 06/01/2033 . |1.C FE .
..986082-E9-2 [YONKERS N Y .. ... |. 05/01/2026 . [Maturity @ 100.00 .. .. .2 270 000 2 272 061 . (2,061) ... 0. . 05/01/2026 . |1.F FE .
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obllgatlons (direct and
guaranteed) 2,515,784 2,515,784 2,589,707 2,543,761 0 (24,587) 0 (24,587) 0 2,519,175 (3,390) XXX XXX
.. 13032U-XN-3 | CALIFORNIA HEALTH FACS FING AUTH REV . . 06/01/2026 . |Maturity @ 100.00 .. 2,210,000 ..2,210,000 ..2,014,128 |. .2,188,907 |.. .0 .21,093 | 0 ..21,093 0| .2,210,000 0| . 06/01/2026 . |1.D FE .
..452281-JD-1 | ILSSTD 2010-1 A3 = ABS .....eevvvvvnnnnnns . 04/27/2026 . |Paydoun ......... ... 35,688 35,688 ...36,303 |. .0 (614) |. 0 . (614) 0| ..35,688 .0 . 07/25/2045 . |1.B FE .
.. 544435-C3-2 |LOS ANGELES CALIF DEPT ARPTS ARPT REV . 05/15/2026 . |Call @ 100.00 . .. 125,000 ..125,000 ..136,955 |. .0 (226) |. 0 (226) 0| .136,730 L (11,730) . . 05/15/2039 . |1.D FE .
..64613C-EZ-7 [NEW JERSEY ST TRANSN TR FD AUTH ........ . 06/15/2026 . |Maturity @ 100.00 .. 740,000 . 740,000 . 740,000 |. .0 L0 [ PR 0 0| 740,000 0] . . 06/15/2026 . |1.F FE .
..709178-U8-4 | PENNSYLVANIA HIGHER EDUCATIONAL FACILITI . 06/09/2026 . | MORGAN STANLEY ... ..630,614 . 620,000 ..642,143 |. .0 .(5,213) | 0 ..(5,213) 0| .636,930 (6,316) | . (6,316) |.. . 05/01/2032 . |2.B FE .
. 7T1781L-AM-1 | PHILADELPHIA AUTHORITY FOR INDUSTRIAL DE .... |. 04/15/2026 . [Call @ 100.00 . .. 163,000 . 163,000 .. 174,558 |. .0 (1,396) |. 0 . (1,39) 0| 173,161 .(10,161) |. (10,161) |.. . 04/15/2028 . |1.E FE
..75076P-AZ-8 |RAILSPLITTER TOB SETTLEMENT AUTH ILL TOB .... |. 06/01/2026 . [Call @ 100.00 . .. 705,000 . 705,000 . 710,819 |. .0 (5,819) | 0 . (5,819) 0| 705,000 T 0. . 06/01/2027 . |1. Z .......
..762196-EX-7 |RHODE ISLAND HEALTH AND EDUCATIONAL BUIL . 05/15/2026 . |Maturity @ 100.00 . 1,975,000 .. 1,975,000 1,975,000 |. .0 L0 0 0| .1,975,000 . 05/15/2026 . |1.D FE ...
..88258)1-AA-3 [ TNGUTL 23 A1 = ABS ...eeieeeeeeee e . 04/01/2026 . | Paydoun .217,728 |... s s .. (6,528) |. 0. s . 0 el 277,728 .. . 04/01/2035 . |1.A FE ...
..91412H-0M-6 |UNIVERSITY CALIF REVS ...evvviiiiiiiiiniiiiinnnnns . 05/15/2026 . |Maturity @ 100.00 ......cccovvvvnn Jounnnnrrrrninnnnnns foenes 1,365,000 |........ 1,365,000 |........ 1,230,002 |.... o0 ]eennl 13,105 ... PV IO 1,365,000 |.. . 05/15/2026 . |1.C FE ...
..977100-GY-6 | WISCONSIN ST GEN FD ANNUAL APPROPRIATION .... |. 05/01/2026 . [Maturity @ 100.00 . [P PP OPRRTTR FPTTO 1,155,000 |........ 1,155,000 |........ 1,155,000 |.... .0 .. PO PP 1,155,000 |.. . 05/01/2026 . |1.C FE ...
0059999999. Subtotal - issuer credit obligations - municipal bonds - speC|aI revenue 9,382,030 9,371,416 9,651,134 9 395,836 0 0 9,410,237 (28,207) (28,207) XXX XXX
..02665!I-FL-0 | AMERICAN HONDA F INANCE CORP . .. |- 05/15/2026 . |MARKET TAXES CORP . . .. 979,539 .... 980,000 989,761 |...........988,075 |.... 0. ceei0 )eeenn....987,587 .. (8,048) |........ (8,048) . 07/10/2031 . |1.G FE ...
..458140-AU-4 | INTEL CORP ............ . 05/19/2026 . |Maturity @ 100.00 . 2,125,000 ..2,125,000 ..2,119,603 |. 2,124,768 |. 0 0| .2,125,000 . . 05/19/2026 . |2.B FE ...
..465685-AK-1 | ITC HOLDINGS CORP ... . 06/30/2026 . |Maturity @ 100.00 . 1,525,000 1,525,000 1,478,945 |. 01,522,207 |. 0 0| . 1,525,000 s . 06/30/2026 . |2.B FE ...
..606822-CL-6 |MITSUBISHI UFJ FINANCIAL GROUP INC . . 06/10/2026 . |NBCN CLEARING INC 2,286,421 ..2,275,000 ..2,279,670 |. .2,276,572 |. 0 0| .2,276,134 101,772 |. 07/20/2028 . |1.G FE ...
..78397P-AB-7 [ SA GLOBAL SUKUK LTD ... . 06/17/2026 . |Maturity @ 100.00 . 1,540,000 .. 1,540,000 . 1,540,353 |. 0 0| . 1,540,000 .12,335 |. 06/17/2026 . |1.E FE ...
..830867-AB-3 | SKYMILES IP LTD ........ . 04/20/2026 . |Paydown ... .. 204,167 ..204,167 ..213,268 |. 0 0| .204,167 4,849 |. 10/20/2028 . [2.A FE ...
..89388A-AA-0 | TRANSPORTADORA DE GAS DEL PERU SA . 04/30/2026 . | Paydown ... ... 76,000 ...76,000 ... 77,163 |. 0 0| ..76,000 1,615 |. 04/30/2028 . |2.A FE ...
..97654)-AA-4 |WIPRO IT SERVICES LLC . . 06/23/2026 . |Maturity @ 100.00 . 1,570,000 .. 1,570,000 1,569,439 |. 0 0| .1,570,000 11,775 | 06/23/2026 . |1.G FE ...
..P00173-AA-5 [ATLANTICA TRANSMISION SUR .. . 04/30/2026 . |Paydomn .eeevuueeerernniierernnnns foeaeeeennnnaeaes fereeeeeennns 3,744 |............. 3,744 e 4,372 L .0 .. o0 ). ... 3,744 .. ... 129 |. 04/30/2043 . |2.C FE ...
0089999999. Subtotal - issuer cred|t obl|gat|ons corporate bonds (unaffiliated) 10,309,871 10,298,911 10,287,138 10,316,216 0 0 10,307,631 207,223 XXX XXX
..126650-BC-3 | CVSPAS 5 CTF - CMBS . 06/10/2026 . | Paydoun . s .6,373 .7,051 | .6,450 | 0 0| .6,373 156 |. 01/10/2028 . |2.B . .
..126650-BP-4 [ CVSPAS 06 CRT - CMBS . . 06/10/2026 . | Paydown ... .6, ....6,79% ... 7,663 [.............7,071 .0 .. 0. .6,796 |.. . 12/10/2028 . |2.B FE ....
0129999999. Subtotal - issuer credlt obligations - single entity backed obligations (unafflllated) 13,169 13,169 14,714 13,520 0 0 13,169 XXX XXX
..25538%-AB-4 |Diverzify Intermediate LLC - Second Amen .... |. 06/01/2026 . [Redemption @ 100.00 ..103,159 ..103,159 |...........103,159 |.... .0 w0 ] .103,159 |.. . 04/30/2029 .
..05585P-AC-0 [BPC Holding 111 Corp. - Term Loan (2017) . 05/19/2026 . |Redemption @ 100.00 .. 23,693 23,693 |. 23,693 |. 0 0| 23,693 . 07/28/2026 .
..05622%-AB-3 [BCM One, Inc. - Delayed Draw Term Loan . 06/30/2026 . |Redemption @ 100.00 .. 18,586 18,586 |. 0 0| . 11/17/2027 .
..05622%-AC-1 |BCM One, Inc. - Initial Term Loan .. |- 06/30/2026 . |Redemption @ 100.00 0. o0 |- . 11/17/2027 .
..09238P-AB-5 |Blackhawk Industrial Holdings, Inc. - In .... |. 03/31/2026 . |Direct .0 w0 ] . 06/30/2027 .
..09238P-AD-1 |Blackhauk Industrial Holdings, Inc. - Re . 06/08/2026 . |Redemption @ 100.00 0 0| . 05/30/2027 .
..23302E-AC-0 [DAS Purchaser 2 Corp. - Revolving Loan .. . 05/14/2026 . |Redemption @ 100.00 .. 0 .0 . 05/04/2029 .
..25538%-AB-4 |Diverzify Intermediate LLC - Second Amen .... |. 06/01/2026 . [Redemption @ 100.00 0. o0 |- . 04/30/2029 .
..25538*-AC-2 [Diverzify Intermediate LLC - Revolving L .... |. 06/01/2026 . |Redemption @ 100.00 W0 0] . 04/30/2029 .
..456198-AA-4 |Reliance Label Solutions, LLC - Revolvin .... |. 06/16/2026 . |Redemption @ 100.00 .. 0 0| . 06/30/2027 .
..67098*-AA-0 |OIA Acquisition, LLC - Effective Date Te .... |. 06/30/2026 . [Redemption @ 100.00 .. 0 0| . 10/19/2028 .
..67098*-AB-8 |OIA Acquisition, LLC - Delayed Draw Term . 06/30/2026 . |Redemption @ 100.00 0 0| . 10/19/2028 .
..694316-AB-8 [PF, LLC - Term A Loan ... . 03/31/2026 . |Direct .. 0 0| . 12/15/2026 .
..875460-AA-4 |Tangent Technologies Acquisition, . 06/30/2026 . |Redemption 0 .0 | . 11/30/2027 .
