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Statement for September 30, 2017 of the ARCH MORTGAGE |NSU RANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ottt | anreseennis 1,562,118,023 | ..ovoeveieeereereiea (1] I 1,562,118,023 | ..coovvvvrnens 484,704,949
2. Stocks:
2.1 PIEferred STOCKS. .......couierirciiciic ittt | feenteei ettt LV O [0 N L0 0
2.2 COMMON SEOCKS.......cvvvvecicteiiese ettt b st b s ssessnnas | saesesssssssesens 28,522,610 | ..ccoovvvrrnne. 28,522,610 | ..o [0 TR 0
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 (0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N [0 IR 232,750
5. Cash ($....31,297,874), cash equivalents ($.....500,212)
and short-term investments ($.....251,199,193) ... | eeveeesiensiiens 282,997,279 | .ooveeeeeeeeeeereean {1 IO 282,997,279 | .coovervrenn 25,777,839
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DIBIIVALIVES. ... ettt sttt ssenbanes | fiestesssessessentesbaesentnta [0 [0 N L0 0
8. Other iNVESIEA @SSELS.........ocviuiiriiiii it | orsiensi s (0 RN 0 [ o 0 [ oo 0
9. ReCeIVaADIES fOr SECUMHIES. .......vvuieeieeiiiiiiiiiiiiririrrr s esies | eriissssnssenss s (0 TN 0 [ oo (O RN 0
10.  Securities lending reinvested COllAtEral ASSELS..........cveiiriiriiieierieieeeese e | eresssssseses st sssenes [0 N (0 N L0 RN 0
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,873,637,912 | oo 28,522,610 | ...cocvveneee 1,845,115,302 | ...ccovvevenne. 510,715,538
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and @CCIUEA............ccuririiniiniiiiiee e esiesienies | oo 11,424,087 | oo 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 100,906,500 | ..ovovverrerrririrriereiriinnens (1] 100,906,500 | ..covvvrrrenens 10,510,555
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS).........ccovvereerieies | corvervieiieiessenereneead [0 S (1 R L0 R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cccuiveieerereiresieiesesese e sesessssienes | evsesssissssaesens 4,034,596 | ..ooooeveiirieeen (1] I 4,034,596 | ...cooovvrrrrne 1,505,926
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R 0 | oo 0
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccccuevevives | oeveveveiccisesisesenad [0 IO (0 I R 0 | oo 0
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 266,332,431 | oovooii 5,847,986 | ...oovvvennen 260,484,445 | ... 20,283,473
19.  Guaranty funds receivable Or ON AEPOSIL............ccovveiveiciiieieie et | evsessssssesse st es e aenes [0 RN 0 [ oo 0 | oo 0
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e [0 RN 0 [ oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveevererieieieieseeesseeiens | e 1172193 | oo (1] I 172,193 | oo 0
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than invested @SSEtS..........coviieiecieeie s | ersseriesssienees 1,676,554 | .ocvvvvernan, 1,672,343 | oo 4211 | e 8,041
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,259,184,273 | ...ooovvvvnne. 36,042,939 | ............. 2,223,141,334 | ..o 547,478,669
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27)......cuuveiererieereeeeeeseseseeessesssstsssssssssesessessssssessessssssessasssssssssessessnns | sssessassnnes 2,259,184,273 | ..oovverrenne 36,042,939 | ... 2,223141,334 | ... 547,478,669
DETAILS OF WRITE-INS
1100, ettt | etet e st (U IR (0 (O RN 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, LICENSES PUICRASE..........cviceeieieeisecee ettt es sttt sass st ssstenans | seeaesesastesensnans 1,672,343 | oo 1,672,343 | oo [0 U 0
2502. Other RECEIVADIES..........ouvveuriririreieriiecesee sttt est bbbt ssssenen | cosesssesessenesesssnes 4211 | s [V R L3 i I 8,041
2503, oottt | reest ettt (U IO (0 OO (O N 0
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccverererimmeniresssrisersesssmsssenessenes | coesenesnseneseeens 1,676,554 | ..o 1,672,343 | oo 4211 | s 8,041

Q02




Statement for September 30, 2017 of the ARCH MORTGAGE |NSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current
Statement Date

2
December 31
Prior Year

1. Losses (current acCident Year $.....56,152,289)............coocvuerrveermrcrissesise st ssss st nen
2. Reinsurance payable on paid losses and [0ss adjuStment EXPENSES.........cceviueireieiiiiiieeeiese et snaes
3. LOSS QQJUSIMENT EXPENSES.....uvererreririrresreseeeseeesessees s sess s ss s st s sttt
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cccuerrerrierireieieseee et
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......ccevurrrrrrrrrrrnrerrereernrereinnees | coreersesneeseessesesessesessessssesesneen 0 | e 0
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....106,700,419 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........cveuriereirrinineeneineseieeneieeseeneis | cereesssenessesseenee 222,343,067 | cooveeeeeereireieeines 29,188,850
10, AVANCE PIEMIUM.....eoveevecveeeieeieeietetee s tstes et bs st ss st bes et s s s s e s s st st st s s bbb eb s ss b s st es s s st s s s bas s s s ssessssssensessntantanes || sresisssssessesnsensessesenenes 153,498 | oo 111,893
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt bbbttt | HEenb st sttt 0 [ Lo 0
11,2 PONCYNOIAEIS. ..ottt bbb a bbbttt bt s s bbb st st sntensens | cbebsessssissesses e s st sttt n b aes L0 U 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcveirevciereeieieieiseee s eereses s ses s ssesssssssesseses | eveesessesssseessssssesen 69,708,570 | ovovvveerererrerrine 17,080,556
13.  Funds held by company under reinSUFANCE trEALES...........ccevevcviiriieiiisie ettt tessessssnns | evsesssesssssessessnssnen 67,256,725 | covvvvviieeienie 64,605,130
14, Amounts withheld or retained by company for aCCOUNE Of OTNEIS.........c.vviuririrrinrsere st esessnsss | seesesssssssesessessssssessessessenssessenes (VN I ]
15.  Remittances and items NOt AlIOCAIEA. ..........curuiuiiiiii bbbt bbbttt | cbebseesssb e st nees 282,715 | oo 568,259
16.  Provision for reinsurance (including $.......... 0 COIITIEA)..vu ettt sttt essenssessentns | stssssesssnsssess sttt ens st ssenea L0 U 0
17.  Net adjustments in assets and liabilities due to foreign XChaNGe FatES...........cc.eveiicieiecc sttt | cevesssies e nes L0 TR 0
18, Drafts OULSTANAING. ... reueeriececirceicie ettt et en st st et et sens | seesessstensnnssess et ssee st e s nes L0 U 0
19.  Payable to parent, subsidiaries and affllates...........cccveueiiiiriiriiiicese st | erreere et 46,637,678 | covovvvrereereienine 48,459,594
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
271, PaYaDIE fOF SECUMHES. .......cvueiriiricieciesisetes sttt ettt bbb bbb st bbb bbbt st ssensntas | Hebsestesssesssssessssses s ten s s st L0 TR 0
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate Write-inS fOr [IADIIES. ..........ccevverveieiierisciciessce ettt bbbttt n s ssnsenns | sees
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25)...........c.eiiuririnirrinereeeseseeeeeseseiseessssseeseesessseeese | eees
27, ProteCted CEIl HADIIES. .......veeereeseiecict bbbt | fttent sttt 0 i 0
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,546,356,398 [ ...oooiiiiiiin 391,972,047
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiveicicteis ettt bbbt st s bbb a st s e b s s s b s s saenanns | srebestessessssssesasssesas 2,750,000 | .ooererereririeieine 2,750,000
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOES......oovicveiecteee ettt ettt et a b b e b s s et s st s st st s ses b st st ssssstentennsntenes | stevessissesseseesnsenans 49,500,000 | covovvevrerrererrerenene 49,500,000
34,  Gross paid in and CONLMDULEA SUMPIUS..........covveviiiieiieicicsi ettt bbbttt en s ssnns | sbessesissessessesnsenas 425,461,559 | oovivereiiiiii 160,433,135
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 199,073,377 | cvvvvvrrrerrirrennenns (57,176,513)
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrrurrrrrrerrurereenseeesnseneeessssessssessessssssessssssessssssssessssssssessssssessessns | ssessssssssesssssssea 676,784,936 [ ..o 155,506,622
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 2,223,141,334 | oo 547,478,669
DETAILS OF WRITE-INS
25071, CONHNGENCY FESEIVE......oucvuvirisciseissie e sesies e s st bs sttt s b s bbbttt s bbb st ssent s s ssensns | ebtessesssssesssssnsa 875,932,538 | .ovovvreeeirin 186,122,740
2502. Reserve for escheatable and StAlE ChECKS.........c..iiuiiiiicieie st ensens | eebeessneineeee s sen 258,746 | oo 229,491
2503, PremiUum FEIUNG FESEIVE. ........c.uiiurireiseisecsecseee et £kttt | eebsnesne bt 225,162 | oo 724,426
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE........ceieiiveieie ettt sssesse s sssesasseens | srevessessessssessensssenes 10,963,357 | .oovoevercreeeend 6,057,966
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c.ueuieuiieuiieiiiisiisisiisseissis s ssnsssnees | oonesssssssssessneeees 887,379,803 | ..o 193,134,623
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Loss adjustment expenses incurred..
. Other underwriting EXPENSES INCUITEA. ..........ruuruurieieeie ittt bbbt
. Aggregate write-ins for Underwriting deAUCHIONS...........c.eieiurieii ettt
. Total underwriting deductions (Lines 2 through 5).
. Netincome Of PrOtECIEA CEIIS.........cuu ittt bbbttt ees
. Net underwriting gain (10ss) (Line 1 MIiNUS LIN€ 6 + LINE 7)......ccovururriirririeireieeseinese et sessssseesssenns