..87546@-AB-2 [Tangent Technologies Acquisition, LLC - . 06/16/2026 . |Various ... 0 .0 . 05/31/2027 .
..91860#-AC-8 |VPET USA, LLC - Revolving Loan ............ . 05/14/2026 . |Various ... 0 .0 | . 12/31/2026 .
..91860#-AD-6 | VPET USA, LLC - Third Amendment Term Loa .... |. 06/30/2026 . |Redemption @ 100.00 .0 .. .0 .. . 12/31/2027 .
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nation,
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0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 845,662 833,055 833,099 811,223 6,448 (3) 0 6,445 0 833, 150 0 12,512 12,512 9,538 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 59,295,813 59,182,335 59,141,593 59,088,946 6,448 1,697 0 8,145 0 59,112,573 0 183,240 183,240 906,824 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 59,295,813 59,182,335 59,141,593 59,088,946 6,448 1,697 0 8,145 0 59,112,573 0 183,240 183,240 906,824 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 59,295,813 59,182,335 59,141,593 59,088,946 1,697 0 8,145 0 59,112,573 183,240 183,240 906,824 XXX
..36179N-05-0 |G2 MA1376 - RMBS ... . |- 06/01/2026 . |Paydown ... 31,899 35,050 |.... ... (3,151)]. .0 . (3,151) 0 31,899 |.. 0 .0 533 |. 10/20/2043 . |1.
..36179R-GA-1 | G2 MA2893 - RWBS . . 06/01/2026 . | Paydoun . ... 246 ....267 |. (20 0 .. (21) 0| ....246 0| .. 4 |.06/20/2045 . (1.
..36179R-JF-7 | G2 MA2962 - RWBS . . 06/01/2026 . | Paydoun . 41,528 45,789 |. (4,261) | 0 (4,261) 0| 41,528 0| 696 |. 07/20/2045 . (1.
..36179R-LQ-0 | G2 MA3035 - RWBS . . 06/01/2026 . | Paydoun . 33,514 36,891 |. (3,376) | 0 (3,376) 0| 33,514 0| 551 |. 08/20/2045 . (1.
..36179T-E3-5 |G2 MA4654 - RWBS . . 06/01/2026 . | Paydoun . 25,654 28,200 |. .(2,545) | 0 (2,545) 0| 25,654 0| . 08/20/2047 . (1.
..36179T-SJ-5 |G2 MAS021 - RWBS . . 06/01/2026 . | Paydoun . 23,762 26,663 |. (2,901) | 0 (2,901) 0| 23,762 0| . 02/20/2048 . (1.
..36179U-K2-7 | G2 MA5713 - RUBS . . 06/01/2026 . | Paydoun . 21,115 24,299 |. (3,184) | 0 (3,184) 0| 21,115 0| . 01/20/2049 . (1.
..36179U-05-4 | G2 MA5876 - RMBS . . 06/01/2026 . | Paydoun . 71,616 79,707 (8,001) |. 0 8,091) 0| 71,616 0| . 04/20/2049 . (1.
..36179V-ZR-4 | G2 MA7052 - RVBS . . 06/01/2026 . | Paydoun . 13,312 14,008 ... (787) . 0 . (787) 0| 13,312 0| . 12/20/2050 . (1.
..3622AC-Uli-8 | G2 786997 - RWBS . . 06/01/2026 . | Paydoun . .. 469,672 . . K ..482,841 |. .. (13,169) |. 0 (13,169) 0| .469,672 0| . 10/20/2053 . (1.
..3622AC-YL-8 |G2 787115 - RMBS . . 06/01/2026 . | Paydoun . . 1,177,578 ..1,177,578 1,209,225 |. 1,202,399 |. .. (24,822) |. 0 (24,822) 0| 1,177,578 0| . 11/20/2053 . (1.
..38377W-25-6 | GNR 2011-099 DF - CM . 06/16/2026 . | Paydoun ... . [P TTOOOIINN 1,186 |............. 1,186 [.vvnnneees 1,189 |......oeee... 1,356 |.... (170) |. 0 e (170) .. 0. ...1,186 |.. .0 . . 07/16/2041 . [1.
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 1,911,083 1,911,083 1,972,939 1,977,561 (66,478) 0 (66,478) 0 ,911,083 0 XXX
..20755A-AB-8 | CAS 2023-R02 M1 - CMO/RMBS ... .. |- 06/25/2026 . |Paydoun ... .. 12,689 ...12,689 |.... ...0 ] .0 . .0 .. 0 0 . 01/25/2043 . (1.
..207932-AA-2 | CAS 2023-R01 1M1 - CMO/RMBS . . 06/25/2026 . | Paydoun . 66,727 66,727 |. 0 .0 0| 0| . 12/26/2042 . (1.
..3128HX-RT-4 |FHS 267 A5 - CMO/RVBS . 06/01/2026 . | Paydoun . 14,1% 14,462 |. 0 . (411) 0| 0| . 08/15/2042 . (1.
..3128M9-U2-6 |FH GO7501 - RMBS ... . 06/01/2026 . | Paydoun . 22,268 23,573 |. 0 . (1,080) 0| 0| . 10/01/2043 . (1.
..3128MJ-5N-6 | FH G08852 - RWBS . . 06/01/2026 . | Paydoun . 0 . (931) 0| 0| . 12/01/2048 . (1.
..31280L-RN-3 | FH 1H2593 - RMBS . . 06/01/2026 . | Paydoun . 0 . (223) 0| 0| . 01/01/2036 . (1.
..31202L-FD-2 |FH C03764 - RWBS . . 06/01/2026 . | Paydoun . 0 ..(2,500) 0| 0| . 02/01/2042 . (1.
..3131XX-7G-0 |FH ZM4495 - RMBS . . 06/01/2026 . | Paydoun . 0 ..(4,475) 0| 0| . 1070172047 . (1.
..3131Y7-86-5 |FH ZN1441 - RWBS . . 06/01/2026 . | Paydoun . 0 . (1,278) 0| 0| . 11/01/2048 . (1.
..3132A6-HY-4 | FH ZS4747 - RWBS . . 06/01/2026 . | Paydoun . 0 . (8,194) 0| 0| . 12/01/2047 . (1.
..3132AC-SZ-4 |FH ZT0536 - RUBS .... . |- 06/01/2026 . |Paydown ... .0 |eeeee.. (6,601) ... 0 0 . 03/01/2048 . (1.
..3132AD-VT-2 |FH ZT1526 - RUBS .... . |- 06/01/2026 . |Paydown ... 20 el (18,345) ... 0 0 . 1170172048 . (1.
..313205-6F-4 | FH SB8070 - RMBS . . 06/01/2026 . | Paydoun . 0 . (1,166) 0| 0| . 10/01/2035 . (1.
..3132DM-KC-8 |FH SD0291 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2050 . (1.
..313208-2L-5 |FH SD5279 - RMBS ... . 06/01/2026 . | Paydoun ... .0 . 0 0 . 08/01/2052 . (1.
..3132DT-ME-7 |FH SD5757 - RMBS .... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 06/01/2052 . (1.
..3132DV-3L-7 |FH SDB003 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2049 . (1.
..3132DV-7D-1 |FH SD8092 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2050 . (1.
..3132DV-K7-9 |FH SD7518 - RWBS .... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 06/01/2050 . (1.
..3132DI-BK-8 |FH SD8142 - RMBS .... . |- 06/01/2026 . | Paydoun ... . I .0 . 0 . 0 . 04/01/2051 . (1.
..3132DW-D6-7 |FH SD8225 - RMBS . . 06/01/2026 . | Paydoun . .. 252,578 . ..222,732 | ..223,751 0 0| .252,578 0| . 07/01/2052 . [1.A .
..31320W-HY-2 | FH SD8347 - RMBS . . 06/01/2026 . | Paydoun . .. 177,657 . 177,657 ..172,029 |. 172,274 | 0 0| 177,657 0| . 08/01/2053 . [1.A .
..3132E0-FH-0 |FH SD3768 - RWBS . . 06/01/2026 . | Paydoun . .. 263,670 ..263,670 ..238,375 |. ..238,700 |. 0 0| .263,670 0| . 06/01/2052 . [1.A .
..31326J-6R-5 |FH Q03880 - RWBS . . 06/01/2026 . | Paydoun . ..3,749 .3,749 .3,889 0 0| . 3,749 0| . 1070172041 . [1.A .
..31326K-A3-0 |FH Q03926 - RMBS . . 06/01/2026 . | Paydoun . 121,384 121,384 ..125,917 0 0| 121,384 0| . 10/01/2041 . [1.A .
..31326K-BS-4 | FH Q03949 - RMBS . . 06/01/2026 . | Paydoun . .21 1,217 1,324 | 0 0| 1,217 0| . 1070172041 . [1.A .
..31326K-S4-9 | FH Q04439 - RMBS . . 06/01/2026 . | Paydoun . 10,688 10,688 11,298 0 0| 10,688 0| . 1170172041 . [1.A .
.. 3132HP-RZ-9 | FH Q13204 - RMBS . . 06/01/2026 . | Paydoun . 23,746 23,746 24,689 0 0| 23,746 0| . 11/01/2042 . [1.A .
..31320R-FB-1 |FH Q34661 - RWBS . . 06/01/2026 . | Paydoun . 4,144 4,144 4,170 |. 0 0| . 4,144 0| . 07/01/2045 . [1.A .
..3132XC-RV-9 | FH G67700 - RMBS . . 06/01/2026 . | Paydoun . 36,079 36,079 38,489 0 0| 36,079 0| . 08/01/2046 . [1.A .
..3132XC-RY-3 |FH G67703 - RMBS . . 06/01/2026 . | Paydoun . .4,634 4,634 .4,815 0 0| 4,634 0| . 04/01/2047 . [1.A .
.. 3132XC-SB-2 |FH G67714 - RMBS . . 06/01/2026 . | Paydoun . 45,529 45,529 45,835 0 0 45,529 0 . 07/01/2048 . [1.A .
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..3132XC-SG-1 |FH G67719 - RMBS .... . |- 06/01/2026 . |Paydown ... ... 33,075 ... 33,075 ...35,905 |.... ... (2,830) |. 0 eeennn. (2,830) ... o0 |- ..33,075 |.. o0 ) ...0 ...626 |. 01/01/2049 . |1
..3132XU-SC-0 [FH Q52314 - RWBS . . 06/01/2026 . | Paydoun . ..2,864 .3,014 | (150) |. 0 . (150) 0| . 2,864 0| .54 |. 11/01/2047 . |1.
..3132XY-VC-8 |FH Q56010 - RMBS . . 06/01/2026 . | Paydoun . 918 ....980 | . (62)]. 0 . 0| 918 0| .17 |. 05/01/2048 . |1.
..313358-KB-1 |FH G61190 - RWBS . . 06/01/2026 . | Paydoun . 16,780 17,591 (811) |. 0 0| 16,780 0| 315 |. 08/01/2047 . |1.
.. 31335C-E5-9 |FH G61956 - RMBS . . 06/01/2026 . | Paydoun . 65,152 72,764 |. (7,612) |. 0 0| 65,152 0| ,221 |. 04/01/2049 . |1.
..3133A3-YM-4 |FH QA8816 - RWBS . . 06/01/2026 . | Paydoun . 39,388 41,759 |. (2,371) ). 0 0| 39,388 0| 426 |. 04/01/2050 . |1.
..3133KG-WA-2 [FH RA1541 - RMBS . . 06/01/2026 . |Paydoun . .32,453 33,128 |. ... (675) | 0 0| 32,453 0| 362 |. 11/01/2049 . |1.
..3133KH-4G-8 [FH RA2623 - RMBS .... . |- 06/01/2026 . |Paydown ... ... 21,41 ... 22,469 |.... ... (998) | .0 . w0 ] 21,471 .. w0 ] ...226 |. 05/01/2050 . |1.
..3133KJ-6P-2 [FH RA3578 - RMBS .... . |- 06/01/2026 . |Paydown ... .. 53,404 ....(2,043) . 0. o0 |- ..53,404 |.. o0 ). ...0 . 09/01/2050 . |1.
..3133KJ-NE-8 [FH RA3089 - RMBS . . 06/01/2026 . | Paydoun . 64,325 .(3,393) | 0 0| 64,325 0| . 07/01/2050 . |1.
..3133KK-6R-5 [FH RA4480 - RMBS . . 06/01/2026 . | Paydoun . N .(1,332) | 0 0| 0| .. . 02/01/2051 . |1.
..3133KQ-CU-8 |FH RA8183 - RMBS ... . |- 06/01/2026 . |Paydown ... . 114,686 |.... .. (20,542) |. .0 w0 ] w0 ] .0 . 11/01/2052 . |1.
..3136AP-XE-7 [FNR 2015-60 CP - CMO/RMBS .... . 06/01/2026 . |Paydown ... 20,357 oo ... (315) | 0. o0 |- . o0 ] . 10/25/2044 . |1.
..3136AR-R6-7 [FNR 2016-25 VB - CMO/RMBS . . 06/01/2026 . | Paydoun . .. 651,122 ..651,122 ..659,261 |. ..650,572 |. . 550 |. 0 0| .651,122 0| 0. . 05/25/2036 . |1.A .
..3136AR-T4-0 [FNR 2016-25 LA - CMO/RMBS . . 06/01/2026 . |Paydoun . 94,760 94,760 98,706 |. 97,432 |. (2,673) | 0 0| 94,760 0| 0. . 07/25/2045 . |1.A .
..3136B5-DF-9 [FNR 2019-30 HA - CMO/RVBS . . 06/01/2026 . | Paydoun . 45,506 45,506 46,217 |. 46,340 |. ... (835) ] 0 0| 45,506 0| 0. . 07/25/2059 . |1.A .
..3137BN-PY-4 |FHR 4566 VC - CMO/RMBS .. . 06/01/2026 . |Paydoun . ..637,789 ..637,789 ..646,758 |. ..638,123 |. (335) |. 0 0| .637,789 .0 | 0. . 07/15/2036 . |1.A .
..3137F2-65-0 |FHR 4703 LP - CMO/RMBS .. . 06/01/2026 . | Paydoun . 17,967 17,967 17,684 |. 17,722 | L 245 |, 0 0| 17,967 0| 0. . 07/15/2046 . |1.A .
..3137FJ-HI-2 |FHR 4839 LA - CMO/RMBS . 06/01/2026 . | Paydoun . .. 152,136 ..152,136 ..159,624 |. ..159,608 |. (7,471) |. 0 0| .152,136 0| 0. . 05/15/2050 . |1.A .
..3138E0-6H-7 |FN AJB071 - RMBS .... . 06/01/2026 . | Paydoun . . . .1,868 |. 1,850 |. L (72)]. 0 0| 1,778 0| 0. . 12/01/2041 . |1.A .
..3138EQ-BA-9 [FN AL7232 - RMBS . . 06/01/2026 . | Paydoun . .5,451 | (329) |. 0 0| 5,122 0| 0. . 09/01/2045 . |1.A .
..3138EQ-KH-4 [FN AL7495 - RMBS . . 06/01/2026 . | Paydoun . 4,883 | (284) |. 0 0| . 4,598 0| 0. . 1070172045 . |1.A .
..3138EQ-ZR-6 |FN AL7951 - RMBS . . 06/01/2026 . | Paydoun . L4719 | (261) | 0 0| . 4,457 0| 0. . 01/01/2046 . |1.A .
..3138ML-XD-1 [FN AQ5175 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 12/01/2042 . |1.A .
..3138Y9-SC-3 |FN AX7714 - RUBS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 02/01/2045 . |1.A .
..3138YH-5L-0 [FN AY4450 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 02/01/2045 . |1.A .
..3138YH-U5-7 [FN AY4203 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 05/01/2045 . |1.A .
..3138YL-AD-3 |FN AY6303 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 02/01/2045 . |1.A .
..3138YS-LD-6 [FN AZ1223 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 06/01/2045 . |1.A ........
..3138YT-4X-9 |FN AZ2637 - RMBS ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] .0 . 09/01/2045 . |1.A ........
..3138YT-6B-5 |FN AZ2665 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0 . 10/01/2045 . |1.A .
..3140E7-GH-7 [FN BA2899 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 1170172045 . |1.A .
..3140E9-4J-2 [FN BA5324 - RUBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 11/01/2045 . |1.A ........
..3140FP-FQ-7 |FN BE3774 - RMBS ... . |- 06/01/2026 . |Paydown ... . . . I .0 w0 ] w0 ] . 07/01/2047 . |1.A ........
..3140FX-H3-9 [FN BF0249 - RMBS . . 06/01/2026 . | Paydoun . .. 194,526 ..194,526 ..202,048 |. ..202,542 |. 0 0| 0| . 01/01/2058 . |1.A .
..3140FX-TT-9 |FN BF0561 - RVBS . . 06/01/2026 . | Paydoun . 72,968 72,968 60,359 |. 60,124 |. 0 0| 0| 0. . 09/01/2061 . |1.A .
..3140J5-G7-8 |FN BM1121 - RUBS .... . |- 06/01/2026 . |Paydown ... ... 4,323 e 4,492 L 0. o0 |- o0 ] ...0 . 12/01/2046 . |1.A ........
..3140J5-QM-4 [FN BM1359 - RMBS .... . |- 06/01/2026 . |Paydown ... 71,116 e 1,397 e .0 w0 ] . w0 ] . 06/01/2047 . |1.A ........
..3140J8-ZH-9 [FN BM4343 - RVBS . . 06/01/2026 . | Paydoun . ..124,904 ..130,993 |. 0 0| 124,904 0| 0. . 05/01/2048 . |1.A .
..3140J9-H8-7 [FN BM4754 - RMBS . . 06/01/2026 . | Paydoun . 47,382 49,004 |. 0 0| 47,382 0| 0. . 05/01/2047 . |1.A .
..3140J9-KN-0 | FN BM4800 - RWBS . . 06/01/2026 . |Paydoun . 39,285 39,939 |. 0 0| 39,285 0| 0. . 10/01/2048 . |1.A .
..3140QE-CJ-9 [FN CA6372 - RMBS . . 06/01/2026 . | Paydoun . 18,865 18,865 20,698 |. 0 0| 18,865 0| 0. . 07/01/2050 . |1.A .
..31400M-AC-8 |FN CB1802 - RMBS . . 06/01/2026 . | Paydoun . .. 158,794 ..158,79%4 . 160,047 |. 0 0| .158,794 0| 0. . 10/01/2051 . |1.A .
..31400P-FM-4 |FN CB3771 - RMBS . . 06/01/2026 . | Paydoun . 56,632 56,632 ...52,517 |. 0 0| 56,632 0| 0. . 06/01/2052 . |1.A .
..3140W0-C9-4 |FN FA0095 - RMBS . . 06/01/2026 . |Paydoun . .. 392,458 ..392,458 ..398,775 |. ..397,967 |. 0 0| .392,458 0| 0. . 12/01/2054 . |1.A .
..3140W0-P7-4 [FN FA0445 - RMBS . . 06/01/2026 . | Paydoun . .. 134,951 ..134,951 ..135,130 |. .. 135,114 |. 0 0| . 134,951 0| 0. . 01/01/2055 . |1.A .
..3140W1-P5-6 [FN FA1343 - RMBS . . 06/01/2026 . |Paydoun . 50,824 50,824 50,328 |. 50,330 |. 0 0| 50,824 0| 0. . 04/01/2054 . |1.A .
..3140X5-NG-4 |FN FM2190 - RMBS . . 06/01/2026 . | Paydoun . 31,669 31,669 32,758 |. 35,106 |. 0 0| 31,669 0| 0. . 02/01/2049 . |1.A .
..3140X7-PU-7 [FN FM4034 - RMBS . . 06/01/2026 . |Paydoun . 24,085 24,085 25,440 |. 25,116 |. 0 0| 24,085 0| 0. . 08/01/2035 . |1.A .
..3140X9-QU-2 |FN FM5866 - RVBS . . 06/01/2026 . | Paydoun . 82,523 82,523 88,067 |. 90,038 |. 0 0| 82,523 0| 0. . 06/01/2049 . |1.A .
..3140X9-WD-3 |FN FMB043 - RMBS . . 06/01/2026 . |Paydoun . 89,211 89,211 95,108 |. 96,559 |. 0 .0 | 89,211 0| 0. . 06/01/2049 . |1.A .
..3140XD-CK-0 |FN FM9073 - RMBS . . 06/01/2026 . | Paydoun . 40,014 40,014 4,217 |. 41,132 |. 0 0| 40,014 0| 0. . 10/01/2051 . |1.A .
..3140XG-JR-1 |FN FS1171 - RUBS . . 06/01/2026 . |Paydoun . .. 162,340 ..162,340 ..146,512 |. .. 147,420 |. 0 .0 | .162,340 0| 0. . 01/01/2052 . |1.A .