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct.......oovene. (written $
1.2 Assumed......... (written §
1.3 Ceded.. . (written $
(written $

DEDUCTIONS:

. Losses incurred (current accident year $.....29,110,425):

20 DITCE.....vete ettt bt bbb bbbt aen
2.2 Assumed.

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM...........c.ccuiviece ettt st
10.
11.

Net realized capital gains (losses) less capital gains tax of $....274,752.........cocevemvemeeeeeeeieeeieeeseesseesseeseesessesnines
Net investment gain (I0SS) (LINES 9+ 10).......cviuiviiieiiiieie ettt sttt nans

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 0)..
Finance and service charges not included in premiums
Aggregate write-ins for MISCElANEOUS INCOME...........cvururirirririierirrieiresiss ettt ss st ssessenens
Total other income (LINES 12 thIOUGN 14)......u.vucveeeeeetctese ettt ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sses
Dividends t0 PONICYNOIAETS. .........vererirrririeireesssises sttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuorirerririerrie i seseissisessssssessessssts s sssssssssessesssesssssessssssesssssnssns
Federal and foreign iNCOME taXES INCUITEA. ........vuurrrerirerririreisssssssssissssssesssssssssssssessess s ssessssssessessssssessessessssssessesens
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.orrrurirrierririrsinrereieeiseise et ssssssesssssss s ssssssessssssssssssnsseses

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of §......... 0nreeeeeee st
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance.. .
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:

331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

203,319,645
....83,369,965

..139,967,899 | ...

.............. 115,919,664

065,322,948 |.

.............. 167,825,094

...94,128,967

146,721,711

15,509,845

. ..(10,276,403)| ...
................. 11,556,793

................. 50,596,716

................... 4,137,529

................... 3,575,587

................. 73,696,127

................... 4,915,325

................. (6,323,351)

................. 39,268,499
................. 73,360,856

....23,658,315 ...

...................... 561,942

................. 50,363,263
................. 25,298,358

...1,200,555 |.

1,127,123
1,628,664
................. 74,085,519
................. 36,848,064

.129,964,319 |...

17,424,118

113,689,370

...................... 370,809
...................... 510,252

................... 4,080,888
...................... 974,255

................... 5,648,751
................... 1,286,138

...................... 881,061

................... 5,055,143

................... 6,934,889

................. 17,732,506
.................... (274,752)

............... (21,349,024)
.................... (529,578)

............... (32,494,040)
.................... (697,514)

................. 18,007,258

............... (20,819,446)

............... (31,796,526)

..155,506,621

....134,484,740
(20,819,446)

..... 134,484,740
.(31,796,526)

.............. 521,278,315

............... (23,913,955)

................. 21,021,882

.............. 676,784,936

.............. 110,570,784

.............. 155,506,621

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

OFNBI TENE. ..ottt bbbt st bR bRt bRt

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for September 30, 2017 of the ARCH MORTGAGE |NSU RANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE............oiuiiireieiricre ettt sttt | sebsensesensens 302,029,665 61,510,592 | ..oovovvenne 89,689,711
2. Netinvestment income... ..(2,247,664)| .... ..7,509,341 | ... 9,514,821
3. MiISCEIIANEOUS INCOME. .....cvuereviecicireiseieiseese ettt bbbttt ent et | brebsesssntssisessentacs 94,053 423,235 | oo 564,314
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 299,876,054 | ....cooovvenvnn 69,443,168 | ......cc........ 99,768,846
5. Benefit and 10SS related PAYMENLS.........covueieireiiiieeesses ettt bnnns | ersebsnsanaens (207,263,681) | ..oocvvrrrnene 13,680,752 | .cvvvvevriene 17,436,100
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns 49,541,020 | .ccoovvrvrnene. 51,370,019 | oo 68,575,830
8.  Dividends paid t0 POICYNOIAETS..........cuveeerireirieicirtir ettt ssesssensessessssensenes | nessssesennesssssssessesneensaQ | orsersesnessssesnenssssseeennd [0 R 0
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (306,125) ....(306,125)
10.  Total (LINES 5 throUGN 9).......eu ettt sttt nt st enssentas | aessessssines (157,722,661) | .oocvvveenene 64,744,646 | ................. 85,705,805
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeuiviiriieiiieiiceeeee ettt esae b ssnnaens | esesssassesens 457,598,715 | .coovvevcrren 4,698,522 | ....cccvevuee. 14,063,041
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...o.eriereiiiete ittt sttt sttt nssennienstenns | crenssenssensss 2D 8, T3S, T 2D | trireiirrinn 222,379,366 | ..coovverenee 274,357,590
12,2 SEOCKS. ...ttt nntnennes | erenseninennssentensneneneen0) | arenereen e (0 OO 0
12,3 MOMGAGE I0BNS......euieceeiriieiei ettt ettt sttt stesssnnsnssentnnnnns | susessssssssnsssstansssseseens0 | seeeesseesnssesesssessanenssens (0 0
124 REAIESIALE. ....oooeeeeec sttt snssnnnnns | nnensisseneene 2325 TD0 | wrirerierienieninas 783,750 | covvvvervrrriennne 997,500
12,5 ONEr INVESIEA @SSELS........ucvuieiecieiicie ettt bbbttt nnes | Sbtbebsess st s see st enes (0 (0 R 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ e 0 [ oo 0
12,7 MISCEIIANEOUS PrOCEES. ........ocveeveieisciecieii ettt ettt s bbb se st es et bensesens | essebsssessessesssssssessesntan [ I 1875 | oo 2,756
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveriiivcicrceieeeteetese et ssse s ssssssenaes | evessssssanns 253,966,475 | ..covevnnee 223,164,991 | .ccovvennne 275,357,846
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,334,737,209 | ... 284,759,135 | ..ooovveenes 399,751,864
13,2 SHOCKS ettt ettt | fiestsest st 0 [ oo [0 0
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESALE. ...ttt nees | faeetses sttt (0 [ 997,500 | ..overrerrinnes 1,230,251
13,5 Other INVESIEA @SSELS.......eurveieierieirecireie ettt a sttt s s st s s ssnssenes | stessssssessssssssessassansnnees (0 [0 0
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)...
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOES.........cceeuinireieiinrieesssesessssessesessssessesesssses | sessersessessssssessennsensens0. | reviesssssesenssesesssnes [0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14).........ccoorrrnrrrinenerriinenereesseseeseiseisseseesssseess | ceeseeneees (1,080,770,734) | ..ovvvnenee. (62,591,645) | .............. (125,624,269)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOLES, CAPILAI NOES.........cvuieiieiecitiei sttt ssenaes | evasbssessessesssssssessessnsa (0 I R (01 I 10,000,000
16.2 Capital and paid in SUrplus, 1ESS treaSUrY SLOCK...........cccciviieiiicrcieiiceie et esaens | seseesesinsenns 263,000,003 | ...oooveriiereieeend (01 I 40,000,000
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccoveeriveeieieeiieeeeeeeeieees | o0 | e 0 [ e 0
16.5 DivideNds t0 STOCKNOIAETS.........cuuveucecircirecircieie ettt ettt ess s ssssssnssssessesssnsnnnns | susessessssssessssssnsssseseess0. | seesesseessssssensssessansnssens (0 OO 0
16.6  Other cash provided (APPHEA).......c..cvuuererrimriiiiieie ettt | ersenssnssnees 617,391,456 | ..cocvovcvinene 36,360,682 | ....coovrennene 41,505,812
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccoovueves 880,391,459 | oo 36,360,682 | ................. 91,505,812
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin@ 17).......ccccovvvvvvvens | corverninnenns 257,219,440 | .......c........ (21,532,441) | coovvrrrnne (20,055,416)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiireieeieeiseeieise st s sttt ssnssens | sansssnsssessans 25,777,839 | coovevvrrrrenns 45,833,255 | ...ooovverinns 45,833,255
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 282,997,279 | c.ovvvvrien. 24,300,814 | ..coovvenne 25,777,839
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Premiums Collected - Non-cash adjustment in premium refund rESEIVE..........c.rurrerurineeneereerseineessiseseseseseess | cereesessnseeeseenns (121,102) | evvovereriienne (331,298) | ..o (384,896)
20.0002  Commissions, Expenses Paid - Non-cash adjustment in contingeNCY rESEIVE...........cveveveeeevererrereieiieseienens | cveieiisinnens (73,360,856) | ................ (20,162,391 | .....cvueveve (36,848,064)
20.0003  Commissions, Expenses Paid - Non-cash adjustment in deferred ceding COMMISSIONS..........ccoveevenrereernienrnnes | ceereeeienneneens (4,905,510) | ..ocvovvrnenes (19,831,093 | .coovvvverrenns (6,057,966)
20.0004  Paid-in Surplus - Non-cash adjustment from subsidiary ...... ..(2,028,424)| .... ..(1,876,392) | ..... .(3,263,983)
20.0005 REO OTTI-gain/loss ON dISPOSEL...........ccveieeireiiriiieicisisieeseisssese st ssssssse s ssssessessssssssssssssssssssessssnsens | sessessesssssssssssssesssssssessaQ | veveeseessssssssisssssessesiesad (01 IO 44,970
20.0006 REO OTTI-adjuStMeNnt 10 NRV ..ot sessssessssessssssessssssssssssssesssssssssessesssessessesssnssessenes | nsssessassssssessmsssnssessessnld | sonneneesnssnsssnsssssessnnsneessQ | ooves 47,731)
20.0007  AMIS t0 AMIQIVIAENG. ..o ssessssesssssssssssssssessssssessessssssessesssssessessesssnsessesssnsesss | snnssessnssssssessessenssessessnsd | onneneeneesnnnnsn2y 000,000 | coviosiennireineneireinennes 0
20.0008  Non-cash transfer of assets for reinsurance agreements. See Note 10.........cciiirereiieriireisiesreriersiiesiesisienes | seeriesssaenens 785,794,919 | oo [ T 0
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Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern
A Accounting Practices