..3140XH-GM-3 [FN FS2003 - RMBS .... . 06/01/2026 . | Paydown ... ... 97,318 ...97,318 ...90,886 [............91,224 |.... .0 .. .0 .. ..97,318 |.. .0 .. . 05/01/2052 . |1.A ........
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..3140XH-K4-8 |FN FS2114 - RWBS .... . |- 0670172026 . |Paydoun ....cooeeiiiiiiiiiiiiiiiiiins s e 261,010 |l 251,910 ..l 244,088 .l 244,084 [0 s 6,926 |. JN ) FO - 0 0 e .0 ..4,891 |. 06/01/2052 . (1
..3140XJ-MB-6 | FN FS3053 - RMBS . . 06/01/2026 . | Paydoun . (1,005) |. 0 0| 0| 0 |. 1,413 |. 10/01/2052 . |1.
..3140XL-SC-3 |FN FS5014 - RWBS . . 06/01/2026 . | Paydoun . ..1,6% | 0 0| 0| 0. 764 |. 01/01/2053 . (1.
..31412N-37-1 | FN 930610 - RUBS . . 06/01/2026 . | Paydoun . . (81)] 0 0| 0| 0 |. .20 |. 02/01/2039 . (1.
..31417A-VD-8 |FN AB4211 - RUBS . . 06/01/2026 . | Paydoun . . (18) ] 0 0| 0| 0. .95 |. 01/01/2027 . (1.
..31417D-M9-1 |FN AB6683 - RMBS . . 06/01/2026 . | Paydoun . (1,759) | 0 0| 0| 0 |. 595 |. 10/01/2042 . |1.
..31418D-RW-4 | FN MA4100 - RMBS . . 06/01/2026 . | Paydoun . (2,030) | 0 0| 0| 0. 473 |. 08/01/2050 . (1.
..31418D-VD-1 |FN MA4211 - RUBS .... . |- 06/01/2026 . |Paydown ... .. (2,620) | .0 . 0 0 . 12/01/2050 . (1.
..31418D-VY-5 |FN MA4230 - RWBS .... . |- 06/01/2026 . | Paydoun ... . . I .0 . 0 0 . 01/01/2036 . (1.
..31418E-LE-8 |FN MA4824 - RWBS . . 06/01/2026 . | Paydoun . 51,794 51,7% 43,986 |. 44,056 |. 0 0| 0| . 10/01/2052 . (1.
..31418E-UP-3 | FN MA5089 - RVBS . . 06/01/2026 . | Paydoun . .. 212,395 ..212,3% ..200,481 0 0| 0| . 07/01/2053 . (1.
..31418F-DA-2 | FN MAS496 - RWBS .... . |- 06/01/2026 . | Paydoun ... ... 97,186 ...97,186 . .0 . .0 . .0 . . 10/01/2054 . (1.
..31427M-BU-4 | FH SL0050 - RVBS . 06/01/2026 . |Paydown ........cooeeeieiiiiiiiiiinns Joveeiiiiiiiiiiiiiies feiinnnes 77,564 |............77,564 |............ 0 0 0 . 01/01/2055 . [1.
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 0 0 8,022,087 0 XXX
..3137BV-28-2 | FHUS K-063 A2 - CMBS .. ... |- 06/01/2026 . |Paydoun ... .0 . 0 L4,146 .. 0 . 01/25/2027 . (1.
..3137F4-D4-1 | FHUS K-074 A2 - CMBS .. . 06/01/2026 . | Paydoun . 0 0| 32,982 0| . 01/25/2028 . (1.
..3140HR-7D-9 | FN BLO891 - CMBS/RMBS ... . 06/01/2026 . | Paydoun ... .0 . 0 ...8,314 |.. 0 . 12/01/2030 . (1.
..3140HT-WJ-4 | FN BL2448 - CMBS/RMBS ... . |- 06/01/2026 . [Paydown ... .0 . 0 .. 18,025 |.. 0 . 05/01/2031 . (1.
..3140HT-XV-6 | FN BL2491 - CMBS/RVBS . 06/01/2026 . | Paydoun . 0 0| 16,437 0| . 05/01/2031 . (1.
..3140HU-A3-0 | FN BL2725 - CMBS/RVBS . 06/01/2026 . | Paydoun . 0 0| 10,771 0| . 08/01/2029 . (1.
..3140HV-8V-7 | FN BL4131 - CMBS/RMBS ... . |- 06/01/2026 . [Paydown ... .0 . .0 . .. 11,956 |.. .0 . . 09/01/2031 . (1.
..3140HX-G4-6 | FN BL5618 - CMBS/RNMBS . 06/01/2026 . |Paydown ........coeeeeeiiiiiiiiiiinns foeiiiiiiiiiiiinnes 0 [ PP 12,629 0 . 01/01/2035 . [1.
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 115,260 115,260 0 (2,189) 0 115,260 0 0 0 XXX
..01170R-KQ-4 | ALASKA HOUSING FINANCE CORPORATION . . |- 06/01/2026 . |Call @ 100.00 .... . .. 165,000 .0 . .(827) ... 0 171,187 |.. . (6,187) . 12/01/2044 . (1.
..03465H-AC-8 | AOMT 2021-5 A3 - CMO/RWBS .... . 06/01/2026 . | Paydoun . 23,412 0 0| 23,412 I . 07/26/2066 . (1.
..03465J-AC-4 | AOMT 2021-6 A3 - CMO/RMBS .... . 06/01/2026 . | Paydoun ... ... 11,082 .0 . 0 11,932 |.. ...0 . 09/27/2066 . (1.
.. 19685W-AC-5 | COLT 2021-2 A3 - CMO/RMBS .... . 06/01/2026 . | Paydoun ... ... 32,475 .0 . 0 .. 32,475 |.. .0 . 08/25/2066 . [1.A FE ..
..19688F-AC-9 | COLT 2021-3 A3 - CMO/RMBS .... . 06/01/2026 . | Paydoun . 49,975 0 0| .0 . . 09/27/2066 . [1.A FE ..
..20775H-AY-9 | CONNECT ICUT HOUSING FINANCE AUTHORITY . 05/15/2026 . |Call @ 100.00 . 55,000 0 0| . (2,986) |.. . 05/15/2044 . [1.A FE ..
..362620-BL-9 | GSMBS 21PJ8 B2 - CMO/RMBS ..........cceveeennnns . 06/01/2026 . | Paydown ...11,163 .0 . 0 ...129 |. 01/25/2062 . (1.B FE ..
..44970E-AA-1 | IMSVA 2021-1 CTF - CMBS/CMO . |- 06/20/2026 . | Paydoun . . .0 . 0 .0 . 08/20/2043 . (1.B FE ..
..45129Y-60-4 | IDAHO HOUSING AND FINANCE ASSOCIATION . 05/01/2026 . |Call @ 100.00 . ..100,000 . 100,000 |. 0 0| 0 . 07/01/2039 . (1.B FE ..
..45129Y-6R-2 | IDAHO HOUSING AND FINANCE ASSOCIATION . 05/01/2026 . |Call @ 100.00 . 55,000 55,000 |. 0 0| 0. . 07/01/2044 . (1.B FE ..
..46653L-CG-9 | JPMMT 20LTV2 B3 - CMO/RMBS .. . 06/01/2026 . | Paydoun . 24,002 24,783 |. 0 0| 0 |. . 11/25/2050 . [1.C FE ...
..46654A-BZ-1 | JPMMT 2110 B2 - CMO/RWBS ..... . 06/01/2026 . | Paydoun . 16,721 16,974 |. 0 0| .0 . 12/26/2051 . [1.C FE ...
..605350-WH-9 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG . 06/01/2026 . |Call @ 100.00 . 55,000 57,369 |. 0 0| . (2,000 . 12/01/2050 . (1.B FE ..
..62017J-AC-4 |NLT 2021-INV2 A3 - CMO/RMBS ... . 06/01/2026 . | Paydoun ... 16,367 K 16,493 |. 0 0| .0 . 08/25/2056 . [1.C FE ...
..643821-AA-9 | USRE 2021-1 A1 - CMBS ............ . 04/01/2026 . | Adjustment 2,225,780 ..2,156,119 |. .2,225,780 |. 0 0| . 10/20/2061 . [1.F FE ..
..64613A-CX-8 | NEW JERSEY HOUSING AND MORTGAGE FINANCE . 04/01/2026 . |Call @ 100.00 . 85,000 94,424 |. 90,009 |. 0 0| . 04/01/2051 . [1.C FE ...
..78432Y-AA-7 | SGR 2021-2 A1 - CMO/RMBS .. . 06/01/2026 . | Paydoun . 32,808 26,820 |. 27,520 |. 0 0| . 12/27/2061 . [1.A FE ..
..784330-AA-3 | SGR 221 A1 - CMO/RMBS ... . 06/01/2026 . | Paydoun . 20,227 18,518 |. 18,386 |. 0 0| . 03/27/2062 . [1.A FE ..
.. 784330-AC-9 | SGR 221 A3 - CMO/RWBS ... . 06/01/2026 . | Paydoun . 21,038 21,038 | 20,974 |. 0 0| . 03/27/2062 . 1.C FE ..
..81748I-AA-4 | SEMT 2021-4 A1 - CMO/RVBS . . 06/01/2026 . | Paydoun . 31,733 25,604 |. 0 0| . 06/26/2051 . [1. Z ...
..83756C-D3-6 | SOUTH DAKOTA HOUSING DEVELOPM . 05/01/2026 . |Call @ 100. .. 205,000 ..205,000 ..229,893 |. 0 0| . 05/01/2051 . [1.A FE ...
..85571R-AC-4 | STAR 2022-3 A3 - CMO/RMBS . . 06/01/2026 . | Paydoun . 18,857 18,857 18,439 |. 0 0| . 03/25/2067 . (1.B FE ...
..89173F-AC-4 | TPMT 2017-1 M1 - RUBS ... . 06/01/2026 . | Paydoun . 25,410 25,410 27,039 |. 0 0| . 10/25/2056 . [1.A FE ...
..89180Y-AA-8 | TPMT 2022-4 A1 - CMO/RWBS . . 06/01/2026 . | Paydoun ... ....23,232 ... 23,282 ...22,022 |.... .0 . 0 . 09/25/2062 . [1.A FE ...
..924190-GP-0 | VERMONT HSG FIN AGY - RWBS .. . |- 0570172026 . |Call @ 100.00 ........ceeveeeieiees Jovreneniiiiniiiieens forvvninannn, 5,000 ....5,000 ....5,386 |.... .0 . 0 . 11/01/2044 . (1.B FE ...