The accompanying financial statements of Arch Mortgage Insurance Company (the "Company”) are presented on the basis of accounting
practices prescribed or permitted by the Wisconsin Office of the Commissioner of Insurance (the "Department").

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Wisconsin (the “State”) for determining
and reporting the financial condition and results of operations of an insurance company and for determining its solvency under the Wisconsin
insurance laws. The National Association of Insurance Commissioners' ("NAIC") Accounting Practices and Procedures manual ("NAIC SAP")
has been adopted as a component of prescribed or permitted practices by the State. The State has adopted certain prescribed accounting
practices that differ from those found in NAIC SAP. Specifically, changes in contingency reserves for the year are reported in the annual
statement as a reduction of or addition to underwriting income. Under Statement of Statutory Accounting Principles (‘SSAP”) No. 58, Mortgage
Guaranty Insurance (“SSAP No. 58”), changes in contingency reserves must be reported directly to unassigned funds (surplus) and not included
in income. This modification adopted by the State does not affect the Company’s statutory surplus.

| SSAP# | FISPage | F/SLine# | CurrentPeriod | 2016
NET INCOME
(1)  ARCH MORTGAGE INSURANCE COMPANY state basis
(Page 4, Line 20, Columns 1 & 2) XXX XXX XXX § 18,007,258 |$ (31,796,526)
(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP
Change in Contingency Reserve 58 4 5 $ (38,604,937) |$ (36,848,064)
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP
$ 018 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX § 56,612,195 |$ 5,051,538
SURPLUS
(5) ARCH MORTGAGE INSURANCE COMPANY state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX $ 676,784,936 |$ 155,506,622
(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP
$ 018 0
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
$ 0% 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX § 676,784,936 |$ 155,506,622

C. Accounting Policy
(6) Investment grade loan-backed securities are stated at amortized value. The retrospective adjustment method is used to determine
amortized value for all loan-backed securities. Non-investment grade loan-backed securities with NAIC designations of 3 through 6
are stated at the lower of amortized value or fair value.

Consistent with the NAIC process, the Company establishes the value of residential mortgage-backed securities by determining the
NAIC designation and carrying value for the securities. Those securities assigned an NAIC designation of 1 or 2 are stated at
amortized value while those with a 3 through 6 designation are stated at the lower of amortized value or fair value. The NAIC
designation for the residential mortgage-backed securities held by the Company is reported in Schedule D.

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

Note 2 - Accounting Changes and Corrections of Errors
Not Applicable.

Note 3 - Business Combinations and Goodwill

Not Applicable.

Note 4 - Discontinued Operations

Not Applicable.

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment/default projections are based on historical statistics of the underlying collateral and current market data.

(2) The amounts of the other-than-temporary impairment (‘OTTI") related to loan backed securities as of September 30, 2017 are presented
below: None.

(3) Information pertaining to each security with a recognized OTTI: None.

(4) Allimpaired securities for which an OTTI has not been recognized in eamings as a realized loss:

Loan backed securities in unrealized loss position as of September 30, 2017, stratified based on length of time continuously in this unrealized loss position, are as

follows:
a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ (17,396)
2. 12 Months or Longer $ (2)
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 55,016,362
2. 12 Months or Longer $ 10,726
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Statement for September 30, 2017 of the ARCH MORTGAGE |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5)

E.
L.

J.

Additional information

In accordance with SSAP No. 43R, Loan-backed and Structured Securities — Revised, the Company’s loan-backed securities are
stated at amortized cost.

In evaluating whether a decline in value is other-than-temporary, the Company considers several factors, including, but not limited to,
the following:

The extent and the duration of the decline in value;

The reasons for the decline in value (credit event, interest related or market fluctuations);

The financial position and access to capital of the issuer, including the current and future impact of any specific events;
Our intent to sell the securities, or whether it is more likely than not that we will be required to sell it before recovery; and
The financial condition and near term prospects of the issuer.

Impairment due to deterioration in credit that results in a conclusion that the present value of cash flows expected to be collected will not
be sufficient to recover the amortized cost basis of the securities is considered other-than-temporary. Other declines in fair value (for
example, due to interest rate changes, sector credit rating changes or company-specific rating changes) that result in a conclusion that the
present value of cash flows expected to be collected will not be sufficient to recover the amortized cost basis of the security may also
result in a conclusion that an OTTI has occurred. To the extent that the Company determines that a security is other-than-temporarily
impaired, an impairment loss is recognized in the Statement of Income.

Repurchase Agreements and/or Securities Lending Transactions: Not Applicable.
Working Capital Finance Investments: Not Applicable.

Offsetting and Netting of Assets and Liabilities: Not Applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 — Investment Income

No significant changes

Note 8 — Derivative Instruments

No significant changes

Note 9 — Income Taxes

No significant changes

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

A

Nature of Relationships

Arch U.S. MI Holdings made a capital contribution in the form of cash to the Company in the amount of $263.0 million on June 2, 2017. In accordance
with SSAP No. 72, Surplus and Quasi-reorganizations, the Company recorded this cash capital contribution as an increase to surplus paid-in and
contributed.

Change in Terms of Intercompany Agreements

On September 25, 2017, the Company was a party to a series of quota share reinsurance agreements executed simultaneously with affiliated entities. The
reinsurance agreements were effective July 1, 2017. The affiliated entities participating in the reinsurance agreements are United Guaranty Residential
Insurance Company (UGRIC), Arch Mortgage Insurance Company (AMIC), United Guaranty Mortgage Indemnity Company (UGMIND), United Guaranty
Mortgage Insurance Company (UGMIC), United Guaranty Mortgage Insurance Company of North Carolina (UGMIC-NC), United Guaranty Insurance
Company (UGIC) and Arch Mortgage Reinsurance Company (AMRe). With this series of reinsurance agreements, the Company’s ultimate parent sought to
have both UGRIC and AMIC hold homogeneous risk and avoid adverse risk selection at either entity. Fannie Mae, Freddie Mac and the North Carolina and
Wisconsin Departments of Insurance all either approved or declined to disapprove the agreements during the third quarter of 2017. The reinsurance
agreements, which coincided with several commutation agreements between affiliates, are detailed below:

AMRe commuted its existing reinsurance agreement with AMIC effective July 1, 2017.
UGMIC, UGMIC-NC, and UGIC commuted its existing reinsurance agreement with UGRIC and UGMIND, respectively effective July 1, 2017.