..92538H-AC-4 | VERUS 2021-4 A3 - CMO/RMBS . 06/01/2026 . | Paydoun . 12,156 12,156 12,156 | 0 0| . 07/26/2066 . [1.D FE ...
.. 92538K-AC-7 | VERUS 2021-5 A3 - CMO/RMBS ... . 06/01/2026 . | Paydoun ... ... 7,300 L 1,299 ... 0. .0 . . 09/25/2066 . [1.C FE ...
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..95003A-BH-6 | WFMBS 211 B2 - CMO/RMBS .................. . 06/01/2026 . |Paydown ........cooeeiiiiiiiiiiiiinns feveiiiiiiiiiiiiiiies feiiiiinnes 5,664 |..ooooeee.. 5,664 |............. 5,664 |............. 5,660 |.....ooeeennns [ PP 5 i [ PP 5 i [ PP 5,664 |...ooooeennnns 0 fooeiinnnnnees [ PP [ 62 |. 12/26/2050 . |1.C FE ....
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 3,350,756 3,399,976 3,331,871 3,366,288 0 0 3,375,863 0 (25,107) (25,107) 18,342 XXX XXX
..05490A-AC-7 |BBUBS 2012-TFT B - CMBS ... ... |- 06/01/2026 . |Paydoun ... ... 19,861 ...19,861 ...18,498 |............18,512 |.... .0 . 0 ..19,861 0 ...0 . 06/07/2030 . (4.B FE ..
..05609X-AC-5 |BX 22CLS B - CMBS ... . 05/14/2026 . | Paydoun . ..460,000 . 460,000 ..458,841 ..458,975 |. 0 0| 460,000 0| . 10/14/2039 . [1.E FE ..
..05609X-AE-1 |BX 22CLS C - CMBS ... . 05/14/2026 . | Paydoun . .. 465,000 ..465,000 ..463,822 |. ..429,558 |. 0 0| .465,000 0| . 10/14/2039 . [1.F .
..05610B-AJ-5 |BXSC 2022-WISS C - CMB . 04/15/2026 . | Paydoun . 58,440 58,440 58,002 |. 58,427 |. 0 0| 58,440 0| . 03/15/2035 . [2.A FE ...
..05610F-AC-1 |BX 2022-AHP B - CMBS .. . 06/15/2026 . | Paydoun . .. 149,056 .. 149,056 ..148,631 ..149,062 |. 0 0| .149,056 0| . 01/18/2039 . [1.D FE ...
.. 12434C-AN-4 | BX 2021-SDMF E - CMBS . 05/15/2026 . | Paydoun . .. 992,034 ..992,934 ..989,921 ..992,934 |. 0 0| .992,934 0| . 09/15/2034 . [2.C FE ...
.. 12528Y-AE-3 | CF 2019-CF2 A4 - CMBS ... . 06/01/2026 . | Paydoun . 16,177 16,177 17,028 0 0| 0| . 11/15/2052 . [1.A FE ...
.. 12624N-AC-4 | COMM 2012-LTRT A2 - CMBS .. . 06/05/2026 . | Paydoun . .. 521,636 ..521,636 ..515,852 K 0 0| 0| . 10/07/2030 . [4.B FE ...
.. 17324T-AE-9 | CGCMT 2016-GC36 A5 - CMBS . . 06/01/2026 . | Paydoun . ..630,697 ..630,697 . 665,061 7 | 0 0| 0| . 02/12/2049 . [1.A FE ...
..30227W-AA-1 |ESA 26ESH2 A - CMBS ... . 05/15/2026 . | Paydoun . 10,077 10,077 10,096 |. L0 0 0| 0| . 02/17/2043 . [1.A FE ...
..30227W-AC-7 |ESA 26ESH2 B - CMBS . 05/15/2026 . | Paydoun . 66,930 67,130 |. 0| 0 0| 0| . 02/17/2043 . [1.D FE ...
..30227W-AG-8 |ESA 26ESH2 D - CMBS ... . 05/15/2026 . | Paydoun . .. 110, .. 110,474 . 110,762 |. L0 0 0| 110, 0| . 02/17/2043 . [2.C FE ...
..30289H-AG-6 | FREMF 2016-K55 C - CMBS . . 05/26/2026 . | Paydoun . ..300,000 . 300,000 ..298,266 |. ..299,100 |. 0 0| 300,000 0| . 04/26/2049 . [1.C FE ...
..30289U-AS-1 | FREMF 2016-K56 B - CMBS . 06/25/2026 . | Paydoun . .. 705,000 . 705,000 ..773,903 |. . 708,683 |. 0 0| 705,000 0| . 06/25/2049 . [1. Z .......
..361970-AG-4 | GSMS 2013-G1 B - CMBS . 04/10/2026 . | Paydoun ... ...89,799 |.... . .0 . 0 . 0 . 04/11/2031 . [4.B FE .
..40442A-AC-3 |HIT 22HI32 B - CMBS ... . 04/15/2026 . | Paydoun ... , .. 113,010 |.... .0 . 0 0 . 07/15/2039 . [1.D FE .
..437300-AJ-5 |HPA 211 E - CMBS .... . 06/01/2026 . | Paydoun . ..1,891 . K 0 0| 0| . 09/19/2041 . [2.C FE .
.. 44422P-BN-1 | HBCT 2015-HBS A10 - CMBS . 05/01/2026 . | Paydoun . .. 332,478 ..332,478 |. 0 0| 0| . 08/07/2034 . [1.G FE .
..46590L-AT-9 | JPMDB 2016-C2 A4 - CMBS .... . |- 06/01/2026 . | Paydoun ... .2,039,838 |.... .0 . 0 0 . 06/17/2049 . [1.C FE .
..54910T-AJ-1 |LNSTR 2017-5 A5 - CMBS . 06/01/2026 . | Paydoun ... ... 49,556 |.... .0 . 0 0 . 03/11/2050 . [1.A FE .
..553514-AC-4 | MSBAM 2012-CKSV A2 - CMBS . . 06/01/2026 . | Paydoun . .5,404 |. 0 0| 0| . 10/18/2030 . [4.C FE .
..61691R-AD-8 | MSC 2018-H4 A3 - CMBS ... . 05/01/2026 . | Paydoun . ..304,545 |. 0 0| 0| . 12/15/2051 . [1.A FE .
..61762X-AZ-0 | MSBAM 2013-C12 C - CMBS . . 06/01/2026 . | Paydoun . ....5,185 |. 0 0| . 0| . 10/17/2046 . (2.B FE .
..643821-AA-9 | USRE 2021-1 A1 - CMBS . 04/01/2026 . | Adjustment (2,225,780) .(2,275,000) (2,225,780) |. 0 0| (2,225,780) 0| . 10/20/2061 . [1.F FE .
..66982F-AC-3 | AMSR 21SFR4 C - CMBS .. . 05/19/2026 . | Paydoun . . 1,070,000 ..1,070,000 1,089,732 |. 0 0| .1,070,000 0| . 12/17/2038 . (1.B FE .
..89614Y-AE-6 | TCN 2021-SFR1 E1 - CMBS . . 06/18/2026 . | Paydoun . ..390,000 ..390,000 ..389, ..387,211 0 0| .390,000 0| . 07/19/2038 . 2.A FE .
..89614Y-AF-3 | TCN 2021-SFR1 E2 - CMBS . . 06/18/2026 . | Paydoun . . 1,000,000 ..1,000,000 ..999,990 |. ..992,592 |. 0 0| .1,000,000 0| . 07/19/2038 . [2.C FE .
..90276X-AU-9 | UBSCM 2018-C11 A4 - CMBS . 06/01/2026 . | Paydoun . .. 338,426 ..338,426 ..339,774 |. ..338,311 0 0| .338,426 0| . 06/16/2051 . [1.A FE .
..92890N-AX-7 | WIFRBS 2012-C10 B - CMBS ... . 06/01/2026 . | Paydoun ... . [ FPPTTOOYOORs 1,841 ... 1,841 .. 1,824 ... 1,783 . 0. 0. ..1,84 .0 . ....29 |. 12/15/2045 . [3.A FE .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 8,119,224 8,070,004 8,223,118 7,876,681 0 0 8,119,224 0 174,344 XXX XXX
..00039L-AA-6 | ABBSL 6 A - CDO .. .. |- 06/26/2026 . |Call @ 100.00 .... 2,500,000 |........ 2,500,000 |........ 2,506,975 |........ 2,507,099 |[.... .0 . 0 e 2,506,518 |.. .. (6,518) [.... 135,497 |. 07/20/2037 . |1.A FE .
..040200-AG-5 |ARES V C - CDO .... . 06/12/2026 . |Call @ 100.00 . . 1,250,000 .. 1,250,000 ..1,266,121 1,264,986 |. 0 0| . 1,263,921 . (13,921) |. .48,241 |. 07/27/2037 . [1.F FE .
..09626Y-AS-9 | BLUEM 2013-2 BR - CDO . 04/22/2026 . | Paydoun . .. 407,611 . 407,611 ..407,577 |. ..400,263 |. 0 0| 407,611 0| 11,593 |. 10/22/2030 . [1.A FE .
..09626Y-AU-4 | BLUEM 2013-2 CR - CDO . 04/22/2026 . | Paydoun . 75,303 ... 75,303 ... 75,341 76,062 0 0| 75,303 0| 2,275 |. 10/22/2030 . |1.B FE .
..09629P-AA-4 | BLUEM XX11 A1 - CDO ... . 04/15/2026 . | Paydoun . .. 132,569 .. 132,569 . 131,707 |. .. 134,424 0 0| .132,569 0| . 07/15/2031 . [1.A FE .
.. 12481K-AS-7 | CBAMR 2017-2 AR - CDO . 06/04/2026 . |Call @ 100.00 . 3,300,000 3,300,000 ..3,300,000 |. 3,300,000 0 0| 3,300,000 0| . 07/17/2034 . (1.A FE .
..130790-DC-9 | SYMP IX AR3 - CDO . 04/16/2026 . | Paydoun . . 171,074 . 171,074 . 170,277 | . 171,436 | 0 0| 171,074 0| . 07/16/2032 . [1.A FE .
.. 14314L-AG-0 | CGMS 2014-2-R A3 - . 05/15/2026 . | Paydoun . .. 451,365 ..451,365 ..451,365 |. ..451,365 |. 0 0| .451,365 0| . 05/15/2031 . [1.B FE .