UGMIND amended its existing quota share reinsurance agreement with Arch Reinsurance Ltd (ARL) to inure to the benefit of a 100% quota share with
UGRIC.

AMIC executed a 100% quota share reinsurance agreement with UGRIC (“AMIC to UGRIC agreement’), in which AMIC cedes 100% of its net business to
UGRIC.

UGRIC executed a 50% quota share reinsurance agreement with AMIC in which UGRIC cedes 50% of its direct and assumed business to AMIC (‘UGRIC to
AMIC agreement’), net of reinsurance ceded to ARL and unaffiliated parties. This reinsurance back to AMIC is completed after the AMIC to UGRIC
agreement reinsurance.

UGRIC and AMIC each executed quota share reinsurance agreements with UGMIC and UGMIC-NC effective July 1, 2017. The reinsurance agreements
cede coverage, after all other reinsurance, for those policies where the remaining net coverage exceeds 25%, to UGMIC and UGMIC-NC equally. This
reinsurance is completed after both the AMIC to UGRIC and the UGRIC to AMIC agreement reinsurance.
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Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

The Company had a net inflow of $1.0 billion of assets related to the reinsurance agreements representing the transfer of contingency reserves, loss and LAE
reserves and unearned premium reserves. This transfer of assets did not impact net income or surplus; but rather impacted the contingency reserves, loss and LAE
reserves and unearned premium reserves held by the Company.

Note 11 - Debt
Not Applicable.
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plans: For the quarter ended September 30, 2017, the Company had no employees.
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
10. Changes in Unassigned Funds

The portion of unassigned funds (surplus) represented or reduced by each item below are as follows:

(1) Change in net deferred income taxes 211,049,881
(2) Change in nonadmitted assets 27,217,952
(3) Change in paid-in surplus 265,028,427

11.  Surplus Notes

On March 15, 2017, the Department declined to disapprove the Company’s Form D filing regarding its plan to repay in full the principal and
unpaid accrued interest on the surplus notes issued by the Company on March 27, 2015 in the amount of $7.5 million (the “First Surplus Note”)
and April 27, 2015 in the amount of $32 million (the “Second Surplus Note”). Also, the Department declined to disapprove the Company’s
issuance of a new surplus note in the amount of $39.5 million to Arch Capital Finance (Ireland) Limited (the “2017 Surplus Note”).

The Company, on April 1, 2017, issued the 2017 Surplus Note in the amount of $39.5 million to Arch Capital Finance (Ireland). On April 3, 2017,
the Company paid to Arch Capital Group (U.S.) Inc. the amount of $44.4 million as full repayment of the principal and unpaid accrued interest
for the First Surplus Note and Second Surplus Note.

Note 14 - Liabilities, Contingencies and Assessments
G. Other Contingencies:

Under State insurance laws, mortgage insurers are required to establish a special contingency reserve from unassigned funds, with annual
additions equal to 50% of premiums earned that year. This reserve is required to be maintained for a period of 120 months to protect against
the effects of adverse economic cycles. After 120 months, the reserve is released to unassigned funds. In the event an insurer’s loss ratio in
any calendar year exceeds 35%, the insurer may withdraw from its contingency reserve an amount equal to the excess portion (i.., in excess
of 35% of earned premiums) of such losses. Mortgage guaranty insurers can request early withdrawals if, and to the extent, its actual
policyholder position exceeds minimum policyholder position. The statute allows the Company, upon approval from the Department, to withdraw
from the contingency reserve when incurred losses and incurred loss expenses exceed the greater of either 35% of the net earned premium or
70% of the amount that the Company is required to contribute to the contingency reserve in such a year. Early withdrawals from the
contingency reserve are treated on a first-in first-out basis. The contingency reserve is reported in the financial statements as a liability, and not
as a special surplus fund reserve. Additions to and withdrawals from contingency reserves are included in underwriting income.

Pursuant to the intracompany reinsurance and/or commutation agreements entered by and amongst the Company and its affiliates (see note 10)
and the corresponding transfer of risk associated with such agreements, the Company received contingency reserve liabilities in the amount of
$616.4 million and received assets, primarily bonds, of equivalent fair market value. The effects of such transactions were reflected in the

appropriate asset and liability accounts of the Company on the balance sheet. There was no impact to net income as a result of these
transactions. The changes to contingency reserves associated with movements of contingency reserves were not reflected in the income

statement.

The Company had no contingency reserve withdrawals for the year-to-date period ended September 30, 2017 and the year ended December
31, 2016.

Note 15 - Leases

H. Lessee Operating Lease

(1) The Company’s master lease and sublease for the office space located at 595 Market Street, San Francisco, California (“San Francisco
Office”) expired on February 27, 2017.

(2) Future minimum rental payments: No significant change.

(3) The Company has not entered into any sale and leaseback arrangement.
Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
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NOTES TO FINANCIAL STATEMENTS

Not applicable

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable

Note 20 - Fair Value Measurements

A

Inputs Used for Assets and Liabilities Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

For the purposes of this Quarterly Statement, the Company provides the following disclosure regarding measurement of certain financial
assets at fair value.
The Company’s financial assets measured at fair value are based on a hierarchy defined by SSAP No. 100, Fair Value Measurements.
The hierarchy gives the highest ranking to fair values determined using unadjusted quoted prices in active markets for identical assets
(Level 1) and the lowest ranking to fair values determined using methodologies and models with unobservable inputs (Level 3). An
asset's classification is based on the lowest level input that is significant to its measurement. For example, a Level 3 fair value
measurement may include inputs that are both observable (Levels 1 and 2) and unobservable (Level 3). The levels of the fair value
hierarchy are as follows:

Level 1 Unadjusted quoted prices in active markets for identical assets or liabilities.
Level 2  Observable inputs other than Level 1 prices, such as quoted prices for similar assets or liabilities; quoted prices in
markets that are not active; or other inputs that are observable or can be corroborated by observable market data for substantially
the full term of the assets or liabilities. Level 2 assets and liabilities include debt securities with quoted prices that are traded less
frequently than exchange-traded instruments and derivative contracts whose value is determined using a pricing model with inputs
that are observable in the market or can be derived principally from or corroborated by observable public sources.

Level 3  Unobservable inputs that are supported by little or no market activity and that are significant to the fair value of the
assets or liabilities. Level 3 assets and liabilities include financial instruments whose value is determined using pricing models, as
well as instruments for which the determination of fair value requires significant management judgment or estimation.

At September 30, 2017, the Company had no financial assets recorded at fair value.

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred between Levels 1 and 2. There were no transfers of assets or liabilities to or from Levels 1
and 2 for the quarter ended September 30, 2017. This policy also applies to transfers into or out of Level 3 as stated in paragraph 3
below.

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

At September 30, 2017, the Company had no assets or liabilities measured at fair value in this category.

(3) Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended
September 30, 2017.

(4) Inputs and Techniques Used for Level 2 and Level 3 Fair Values: Bonds carried at fair value categorized as Level 2 were valued using a

market approach. These valuations were determined to be Level 2 valuations as quoted market prices for similar instruments in an active
market were utilized.

(5) Derivative Fair Values: Not Applicable.

B.  Other Fair Value disclosures: Not Applicable.

Fair Values for All Financial Instruments by Levels 1, 2 and 3:

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments. The fair values
are also categorized into the three-level fair value hierarchy as described above in Note 20.A.

Aggregate Fair Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)

BONDS $ 1,559,541,407 |§ 1,562,118,023 |§ 581,002,690 |$ 978,538,717 |$ 0% 0
CASH, CASH EQUIVALENT & ST

INVESTMENTS $ 282997279 |§ 282,997,279 |§ 282,997,279 |$ 01$ 0% 0

TOTAL $ 1,842,538,686 |§ 1,845115302 |§ 863,999,969 |$§ 978,538,717 |$ 01% 0

D.

Not Practicable to Estimate Fair Value: Not applicable

Note 21 — Other ltems

No significant changes

Note 22 — Events Subsequent

On October 25, 2017, the Company and its affiliates entered into an aggregate excess of loss reinsurance agreement with Bellemeade Re 2017-1 Ltd.
(‘Bellemeade III"), a special purpose reinsurance company domiciled in Bermuda. The Bellemeade Ill agreement provides for up to $368.1 million of
aggregate excess of loss reinsurance coverage at inception for new delinquencies on a portfolio of in-force policies issued between January 1, 2017 and
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June 30, 2017. For the coverage period, Bellemeade IIl will cover $368.1 million in excess of $165.7 million of aggregate losses. The coverage amount
decreases over a ten-year period as the underlying covered mortgages amortize.

Bellemeade |ll financed the coverage through the issuance of mortgage insurance-linked notes in an aggregate amount of approximately $368.1 million to
unrelated investors (the “Notes”). The maturity date of the Notes is October 25, 2027. The Notes will be redeemed prior to maturity upon the occurrence of a
mandatory termination event or if the ceding insurers trigger a termination of the reinsurance agreement following the occurrence of an optional termination
event. All of the proceeds paid to Bellemeade IIl from the sale of the Notes were deposited into a reinsurance trust for the sole benefit of the ceding insurers
as security for Bellemeade IlI's obligations. At all times, funds in the reinsurance trust account are required to be invested in high credit quality money market
funds.

On October 11, 2017, the Wisconsin Office of the Commissioner of Insurance approved the Company's request to pay a schedule interest payment of
$2,439,914 on its outstanding surplus note.

Note 23 - Reinsurance

C. Reinsurance Assumed and Ceded and Protected Cells:
(1) The following table summarizes assumed and ceded unearned premiums and the related commission equity at the end of the current

quarter:
Assumed Reinsurance Ceded Reinsurance Net
Premium Reserve | Commission Equity | Premium Reserve | Commission Equity | Premium Reserve | Commission Equity

a. Affiliates $ 229,071,341 |$ 0% 98,469,850 |$ 0 |$ 130,601,491 |$ 0
b. All Other 0 0 8,230,569 0 (8,230,569) 0
c. Total $ 229,071,341 |$ 01($ 106,700,419 |$ 0 |$ 122,370,922 |$ 0
d. Direct

Unearned

Premium

Reserves $ 99,972,145

(2)  The Company has no additional or return commission as a result of existing contractual arrangements.
(3) The Company does not use protected cells as an alternative to traditional reinsurance.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions?
Yes[ ] No[X]

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves for losses and loss adjustment expenses (‘LAE”) as of December 31, 2016 were $36.4 million. As of September 30, 2017, $162.3
million was paid year-to-date relating to incurred losses and LAE attributable to insured events of prior years. Reserves for losses and LAE for
prior years as of September 30, 2017, were $159.8 million and correspond to $11.8 million, or 7.6%, of favorable prior-year development since
December 31, 2016. The $11.8 million is based upon the Company’s re-estimation of unpaid claims and ongoing analysis of recent loss
development trends and economic trends, including real estate market and unemployment rates, and their effect on recent claim rate and claim
severity experience.

In addition, loss reserves increased pursuant to various intracompany reinsurance agreements the Company entered into as of July 2017. See
Note 10 for additional information.

Note 26 - Intercompany Pooling Arrangements
Not applicable

Note 27 - Structured Settlements

Not applicable

Note 28 - Health Care Receivables

Not applicable

Note 29 - Participating policies

Not applicable

Note 30 — Premium Deficiency Reserves

In accordance with SSAP No. 58 and SSAP No. 53, Property Casualty Contracts — Premiums, the Company recognizes a premium deficiency
reserve (‘PDR”) by recording an additional liability for the deficiency, with a corresponding charge to operations when the anticipated losses,
LAE, and maintenance costs exceed the recorded loss reserve, unearned premium reserve, contingency reserve, and any future installment
premiums on existing policies. The Company performed a PDR analysis as of September 30, 2017 and determined that it did not have to
record a liability related to PDR. The Company considers interest income in connection with its PDR analysis; accordingly, anticipated
premium and loss cash flows are discounted using the Company’s pre-tax book yield.

Note 31 - High Deductibles
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Not applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable

Note 33 - Ashestos/Environmental Reserves

Not applicable

Note 34 - Subscriber Savings Accounts

Not applicable

Note 35 — Multiple Peril Crop Insurance

Not applicable

Note 36 — Financial Guaranty Insurance

Not applicable
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9.2
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10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

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 an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of 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.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

0

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?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

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

By what department or departments?
Wisconsin Office of the Commissioner of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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 period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

If the 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

Yes[ ] No[X

2/31/2015

1 NAT]

1

2/31/2015

06/12/2017

Yes[ ]
Yes [X]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

N/A[X]
NAT ]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

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?

(=20 ")

o

Compliance with applicable governmental laws, rules and regulations;

o

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

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Qo7

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
)
)

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

Yes [X

Yes|[ ]

Yes|[ ]

Yes [X

1 No[]

No[X]

No[X]

1 No[]
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10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 26,494,186 28,522,610
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 26,494,186 $ 28,522,610
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

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

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

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

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

17.1 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
Bank of New York Mellon One Mellon Center - Room 1072, Pittburg, PA 15258

17.2 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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

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

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

17.5 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. 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
Arch Investment Management, LLC A