.. 14317V-AQ-3 | CGMS 2019-4 A1R - CDO . 06/22/2026 . |Call @ 100.00 . . 6,500,000 ..6,500,000 ..6,500,000 |. .6,500,000 |. 0 0| .6,500,000 0| . 04/16/2035 . [1.A FE
..16409T-AQ-2 |CHPRK 1R A2R - CDO .. . 04/15/2026 . | Paydoun ...... .. 271,281 ..271,281 ..271,281 ..271,281 0 0| .271,281 0| . 04/15/2030 . [1.A FE .
..48251T-AJ-0 |KKR 20 CR - CDO .. . 05/28/2026 . |Call @ 100.00 . . 1,800,000 ..1,800,000 ..1,800,000 |. .1,800,000 |. 0 0| .1,800,000 0| . 10/16/2030 . [1.A FE .
.. 48252-AC-7 |KKR 22 B - CDO .... . 05/28/2026 . |Call @ 100.00 . . 1,525,000 1,525,000 . 1,581,411 0 0| 1,571,307 ,307) | . 07/21/2031 . [1.A FE .
..67590G-BN-8 | 0CT17 17RRR CR2 - CDO . . 04/29/2026 . | Paydoun . ..700,000 . 700,000 . 669,878 |. 0 0| 700,000 L0 . 01/27/2031 . [1.A FE .
..67590Y-AS-9 | 0CT26 26 CR - CDO ... . 04/15/2026 . | Paydoun . . 1,000,000 ..1,000,000 .1,000,000 |. 0 0| .1,000,000 0| . 07/15/2030 . (1.B FE .
..915328-Ali-8 |UPLND 1R A2R - CDO .. . |- 04/20/2026 . | Paydoun ... .. 275,131 ..2715,131 |.... .0 .0 . 0 e 275,131 0 . 04/21/2031 . [1.A FE .
..92657E-AL-7 |VIBR XIV C - CDO . |- 06/09/2026 . [Call @ 100.00 .... . 1,380,000 .1,380,000 |.... 0| .0 . 0 .. ....0 |........ 1,380,000 |.. 0 . 10/20/2034 . |2.C FE
..92916W-AE-9 | INGIM 2013-2 A28 - CDO . 04/27/2026 . | Paydown .. .. 104,789 ... 106,841 ...(2,053) |. .0 ...l (2,083) |... .0 ... 104,789 |.. .0 .. . 04/25/2031 . [1.A FE
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 21,844,122 21,844,122 21,808, 396 21,899,177 0 11,691 0 11,691 0 21,910,868 0 (66,746) (66,746) 809,089 XXX XXX
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..00834K-AD-9 | AFFRM 2023-X1 D - ABS ... . 06/15/2026 . |Paydown ... .. 286,462 286,462 291,475 |...........287,889 |.... 0. o0 eeennnn....286,462 .. o0 ) ...0 . 11/15/2028 . |1.A FE ....
..024945-AC-1 [ACAR 244 B - ABS ....... . 06/12/2026 . | Paydoun . . 1,711,314 1,711,314 1,711,276 |. .1,710,638 |. 0 0| .1,711,314 0| . 11/13/2028 . |[1.A FE ....
..03065U-AD-1 | AMCAR 2023-2 A3 - ABS . 06/18/2026 . |Paydoun . .. 224,481 ..224,481 ..227,743 |. ..225,512 |. 0 0| .224,481 0| . 05/18/2028 . |1.A FE ....
..03066T-AE-1 | AMCAR 2022-1 C - ABS .. . 06/18/2026 . | Paydoun . .. 207,312 ..207,312 ..207,289 |. ..207,258 |. 0 0| .207,312 0| . 09/20/2027 . |1.A FE ....
..12530M-AE-5 | SORT 2021-1 A1 - ABS .. . 06/15/2026 . |Paydoun . ..8,742 .8,742 .8,276 | .8,662 | 0 0| .8,742 0| . 03/15/2061 . |1.E FE ....
.. 14317H-AG-6 | CARMX 2022-2 D - ABS . 06/15/2026 . | Paydoun . .. 520,000 ..520,000 ..519,951 |. ..519,985 |. 0 0| .520,000 0| . 10/16/2028 . |1.A FE ....
..14686T-AC-2 |CRVNA 23P2 A3 - ABS ... . 06/10/2026 . | Paydoun . .. 194,950 ..194,950 ..195,803 |. ..194,985 |. 0 0| .194,950 0| . 04/10/2028 . |1.A FE ....
..14687H-AE-3 [ CRVNA 2021-N4 D - ABS ... . |- 06/10/2026 . |Paydonn ......euniiiiiiiniininiiiiinn Joienneeeiiiiees o 7,411 sl 141 e A0 [l 7,410 L .0 w0 ] 7,41 w0 ] . 09/11/2028 . |1.C FE ....
.. 194241i-AE-7 |CASL 2021-C D - ABS ... . 06/25/2026 . |Paydomn .ceevuuneeeeerniiieeeeeennnn feeeeeeeenieeeee [ereeeeeennns 5,648 ....5,648 ... 5,647 |.............5,648 |.... 0. o0 |- o0 ). . 07/26/2055 . |2.B FE ....
.. 19425A-AE-4 | CASL 2021-B D - ABS . 06/25/2026 . |Paydoun . 31,370 31,370 31,356 |. 31,360 |. 0 0| 0| . 06/25/2052 . |2.B FE ....
..23345A-AG-8 |DTAOT 222 D - ABS ... . 06/15/2026 . |Paydoun . 75,229 75,229 75,209 |. 75,225 |. 0 0| 0| . 03/15/2028 . |1.B FE ....
..28416L-AC-6 [EHGVT 2021-A C - ABS . ... |- 06/25/2026 . |Paydomn .....ueuiviiiiniiniiiiiiiins foreeneeeiiiiees [ 3,941 ...n 3,941 e 394 [l 4,017 .0 w0 ] w0 ] . 08/27/2035 . |2.B FE ....
..30166X-AC-8 |EART 2025-3 A3 - ABS .. . |- 06/15/2026 . | Paydoun ... ... 72,185 12,176 el 72,179 0. o0 |- . o0 ] . 07/16/2029 . |1.A FE ....
..30167M-AC-1 | EART 2025-1 A3 - ABS .. . 06/15/2026 . | Paydoun . .. 406,861 . 406,861 ..406,841 |. ..406,855 |. 0 0| 406,861 0| . 08/15/2028 . |1.A FE ....
..33843V-AE-3 | FCAT 2024-1 A3 - ABS .. . 06/15/2026 . |Paydoun . .. 207,615 ..207,615 ..208,150 |. ..208,044 |. 0 0| .207,615 0| . 10/16/2028 . |1.A FE ....
..36263D-AD-9 [GCAR 214 D - ABS .... . 06/15/2026 . | Paydoun . .. 112,558 ..112,558 112,542 |. ..112,553 |. 0 0| 112,558 0| . 10/15/2027 . |1.A FE ....
..39571IN-AF-3 | GSKY 2025-1 C - ABS . 06/25/2026 . |Paydoun . 88,452 88,449 |. 0 0| 88,452 .0 | . 03/25/2060 . |1.G FE ....
..39571V-AE-8 |GSKY 2025-2 B - ABS . 06/25/2026 . |Paydoun . .9,281 .9,281 | 0 0| .9,281 0| . 06/25/2060 . |1.C FE ....
..43283B-AC-7 |HGVT 221D C - ABS ... . 06/20/2026 . |Paydoun . .5,076 5,075 | 0 0| .5,076 0| . 06/20/2034 . |2.B FE ....
..43283D-AC-3 |HGVT 253EXT C - ABS . 06/25/2026 . |Paydoun . 32,195 32,192 |. 0 0| 0| . 10/25/2044 . |2.C FE ....
..43284K-AB-8 |HGVT 2026-1 B - ABS . 06/25/2026 . |Paydoun . 79,261 79,243 |. 0 0| 0| . 02/25/2043 . |1.G FE ....
..43284K-AC-6 |HGVT 2026-1 C - ABS ... . 06/25/2026 . |Paydoun . 47,231 47,230 |. 0 0| 0| . 02/25/2043 . |2.C FE ....
..50625B-AA-3 | MRQI 2026-HI1 A2 - ABS . 06/01/2026 . | Paydoun . 0 0| 0| . 02/25/2048 . |[1.A PL ....
..55400V-AC-5 | MVWOT 222 C - ABS ... . 06/20/2026 . | Paydoun . N 0 0| 0| . 10/21/2041 . |2.B FE ....
..55400X-AC-1 | MVIiOT 261 C - ABS . 06/20/2026 . |Paydoun . 0. 0 0| 0| . 03/20/2043 . |2.C FE ....
..57563N-AB-4 | MASEDU 2018-A A - AB! . 06/25/2026 . |Paydoun . ,646 |. 0 0| 0| . 05/25/2033 . |1.A FE ....
..58769F-AC-9 [MBART 2023-2 A3 - ABS . 06/15/2026 . |Paydoun . ..143,939 |. 0 0| 0| . 11/15/2028 . |1.A FE ....
..62880T-AA-9 |NALP 251 A - ABS .... . 06/25/2026 . |Paydoun . 0 0| 0| . 09/26/2050 . |1.G FE ....
..62957C-AA-4 |NYCTL 25A A - ABS ... ... |- 05/10/2026 . |Paydoun ... 0. o0 |- o0 ] . 11/10/2038 . |1.A FE ....
..6912IN-AA-6 [EQS 2421 A - ABS .... . |- 06/20/2026 . |Paydown ... .0 w0 ] w0 ] . 12/20/2032 . |1.F FE ....
..74113R-AJ-8 [PART 221 C - ABS . . 04/16/2026 . | Paydoun . 0 0| 0| . 08/15/2028 . |1.A FE ....
..74113X-AF-3 |PART 211 D - ABS .... . 06/15/2026 . | Paydoun . N 0 0| 0| . 02/15/2028 . |1.E FE ....
..78435V-AC-6 | SFAST 2024-01 A3 - ABS .. .. |- 06/20/2026 . [Paydoun ... 264,436 |.... 0. o0 |- o0 ] . 05/21/2029 . |1.A FE ....
.. 78440M-AA-4 [ SMB 2021-D A1A - ABS ... . |- 06/15/2026 . | Paydown ... ...11,280 |.... .0 w0 ] w0 ] . 03/17/2083 . |1.A FE ....
.. 78449X-AA-0 [SMB 2020-B A1A - ABS . . 06/15/2026 . |Paydoun . 39,241 |. 0 0| 0| . 07/15/2053 . |1.A FE ....