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
129060 Arch Investment Management, LLC SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
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[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[X] NoJ[ ]
If yes, give full and complete information thereto:
See Note 10.
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
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
Affiliates
15873........... |42-0885398.......... United Guaranty Residential Ins Co. NC.... .| Authorized
26999........... 42-0994960.......... United Guaranty Mtg INAemNity CO...........ourrurienrirrinircirriisisceneeseeeeiseese s sssssessesenens NC Authorized
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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
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. 1,765,396 | ..oooovrrrerrnnnn885,192 | 196,082 | i 148,748 | e 271,232 | i 354,070
2. Alaska.......coooooierierineinnn. AK|....... L.... 2,656,317 | covevrierreenn 3,073,122 | e 814,301 | i 616,872 | 1,322,402 | ..oovrrrrnn. 1,754,221
3. ANZONA.. AZ|.... Lecoo [ e 6,937,110 | cooviiereenn 2,260,845 | i 86,298 | e 411793 | 1,029,657 | ..ovovveereririinaes 679,112
4.  Arkansas 1,262,442 | ..oovvriireeeern516,516 | i 182,771 | e 37,371 | e, 417,529 | oo 269,421
5. California.......c..coocurerrnernenenad CA|... L... L ATB17,358 | 9,893,797 | 27,231 | 0 755,665 | 2,338,727 | oo 1,684,201
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livoo [ e 4822318 | oo 2,337,292 | e 8T A3 | bl ATAT | e 260,086 | ...coovvrvriirrinne 313,234
7. Connecticut 1,884,569 | ...coovvrvrireeneeen 779,757 | i 168,668 | o0 270,042 | e 748,084 | .oovovinn. 736,390
8. Delaware 824,010 | .oovevereienreeenn264,602 | o0 |0 | 56,970 | .ovvveverererins 80,859
9. District of Columbia................ DC|..... Lecoo | o 926,626 | ...coovrvrrrreneeen 21,507 | oicrreireenenn(66) | i | 45,738 | oo 48,679
10.  Florida......cocoveeerierierieeiiens ...12,247,945 5,061,278 | ..oovvrrirenes 5,386,080
11.  Georgia ..6,919,112 . .1,678,732 ...1,623,224
12, Hawaii....o.ooooreireeireieens 394,220 | oo 179,564 | e 87,883 | 321,189 | 287,040 | ..o 905,905
13. 3,411,968 | oo 2,437,789 | 023,689 | 218,006 | e 390,425 | oo 200,754
14. ..7,531,909 .451,249 ..1,039,036 | .. 1,728,428 1,739,077
15. 5,280,598 306,021 259,835 | ..o, 819,632 | oo 669,592
16, 1OWA. oo A ... Livoo [ s 4,379,164 209,289 282,719 | oo 913,701 | o 796,698
17, Kansas.......ooneeneveneeeneineens KS|....... L... 3,541,436 | .ovvirenrnn 2,298,884 | i 247,895 | o BATO2 | 693,940 | ..o 618,405
18.  Kentucky.......cooovernernrinnis KY ... Lecoo | o 1,965,161 | .oovovrrrerereeenn 780,357 | i 98,556 | i 118,643 | e 231,226 | oo 221,290
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Levoo [ o 1,906,743 | ..ccoovvvrirrnnn 1,115,844 | o 231,835 | oo 130,551 | 786,217 | covvveerrcrienene 773,295
20, Maine.....oooververiieiieiieiiens ME ... Lo | o 1,070,710 845,941 171,463 | e 79,307 | e 678,918 | .o, 1,004,051
21, Maryland.......ccoconerimrinrinnnns MD ... L.... 7,551,233 660,686 1,064,183 | ..coovvvvirinne 1,962,715 | oo 2,734,195
22.  Massachusetts..........ccc.coevennee MA| ... Lo [ e 9,303,744 | .oovvrne. 4,610,901 | oo 440,424 | ..o 671,171 | oo 2121474 | oo 2,242,441
23. Michigan.........cccoevevmvrrerieninnns MI ...12,481,987 14,512,686 476,555 811,948 | ..oovvernne, 2,315,336 | ..oorrerrieinnns 1,632,559
24, Minnesota.........c.covevnrierreennee MN |....... Levoo | o 7,082,980 | .ooovrviinnnn. 4,821,188 489,868 1,073,996 | e 1,787,434 | oo 1,721,886
25, MisSISSIPPI....rvoreerererierreneeesMS | oL | e 544,601 | ovverrrererneenn 320,177 | o 25198 | oo 12,402 | e 137,198 | oo 190,909
26.  MiSSOU....oourvvrrrrrrrieiineens 4,981,119 365,907 | oo 317,579 | s 805,067 | ..oovvvrrvrrrrnenne 594,653
27. Montana........c.cccoevvervnrirerinnns 276,183 234,714 | o83 | i 0 | e, 51442 | v 36,629
28.  Nebraska.........cccoocmrenniirniines 1,335,957 | covvoierieinnas 841,489 | .ooovvveireineennnn(332) | 27,828 | 206,356 | ..o 29,223
29. Nevada.......cooovmrvmrrnrrniinnes 1,348,414 518,788 | .oovvevrerrernn 027,449 | . 534,269 | e 925,551 1,459,903
30. New Hampshire... .1,951,721 1,323,225 56,421 ....337,723 ..462,538
31, New Jersey.....ccomvmrenevnnnn. 4,572,429 512,850 2,058,007 2,421,067
32, New MeXico........ccouwvnrrenniennee 1,479,036 240,192 | oo 333,149 | 467,520 | ..o 701,878
33.  New York..... ..5,359,384 ..992,098 .3,660,269 4,582,097
34, North Carolina.........cccevvvunen. 9,243,939 130,914 | oo 169,084 | oo 951,641 | cooovveeeeinnne 784,461
35. 302,408 | oo 110,685 | 0 [ 22,217 | 60,533 | oo 57,484
36. .7,731,990 ..617,596 . 2,282,223 2,514,153
37.  Oklahoma.......c..cooveevverreenee . OK | oL | e 1,804,647 161,078 | oo 135,977 | e 612,240 | ..o 442,436
38, 0regon.....ocneenmrnmeennenneens OR |l | e 4,701,634 | .o 1,825,604 | oo 225,017 | v 114,886 | s 537,599 | oo 821,610
39.  Pennsylvania.......cccooeoeenened PA | oLt | oo 5,708,650 | ..ovrvrrernne. 3,249,963 640,522 2,533,489 | ..o 2,928,252
40. Rhode Island 1,952,685 1,315,698 | ..o 48,482 | 231,728 | 562,973 | cooovreerririenene 747,223
41.  South Carolina..........ccooconvuennee SC....... Lo [ e 4,496,829 | ..o 2,083,348 | ..o 32,831 | 104,066 | 937,426 | coovven. 527,372
42.  South Dakota..........ccrevererennee SD|....... L... 762,451 368,870 | ..oovvvrrrrrnrrnerneirnennd0 | e 13,275 | e 71,905 | oo 0
43, TeNNESSEE......cccommvmrrmrierniinnes TN|....... L.... LT 767,484 | e 3,545,536 266,495 1,106,193 | oo 991,178
Y -V TR X e Lecoo [ e 13,656,546 | ....covverrnvnn. TASUTAT | o, 233,095 | ..o 48117 | e 2,665,782 | ..ovvvvcrrrines 2,219,720
45, Utah..occens UT|...... Lecoo [ s 4,313,162 | oo 1,621,535 266,119 149,607 | ..ooovvvvririenns 595,089 | ..ovverririinnn. 699,646
46.  Vermont.........cooeeveeveeriennn. VT ... L.... 793,080 732,080 | .oovverveiiierenn 94,533 | 222,841 | 471,827 | v 483,756
47, Virginia.....ocoeceeeeeenneeneeenieeens VA|...... Lecoo [ e 9,690,329 | ...ooorrriienn. 5,146,926 | .....occeeee0ee0333,929 | 512,822 | 967,677 | cooovveervrrrrennne 853,922
48.  Washington..........cccceevrerennes WAT....... L... 5,069,075 | ..vovveerernn 3,979,639 | i 318,279 | ii.834,925 | 1,101,618 | oo, 1,430,658
49.  West Virginia..........cocoooevenen. WV |....... L.... 297,729 221,384 A07 | 120,667 | e 188,687 | oo 162,120
50.  WiSCONSIN.......vvvrerererierirriranes WI....... Levoo [ v 12,004,586 | ....ccooovvvvneen. 9,662,318 | .oooevvvernne. 1,337,253 | oo 1,414,636 | .ooovvvveenen. 3,269,589 | ...ovvvnirnnn 4,015,269
51. Wyoming 222,291 20,811 | e 216,747 | o 248,122
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............ .
59, TotalS.....oovevierireneieseies (a)....52 137,823,868 | ................14,436,565 | .................21,983,644 | .............55,811,713 | ..cc.ccenuuue. 58,805,457
DETAILS OF WRITE-INS
58001, ..o | e XXX ] oo (U TN [0 R 1 R 0
58002. ..o | e XXX ] e (U TN [0 TR 0 R 0
58003. ....ooeereeeereeieeeeeieeeeses e | s XXX ] o LV TN [0 T [0 T (0 (VI 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | oo 0 | o 0 | o 0 [ o 0 [ e 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... ) S 0 [ oo [0 R 0 [ oo [0 O 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.

Insert the number of D and L responses except for Canada and Other Alien.

(@)

Q10
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SCHEDULE'Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Arch Capital Group Ltd
(a Bermuda company)

98-0374481

Arch Risk Transfer Alternative Underwriting
Services, Ltd.

(a Bermuda company)
98-0389546

(a Bermuda company)
98-0389553

; f |
Arch International
Services Inc.

(a Delaware corporation)

02-0576800 27-0687834

Arch Global Services Inc.
(a Philippines.
corporation)
98-1031826

Arch Reinsurance Ltd.
(a Bermuda company)
98-0493884

Arch Capital Services Inc.
(a Delaware corporation)

Foamowa

—

Arch Investment
Management Ltd.
(a Bermuda company)
98-0602504

Arch Global Services
Holdings Ltd

(a Bermuda company)
98-1271381

Alternative Re Holdings
Limited Arch Ui

(a Bermuda company)
98-0389551

ers at Lioyd's
(South Africa) (Pty) Ltd
(a South Africa company)

Arch U

Lloyd's Ltd

(a UK company)
98-0705201

Alternative Re Limited

T 426746

Arch Financial Holdings
Europe I Limited
(an Ireland company)
98061648

‘Arch Financial Holdings
Europe 11 Limited
(an Ireland company)
98-0616491

rch Capital Holdings Ltd.
(a Bermuda company)

Arch Ui at
Lloyd's (Australia) Pty
Ltd 98-0399846

(an Australia company)
98-1006574

Foomon

‘Arch Financial Holdings

Europe 111 Limited

(an Ireland company)
98-1243751

Foomote Foomote 6

(a Bermuda company)

98-0625844
AA-3190779

Axiom Underwriting
Agency Limited
(a UK company)

Arch Investments I LLC
(a Delaware limited
liability company)
80-0417273

Arch Capital Group (U.S.) Arch Financial Holdings
Arch Underwriting Inc. V.

Agency (Australia) Pty.
Ltd

(a Delaware corporation) (a Netherlands company)
06-1424716 98-0616493
(an Australia company)

Arch Mortgage Risk
Transfer Holdings Inc.
(a Delaware corporation)

Arch Risk Partners Ltd
(a UK company)
98-1033176

Gulf Re Holdings Limited
(a Jersey (Channel
Islands) company)

98-1364912

247340

Thomas Underwriting
Agency L
(a UK company)

Idlemear Holdings
Limited

(a UK company)

Notes:

Unless otherwise indicated, ownership percentage of subsidiary companies is 100%. Third party entities which are less than 50% owned by an Arch company are not shown on this chart.
Footnote 1: Arch Financial Holdings Europe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc.

Footnote 2: Arch Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc. 7 company)
Footnote 3: Arch Underwriting Agency LLC is a managing member of, and has a 51.02% interest in Construction Risk Underwriters, LLC.

Footnote 4: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch Reinsurance Ltd. Escritorio De Representacao No Brasil Ltda.
Footnote 5:  Arch Underwriting at Lloyd's Ltd owns 75% of Axiom Underwriting Agency Limited.

Footnote 6: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.

Footnote 7: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling interest s held by a third party investor.
Footnote 8: United Guaranty Residential Insurance Company is owned 75.03% by United Guaranty Corporation and 24.97% by United Guaranty Residential Insurance Company of North Carolina.
Footnote 9:  Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC.

Key: For each entity, the company name (jurisdiction), FEIN # (where applicable) and NAIC # (or equivalent number if applicable) are listed.

Alwyn Insurance
Company Limited
(a Gibraltar company)
98-1244441

Arch Re Facultative
Underwriters Inc.
(a Delaware corporation)
65-1302027

Arch Reinsurance
Company
(a Delaware corporation)
06-1430254

‘Arch Insurance Group Arch U.S. MI Holdings Arch Credit Risk Services
Inc. Inc. Inc.

(a Delaware corporation) (a Delaware corporation)
43-0071887 46-1950584

(a Delaware corporation)
32-0539209

10348

r
First American Service

Arch Insurance Company Arch Insurance Solutions

Arch Underwriters Inc.

o Arch Mortgage Guaranty United Guaranty LI o ey
(a Delaware Company Corporation
43-0990710 (a Missouri (aDelaware 98-0611448
47-5374395 oo PR aware corpor L|  (awisconsin company) (aNorth Carolina
A 39-1080973 company)
18732 13-3082127

Foomonz

Arch Specialty Insurance Arch Underwriting Foonote s Arch Insurance Company

Arch Mortgage Insurance

Arch U.S. MI Services

Arch Excess & Surplus ‘Arch Insurance Canada ‘Agency Inc Agency LLC Company. wne. (Europe) Limited
Insurance Company Lid (a Missouri corporation) (aDelaware timited | || cawisconain company) | | aDetaware (@ UK company)

(a Missouri corporation) (a Canada company) 43-0990709 liability company) 36.3105660 H6.1050957 United Guaranty United Guaranty 98-0413940

Arch Reinsurance Europe

Arch Mortgage Risk
Transfer PCC In
(a District of Columbia
protected cell captive
insurer,
47-4121100

Australia Pty Ltd
(an Australia company)
98-1305287

‘Arch Financial Holdings

Gulf Reinsurance Limited
(a Dubai International

Financial
company)

98-1365176

Arch Global Services
(Cyprus) Ltd
(a Cyprus company)

Arch Investment

Property Holdings Ltd.

(a Bermuda company)
98-1350243

Arch Investment
Holdings (Cyprus) Ltd
(a Cyprus company)
98-1365007

Arch Re Accident &
Health ApS

(a Denmark company)
98-0585481

Arch Syndicate
Ltd

(a UK company)

Arch LM1 Pty Ltd
(an Australia company)
98-1244422

Benely Properties Limited
(a Cyprus company)

Arcozil Properties Limited
(a Cyprus company)

Arch Indemnity

(a Wisconsin company)

Insurance Company (a Missour corporation) Underwriters, LLc | || (& Wisconsin company) (a UK company)
(a Missouri corporation) 2545393 (a Minnesota limited 21 39-1968888 98-0704518
39-1128200 21199 liability company) 290114 10992 United Guaranty

Insurance Company
(a North Carolina

Arch Structured Mortgage.
Insurance Company

27-1013974

30830

Foomote 3 Arch Fulfillment ml company) (a North Carolina Arch Mortgage Insurance
Operations Inc. 56-1790793 Designated Activity
[| (apetaware corporation) 11715 ompany
47-1880511 I (an treland company)
98-1024362

United Guaranty Partners
Insurance Company
(a Vermont company)

Arch Capital Finance LLC
03-0358003

(a Delaware limited
liability company)

(an Ireland company)
98-1243732

United Guaranty
Services, Inc.
(a North Carolina
company)
56-1273575

Prévalois SAS
(a France company)

United Guaranty Foomte

Residential Insurance
(Ireland) Limited
H (a North Carolina |  cantretand company)
company) 98134123
56-0789396
16667

United Guaranty
Residential Insurance
Compan;

(a North Carolina

Foomoted

United Guaranty Credit
Insurance Company
(a North Carolina

United Guaranty.
Mortgage Indemnity

(a North Carolina
company)
42-0994960
26999

(a North Carolina
company)
56-0989041
16659

Arch Underwriters Europe
Limited

Arch Capital Finance

06-1521582 98-1089562 27-0800002 20266 Mortgage Insurance Mortgage Insurance AA-1120053 Arch Holdings
10046 caoaz Company Company of North I Ltd.
L (aNorth Carolina Carolina (a Bermudn companyy Varony Properties
Foamo 3 company) (a North Carolina ‘Arch M1 Asia Limited ) [ 0. 0705006 Limited
“Arch Specialty Insurance Arch Mortgage Assurance Arch Mortgage 56-1790794 company) “Arch Europe Insurance (a Hong Kong company) |  (acypruscompany)
Constraction Risk Company Reinsurance Company 11685 Services Ltd

Arch Investment Holdings
Ltd

(a Bermuda company)
98-0705598

1 Lt

Arch Investment Holdings
d.

Galozy Properties Limited
(a Cyprus company)

[l  (aBermuda company) Primantela Properties
98-1244244 Limited
Ll (acyprus company)
Arch Holdings

(a Bermuda company)
98-0705593

Ltd.

Coramono Properties
mite
L|  @cyprus company)

Escritorio De
Representacao No Brasil
Ltda.

(a Brazil company)
98-1245248

Foanoie 4

‘Arch Underwriters Ltd.
(a Bermuda company)

98-1244615

Arch Underwriters (Gulf)
Limited
(a Dubai International

Financial Centr




Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
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‘f Arch Capital Holdings Ltd. | ["Arch Investment Holdings 11} ‘Arch Underwriting at Lloyd's| Arch Investment Holdings 1| [ Arch Investment Holdings | | Arch Underwriting Agency |
| | Ltd | Ltd Ltd 1 Ltd. I L |
| | | I |
| (aBermudacompany) | | (aBermuda company) | (a UK company) (aBermuda company) || (aBermudacompany) | | (aDelaware limited |
| | I | | Il liability company) |
| | | | | |l 27-0800002 |
Fortress MSR Opportunities || Pinebridge Structured Pinebridge Structured CEMOF-A Co-Investment | | CEMOF-A AIV Co-Investors, ‘Axiom Underwriting Agency Special Credit Opportunities| [ Melody Capital Partners Construction Risk
und 1B L.P. Capital Partners Offshore I1-| Capital Partners Offshore 111 Partners, L.P. LP Limited (Parallel) I1, L.P. - Series A | | Offshore Credit Fund, L.P. Underwriters, LLC
Cayman . L A L.P. man Ccayman (a UK company) Cayman ayman Minnesota
98-1062634 9‘)5%'6"1'53"22 9;?2’:;"11 98-1026399 98-1068328 05547227 98-1078889 98-1140757 27-1013974
12.32% S5 5007 100.00% 100.00% 75.00% 100.00% 24.59% 51.00%
Carlyle Energy Mezzanine CEMOF 11-A Offshore Idlemear Holdings Limited Special Credit Opportunities
Opportunities Fund 11-A, L.P. Investors, L.P. " rioldings Limif Parallel) 11, L.P. - Series B
(a UK company)
man cayman 066555408 cayman
98-1221800 98-1221468 98-1078889
99.00% 100.00% 100.00% 9987%
Carlyle Energy Mezzanine . Thomas Underwriting
Opportunities Fund-A, L.P. CEMOF-A Investors |, LP Agency Lt
Ccayman (a UK company)
36-4684744 98-1014500 02391005
99.75% 100.00% 100.00%
CEMOF-A Investors 11, LP
Delaware
90-0910035
100.00%
(- T [ nsurance | T [ United Guaranty |
| Arch Reinsurance Company | || Areh Specaly Insurance | | Arch Reinsurance Ltd. | | Coporation T |
| iony| I | | | . I
| (a Delaware corporation)| | (a Missouri corporation) | | (aBermuda company) | | (aNorth carolina |
| 06-1430254 | | 36-2545393 | | 98-0493884 | | corporation) |
| 10348 | | | | | | 13-3082127 |
T
Capital Protection Insurance| Star America Infrastructure ADM Galleus Fund 11 Carlyle Asia Structured Emerging Beachfront Land BlackRock Asia Property Europe Property Fund IV Arch Financial Holdings Irving Partners Limited
Services, LLC nd, LP Convex Asia Fund Ltd Limited Credit Opportunities Fund- Club Investment L.P. Fund IV S.A SICAV-SIF Feeder S.A SICAV-SIF Europe 11 Limited Watford Holdings Lid Premia Holdings Lt Partnership
Delaware Delaware Cayman A, LP. Cayman f L Ireland Bermuda Bermuda North Carolina
22-3501803 45-1541916 98-10330244 cayman 98-0616491 56-1597551
98-1206356
49.00% 355% 65.34% 46.70% 015 39.60% 18.90% 1322% 100.00% 1L00% 23.00% 53.00%
HPS Principal Strategies - Templeton Strategic i
O castie Creciccapital | [ Monarch Capitl artners el Stategtes - | [ rempleton SUatedte Prévalois SAS Watord Re Lid. Premia Reinsurance Lid Premia Holdings Inc.
3 Delaware. Delaware Solutions Offshore, L.P. Asia (Cayman), L.P. France Bermuda Bermuda Delaware
90-1000837 98-1148405 Cayman Cayman
= 98-1139524 98-1056747
N 24.56% 16.44% S o007 50.00% 100.00% I 100.00% 100.00%
China Car Parks Investment W Hol K
e Oaktree Loan Fund 2x atord Holdings (UK) | wattord Insurance Company premia LV Ltd premia Solutions nc.
(Cayman) Ltd. imite Europe Limited aruda ot
GSayman yman United Kingdom Gibraltar
- 98-0549369
100.00% 100.00%