..80280B-AB-4 |SBCLN 24B B - ABS ... . 06/15/2026 . | Paydoun . 87,603 |. 0 0| 0| . 12/15/2032 . |[1.D FE ....
..80285U-AF-8 |SDART 2022-3 C - ABS .. .. |- 06/15/2026 . |Paydown ... . .. 280,880 |.... 0. o0 |- o0 ] . 08/15/2029 . |1.A FE ....
..80287D-AC-1 [SDART 2023-6 A3 - ABS ... . |- 05/15/2026 . [Paydown ... . 164,478 165,615 |........... .0 w0 ] . w0 ] . 07/17/2028 . |[1.A FE ....
..802920-AD-0 |SDART 2024-5 A3 - ABS . 06/15/2026 . |Paydoun . .. 109,838 ..109,838 ..109,834 |. ..109,837 |. 0 0| .109,838 0| . 11/15/2028 . |1.A FE ....
..802927-AE-3 [SDART 2023-4 B - ABS .. . 06/15/2026 . | Paydoun . .. 184,547 .. 184,547 . 187,281 |. ..185,719 |. 0 0| .184,547 0| . 12/15/2028 . |1.A FE ....
..81378R-AC-8 |SSTRT 2025-A C - ABS . 06/25/2026 . |Paydoun . 27,108 27,108 27,108 | 27,108 0 0| 27,108 0| . 07/25/2031 . |1.F FE ....
..81378II-AC-7 | SSTRT 2025-B C - ABS . 06/25/2026 . |Paydoun . 30,108 30,108 30,108 30,108 0 0| 30,108 0| . 12/29/2032 . |1.F FE ....
..826934-AC-5 |SRFC 2022-3 C - ABS . 06/20/2026 . |Paydoun . .5,689 5,689 5,688 5,688 0 0| 5,689 0| . 07/20/2039 . |2.B FE ....
..831943-AA-3 | SMB 24A A1A - ABS .. . 06/15/2026 . | Paydoun . 25,942 25,942 25,982 25,983 0 0| 25,942 0| . 03/15/2056 . |1.A FE ....
..86324X-AA-3 | STRE 251 A - ABS . . 06/15/2026 . |Paydown ... 12,255 12,255 12,252 12,252 |. 0 0| 12,255 0| . 09/15/2045 . |1.D FE ....
..86745C-AA-0 | SNVA 24A A - ABS .... . 04/16/2026 . |Barclays Bank . ,445,507 1,670,202 627,272 .1,632,985 |. 0 0| . 1,637,360 3) |. . 02/21/2051 . |1.D FE ....
..86772F-AA-9 [ SUNRN 2019-2 A - RNB! . 05/05/2026 . | Paydown ... .. 456,524 456, 426,422 ..428,126 |. 0 0| .456,524 T . 02/01/2055 . |1.F FE ....
..92854V-AA-3 [VSLR 2018-1 A - ABS ... . 04/30/2026 . |Paydoun . . 8,549 .8,609 |. 0 0| 9,125 0| . 04/30/2048 . |1.G FE ....
..98164H-AD-0 [WOART 2024-B A3 - ABS . 06/15/2026 . | Paydown ... .. . 688,747 |.... .0 .. .0 .. 682,000 |.. .0 .. . 09/17/2029 . |1.A FE ....

1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

other financial asset-backed securities - self-liquidating (unaffiliated) 8,752,004 8,732,425 0 26,259 0 0 8,943,947 (191,853) (191,853) 180,474 XXX XXX
..00038P-AA-8 | AASET 211 A - ABS . 06/16/2026 . | Paydoun . .0 0 0| 27,836 0| . 11/16/2041 . |1.E FE ....
..000380-AA-6 | AASET 242 A - ABS . 06/16/2026 . | Paydoun . .0 0 0| .6,146 0| . 09/16/2049 . |1.F FE ....
..00166N-AA-7 | ALTDE 251 A - ABS .. . |. 06/15/2026 . [Paydoun ... .0 .. .0 .. ..51,638 |.. I . 08/15/2050 . |1.F FE ....
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..00166N-AB-5 | ALTDE 251 B - ABS .. . |- 06/15/2026 . [Paydown ... .. 11,407 ... ... 239 | .0 . . 0 ..11,646 |.. 0 e .0 ...278 |. 08/15/2050 . [2.B FE ..
..00255E-AA-9 | AASET 221 A - ABS .. . 06/16/2026 . | Paydoun . L7,793 | 0 0| .8,002 0| 199 . 05/16/2047 . |1.F FE ...
..00258B-AB-0 | AASET 2021-2 B - ABS . . 06/15/2026 . | Paydoun . ..300,913 |. 0 0| .390,959 0| 5,59 |. 01/15/2047 .|2.B FE ...
..00258P-AA-1 | AASET 251 A - ABS .. . 06/16/2026 . | Paydoun . .6,728 |. 0 0| .6,846 0| 170 |. 02/16/2050 . |1.F FE ...
..00258P-AB-9 | AASET 251 B - ABS .. . 06/16/2026 . | Paydoun . 7,42 |. 0 0| 0| 208 |. 02/16/2050 . 1.G FE ...
.. 12565K-AE-7 | CLIF 2022-1 A - ABS . 06/18/2026 . | Paydoun . 57,285 |. 0 0| 0| 680 |. 01/18/2047 . |1.F FE ...
..12807C-AA-1 | CAI 2020-1 A - ABS . . 06/25/2026 . | Paydoun . 0 0| 0| 405 |. 09/25/2045 . [1.F FE ...
.. 148550-AA-6 | CLAST 2019-1 A - ABS . . |- 05/15/2026 . | Paydoun ... .0 . 0 0 ....63 |. 04/15/2039 . [2.A FE ...
.. 14855U-AA-8 | CLAST 262 A - ABS ... . |- 06/15/2026 . | Paydoun ... .0 . 0 0 ....94 |. 04/17/2051 . [1.F FE ...
.. 14856V-AA-5 | CLAST 251 A - ABS . 06/15/2026 . | Paydoun . 0 0| 0| L1561 |, 02/15/2050 . |1.F FE ...
..27888V-AA-9 |ECLIPS 261 A - ABS . . 06/15/2026 . | Paydoun . 0 0| 0| .. .24 |. 05/15/2051 . [1.F FE ...
..36173X-AA-0 | GGAMMT 251 A - ABS .... . 06/15/2026 . | Paydoun ... .0 . 0 0 ...0 ...238 |. 09/30/2060 . [1.G FE ...
..37556T-AA-4 | GHOST 251 A - ABS ... . |- 06/15/2026 . | Paydoun ... .0 . 0 0 ...162 |. 03/15/2050 . [1.F FE ...
..37893F-AA-6 | SEACO 251H A - ABS . . 06/20/2026 . | Paydoun . 0 0| 0| . 09/20/2050 . [2.B FE ...
..45783N-AA-5 | INSTR 2021-1 A - ABS .. . 06/15/2026 . | Paydoun . K 0 0| 0| . 02/16/2054 . [1.F FE ...
..46651N-AA-2 | JOLAR 2019-1 A - ABS .. . 06/15/2026 . | Paydoun . .. 731,431 ..731,431 ..730,059 |. 0 0| 0| . 04/15/2044 . [1.F FE ...
..55202R-AA-9 | MAPSL 211 A - ABS . 06/15/2026 . | Paydoun . 72,879 72,879 73,426 |. 0 0| 0| . 06/15/2046 . [1.E FE ...
..552931-AA-7 | MAPSL 261 A - ABS . 06/15/2026 . | Paydoun . 32,184 32,184 31,625 |. 0 0| 0| . 01/17/2051 . [1.F FE ...
..55446)-AA-5 |MAACH 1 A - ABS .. . 06/15/2026 . | Paydoun . 43,405 43,405 38,593 |. 0 0| 0| . 10/15/2039 . [1.F FE ...
..63943B-AA-1 | NAVTR 2021-1 A - ABS . . 06/15/2026 . | Paydoun . 26,421 26,421 26,420 |. 0 0| 0| . 11/15/2046 . [1.F FE ...
..639438-AB-9 | NAVTR 2021-1 B - ABS . . 04/15/2026 . | Paydoun . ..7,068 .7,068 7,056 |. 0 0| 0| . 11/15/2046 . [2.B FE ...
..63943G-AA-0 | NAVTR 251 A - ABS ... . 06/15/2026 . | Paydoun . ..8,673 . 8,673 .8,673 |. 0 0| 0| . 10/15/2050 . [1.F FE ...
..78449A-AA-0 | SLAM 2021-1 A - ABS . 06/15/2026 . | Paydoun . .22,545 22,545 20,136 | 0 0| 0| . 06/15/2046 . [1.F FE ...
..78450T-AA-5 | SLAM 2025-1 A - ABS . 06/15/2026 . | Paydoun . ..7,292 L7292 L7,292 | 0 0| 0| . 05/16/2050 . [1.F FE ...
..831005-AA-1 | SLAM 261 A - ABS . . 06/15/2026 . | Paydoun . ..3,627 . 3,627 .3,627 |. 0 0| 0| . 07/15/2051 . [1.E FE ...
..83100A-AA-0 | SLAM 241 A - ABS . . 06/15/2026 . | Paydoun . 30,336 30,336 29,703 | 0 0| 0| . 09/15/2049 . [1.F FE ...
..83438L-AB-7 |SOLRR 2021-1 B - ABS .. . 06/15/2026 . | Paydoun . 16,356 16,356 16,356 |. 0 0| 0| . 10/15/2046 . [1.G FE ...
..852090-AA-0 | SPRTE 2026-1 A - ABS .. . 06/15/2026 . | Paydoun . 34,863 34,863 34,898 |. 0 0| 0| . 03/15/2041 . [1.F FE ...
..85573-AB-7 |STARR 2019-1 B - ABS .. . |- 05/15/2026 . | Paydoun ... .. 12,899 .. 12,89 ... 12,847 ... .0 . 0 0 . 03/15/2044 . 2.B FE ...
..858928-AB-0 | SFUEL 25A A2 - ABS . . 06/20/2026 . | Paydoun ... . 877,747 |.......... 877,771 |.... .0 . 0 0 . 07/20/2027 . [1.A FE ...
..88315L-AL-2 |TMCL 211 A - ABS . . 06/20/2026 . | Paydoun . 43,075 |. 43,872 |. 0 0| 0| . 02/20/2046 . [1.F FE ...
..88315L-AQ-1 | TMCL 212 A - ABS . . 06/20/2026 . | Paydoun . 88,984 |. 88,952 |. 0 0| 0| . 04/20/2046 . [1.F FE ...
..88315L-AR-9 | TMCL 212 B - ABS .... . |- 06/20/2026 . |Paydown ... 12,185 )l 12,369 .. .0 . 0 0 . 04/20/2046 . 2.B FE ...
..88315L-AS-7 | TMCL 2021-3 A - ABS ... . |- 06/20/2026 . | Paydoun ... ... 19,364 |............ 19,417 |.... .0 . 0 0 . 08/20/2046 . [1.F FE ...
..88315L-AT-5 | TMCL 2021-3 B - ABS . 06/20/2026 . | Paydoun . 39,081 |. 39,972 |. 0 0| 0| . 08/20/2046 . 2.B FE ...
..80238G-AD-3 | TLOT 2024-A A3 - ABS .. . 04/20/2026 . | Paydoun . .. 148,154 |. ..146,656 |. 0 0| 146,161 0| . 04/20/2027 . [1.A FE ...
..89656G-AA-2 | TRL 211 A - ABS . 06/19/2026 . | Paydoun ... ...20,083 |............20,089 |.... .0 . 0 ..20,567 |.. 0 . 07/19/2051 . [1.C FE ...
..89656G-AC-8 | TRL 241 A - ABS . 06/19/2026 . | Paydoun ... ... 4,284 ... .0 . 0 . 4,265 |.. 0 . 05/19/2054 . [1.C FE ...
..89656R-AA-8 | TRL 221 A - ABS .. . 06/19/2026 . | Paydoun . .3,352 |. 0 0| . 3,362 0| . 05/19/2052 . [1.F FE ...
..896790-AD-7 | TCF 2026-1 A - ABS . . 06/22/2026 . | Paydoun . 4,343 | 0 0| . 4,344 0| . 06/22/2051 . [1.C FE ...
..89680H-AE-2 | TCF 2021-1 A - ABS . . 06/20/2026 . | Paydoun . 38,605 0 0| 39,525 0| . 03/20/2046 . [1.F FE ...
..96328G-BT-3 | WFLF 242 A1 - ABS .. . 06/18/2026 . | Paydoun . 62,703 0 0| 62,603 0| . 06/21/2039 . [1.A FE ...
..07063R-AA-8 | WESTF 2025-A A - ABS . . 06/15/2026 . | Paydoun . 4,625 0 0| 4,626 0| . 06/15/2050 . 1.F FE ...
..97064F-AB-1 | WESTF 2020-A B - ABS . . 06/15/2026 . | Paydoun . 10,181 0 0| 10,774 0| . 03/15/2045 . [2.B FE ...
..97064G-AA-1 | WESTF 2021-A A - ABS . . 06/15/2026 . | Paydoun . L7,146 | .7, K 0 0| .9,035 0| . 05/15/2046 . [1.F FE ...
..97064Y-AA-2 | WESTF 2023-A A - ABS . . 06/15/2026 . | Paydoun . .. .. 378,887 ..372,652 |.... 0. 0. .367,719 . .0 . . 10/15/2048 . [1.F FE ...

1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical

expedient - lease-backed securities - practical expedient (unaffiliated) 3,588,514 3,588,514 3,583,574 2,727,642 0 0 3,588,514 0 XXX XXX
..023940-AA-7 | AEE 2024-A A1 - ABS ... .. |- 04/01/2026 . |Paydown ... . . ...26, ...26,2%6 |.... .0 . 0 ..26,233 |.. 0 . 10/01/2041 . [1.A FE ...
..15201G-AA-7 | CNP 2025-A A1 - ABS ... . 06/15/2026 . | Paydoun . 53,795 |. 0 0| 53,794 0| . 12/17/2035 . [1.A FE ...
..233046-AS-0 | DNKN 2021-1 A23 - ABS . 05/20/2026 . | Paydoun . .3,035 |. 0 0| .3,125 0| . 11/20/2051 . 2.B FE ...
..26920H-AB-1 | WAX 221 A1 - ABS . . 05/08/2026 . | Paydoun . ..168,579 |. 0 0| 173,250 0| . 03/15/2052 . [2.B FE ...
..411707-AK-8 | HNGRY 2021-1 A2 - . 06/20/2026 . | Paydoun . .2,510 | 0 0| . 2,500 0| . 06/20/2051 . [2.B FE ...
..466365-AE-3 | JACK 2022-1 A22 - ABS ... . 05/25/2026 . | Paydoun ... 0. .0 . .3,500 |.. 0. . 02/26/2052 . [2.C FE ...
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..72703P-AC-7 |PLNT 2019-1 A2 - ABS . 06/05/2026 . | Paydown ....679 |.. . .0 .0 0 ....22 |. 12/06/2049 . [2.B FE ....
..72703P-AF-0 |PLNT 241 A2 - ABS ..... . 06/05/2026 . |Paydoun .. 525 |.. 0| .0 . .18 |. 06/05/2054 . 2.B FE ...
..78433D-AC-8 | SEB4P 2024-1 A2 - ABS . . |- 04/30/2026 . [Paydown .. 4,670 |.. 0| I ...169 |. 04/30/2054 . [2.C FE ...
..78433L-AG-1 |EIX 2023-A A1 - ABS ... . |- 06/15/2026 . |Paydown .. 92,066 |.. 0| .0 . 2,131 |. 06/15/2042 . [1.A FE ..
..83546D-A0-1 | SONIC 2021-1 A22 - ABS . |- 06/20/2026 . |Paydown .. 3,750 |.. 0| I . 08/21/2051 . 2.B FE ..
..95058X-AL-2 | WEN 211 A22 - ABS . 06/15/2026 . | Paydown ...0 0 . 06/15/2051 . [2.B FE ..
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 363,733 363,733 351,242 359,701 0 3,385 0 3,385 0 363,733 0 0 0 8,664 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 56,066,873 56,291,567 56,322,315 55,070,587 6,631 42,677 0 49,308 0 56,350,578 0 (283,705) (283,705) 1,435,356 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 56,066,873 56,291,567 56,322,315 55,070,587 6,631 42,677 0 49,308 0 56,350,578 0 (283,705) (283,705) 1,435,356 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 56,066,873 56,291,567 56,322,315 55,070,587 6,631 42,677 0 49,308 0 56,350,578 0 (283,705) (283,705) 1,435,356 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 115,362,685 115,473,902 115,463,908 114,159,533 13,079 44,374 0 57,453 0 115,463, 151 0 (100,465) (100, 465) 2,342,180 XXX XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
| Federal Home Loan Bank of
..313388-10-6 |Federal Home Loan Bank of Pittsburgh .......... . 04/08/2026 . |Pittsburgh .....ooooeveeeieiiiiienn fonnees 77,200.000 |.......... 77,200 foeeeeneenininnnnnnn fovnnnnnnns 77,200 |............ 77,200 |ooeeveeeeiiiiine foveveienininnnne fovviiiiiiiiiiins o, [ R RO 77,200 |ooeeeeeeneieeees o foeiiiiinnnnns [ FPTTTTURPPIY [TTTTTRTTON
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 77,200 XXX 77,200 77,200 0 0 0 0 0 77,200 0 0 0 0 XXX XXX
5989999997. Total - common stocks - Part 4 77,200 XXX 77,200 77,200 0 0 0 0 0 77,200 0 0 0 0 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 77,200 XXX 77,200 77,200 0 0 0 0 0 77,200 0 0 0 0 XXX XXX
5999999999. Total - preferred and common stocks 77,200 XXX 77,200 77,200 0 0 0 0 0 77,200 0 0 0 0 XXX XXX
6009999999 - Totals 115,439,885 XXX 115,541, 108 114,236,733 13,079 44,374 0 57,453 0 115,540, 351 0 (100, 465) (100,465) 2,342,180 XXX XXX




STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *
Citizens Bank ........cccocovenenee Rhode Island ......cccoovvececs foeenne [ 1.0.000 | O o 0 9,845,907 |.......... 65,583,281 |.......... 39,467,431 [.XXX.
U.S. Bank ..o [0 L T 1740 12,453 [l 0 | 2,668,584 |........... 2,672,645 |............ 2,676,847 [.XXX.
[0 L T 1.2.990 | 0,378 [ 0 [ 6,549,078 |........... 6,564,260 |........... 5,435,312 [.XXX.
Ohio ...... .| 1.740 |.. . ..5,851,950 |.. ...5,859,346 |.. ...5,866,483 [.XXX.
Maryland ...0.000 | 0 o 0 1,441,663 |........... 1,452,580 |............ 1,463,752 |.. XXX.
0199998. Deposits in ... 9 depositories that do not
exceed the allowable limit in any one depository (see
instructions) - open depositories XXX XXX 0 0 3,372,014 3,627,595 3,951,955 | XXX
0199999. Totals - open depositories XXX XXX 78,194 0 29,729,196 85,759,707 58,861,780 | XXX
0299998. Deposits in ... 0 depositories that do not
exceed the allowable limit in any one depository (see
instructions) - suspended depositories XXX XXX 0 0 0 0 0 | XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0 | XXX
0399999. Total cash on deposit XXX XXX 78,194 0 29,729,196 85,759,707 58,861,780 | XXX
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0 | XXX

0599999, Total X | XXX 78,194 0 29,729,196 85,750,707 58,861,780 | XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE ESSENT GUARANTY, INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0
0499999999. Total - issuer credit obligations (affiliated) 0
0509999999. Total - issuer credit obligations 0
000000-00-0 ....... Barrington Bank MU ......oeee ettt e e e e et e e et e e e et e e e e e e e e e e e e e ea et e e e nn e e e et nnn et eeenen e e eenenn e e eennnn e e e eennn e eeennnnaan 06/30/2026 ...cevvnn feeennneeeeeeenneeeeeeeen 10490 | i [ 1,143,574
000000-00-0 ....... M&T Bank Money Market 06/30/2026 ......ounn |ovrnnnnnniiniiniinneneennnnn 275 | | 5,324,543 |..
4812C0-67-0 ....... [JPMORGAN:US GVT MM CAP ... 09/26/2025 . ...3,750,000 |..
665278-70-1 ....... NORTHERN INST:US GS SHS 06/30/2026 .......... ... 64,178,191 |.. .
8309999999. Subtotal - all other money market mutual funds 74,396,309 175,481 214,776
8589999999. Total cash equivalents (unaffiliated) 74,396,309 175,481 214,776
8599999999. Total cash equivalents (affiliated) 0 0 0

74,396,309

175,481

214,776

8609999999 - Total cash equivalents
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