169% 1027% 100.00% 100.00%

Watford Holdings (U.S.) Inc.
Delaware
47-4532543

100.00%
Watford Services Inc.
Delaware

47-4444135

Note:

This chart shows ownership by Arch companies where (i) the percentage of issued securities or units issued to Arch is more than 10% (with the remaining securities or units issued to a third party) 10000%
or (ii) the ownership is 100% by Arch, but represents ownership in an entity formed for a particular investment purpose where

such investment entity has no operations other than to hold an investment. Each Arch entity is in a “dotted line” box with entities owned by it meeting the criteria set forth in the prior sentence in

“solid line” boxes below; there is no ownership relationship between “solid line” boxes.

Key: For each entity, the company name (jurisdiction), FEIN # (where applicable) and NAIC # (or equivalent number if applicable) are listed.

The figures in the chart are at December 31, 2016; such figures are updated on an annual basis in line with normal practices.
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

98-0374481.. | .ovreeenes 0. 947484 |NASDAQ ......... Arch Capital Group Ltd.........cooveereurrerrieneerereis BMU.......... UIP...ovveenee. NTA e NA s N/A............ NIA e
02-0576800.. | ..corvvevene. (01 I (0 Arch Capital Services INC........cc.covvrveerenrereerninnns DE............. NIA....cone Arch Capital Group Ltd.......cccoervverrrreirrnnenns Ownership......... ....100.000 |Arch Capital Group Ltd
98-0602504.. Arch Investment Management Ltd.................... BMU.......... NIA ... Arch Capital Group Ltd........ccccooverrerieiiriinnns Ownership......... ....100.000 | Arch Capital Group Ltd
98-0493884.. Arch Reinsurance Ltd..........ccocveereniinenceninnn. BMU.......... A Arch Capital Group Ltd Ownership......... ....100.000 |Arch Capital Group Ltd
98-1031826.. Arch Global Services InC..........cccceeveveereevennns PHL........... NIA.....cccoone. Arch Capital Group Ltd Ownership......... ....100.000 |Arch Capital Group Ltd
Arch Global Services (Cyprus) Ltd..........c.cc....... CYP.......... NIA....cccooone. Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Global Services Holdings Ltd........c....ccco..... BMU.......... NIA ..o Arch Capital Group Ltd.......ccccoeervvnrerrreirrrnnenns Ownership......... ....100.000 | Arch Capital Group Ltd
Arch International Services INC.........cccevevrirnnns DE....ccc..... NIA....ccoonne Arch Capital Services INC.........cocvvrivervriinnnns Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Risk Partners Ltd.... Ownership ....100.000 | Arch Capital Group Ltd

27-0687834..

98-1033176.. Arch Reinsurance Ltd

98-1244615.. | .... . | Arch Underwriters Ltd...... R ... |Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 | Arch Capital Group Ltd....
98-0705201.. Arch Underwriting at Lloyd's Ltd Arch Reinsurance Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd
Axiom Underwriting Agency Limited................... Arch Underwriting at Lloyd's Ltd.............ccoee.e. Ownership......... |...... 75.000 |Arch Capital Group Ltd

. | Idlemear Holdings Limited........... . | Axiom Underwriting Agency Limited. ....| Ownership......... |....100.000 |Arch Capital Group Ltd....
Thomas Underwriting Agency Limited Idlemear Holdings Limited.............ccccoevvevivnnee Ownership......... ....100.000 | Arch Capital Group Ltd

Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA ..o Arch Underwriting at Lloyd's Ltd.............cceee.e. Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Capital Holdings Ltd...........cccocevvviirieirenne BMU.......... NIA....ccoonne Arch Reinsurance Ltd.........ccccccoevievviinienenne Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Financial Holdings Europe | Limited.......... IRL............ NIA .o Arch Reinsurance Ltd...........cccooevvrnininnnnne Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Re Accident & Health ApS............cccocevuee DNK.......... NIA.....ccoone Arch Reinsurance Ltd Ownership......... ....100.000 |Arch Capital Group Ltd
Arch Syndicate Investments Ltd..............ccccouee.. GBR.......... NIA.....cccoone. Arch Reinsurance Ltd Ownership......... ....100.000 | Arch Capital Group Ltd
Gulf Re Holdings Limited .........cccocovvrrrererrnrnrenns JEY........... NIA..conne Arch Reinsurance Ltd...........ccccovveevnininnnnne Ownership......... ....100.000 | Arch Capital Group Ltd
Gulf Reinsurance Limited..........cccooevvieririinnnns ARE.......... A, Gulf Re Holdings Limited..........ccoccerevrerrireiennns Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Investment Holdings | Ltd..........cccccveneeeee BMU.......... NIA .o Arch Reinsurance Ltd...........cccooevvvninienenne Ownership......... ....100.000 |Arch Capital Group Ltd
Arch Investment Holdings Il Ltd............ccccoue BMU.......... NIA.....cccoone. Arch Reinsurance Ltd...........ccoceeeevievcnrinnnn, Ownership......... ....100.000 |Arch Capital Group Ltd
Arch Investment Holdings Il Ltd............cc.cc....... BMU.......... NIA....ccooe. Arch Reinsurance Ltd Ownership......... ....100.000 | Arch Capital Group Ltd
Arch Investment Holdings IV Ltd...........ccccoevee BMU.......... NIA....cooone Arch Reinsurance Ltd Ownership......... ....100.000 | Arch Capital Group Ltd
Watford Holdings Ltd.........ccccoververierrrniinicnnnns Arch Reinsurance Ltd.... Ownership......... | ... 11.100 | Arch Capital Group Ltd
. | Watford Re Ltd.................... cevereen 1AL ... | Watford Holdings Ltd .. | Ownership......... |....100.000 |Arch Capital Group Ltd....
Watford Holdings (UK) Limited Watford Re Ltd Ownership ....100.000 | Arch Capital Group Ltd
...... Watford Holdings (U.S.) INC.....cvvvvevveiririieiiinas Watford Holdings (UK) Limited

98-0399846..
98-0616488..
98-0585481..
98-0652764..

98-0705596..
98-0705598..
99-1244244..
98-0705593..

Ownership ....100.000 | Arch Capital Group Ltd
...... . . L0 . . | Watford Insurance Company Europe Limited.... .. | Watford Holdings (UK) Limited. .... | Ownership......... |....100.000 | Arch Capital Group Ltd....
...... Watford Services INC........cccevvveervicreeeeeinnen, Watford Holdings (U.S.) Inc...........c.ccceuueveeeen. | Ownership ....100.000 |Arch Capital Group Ltd

Arch Reinsurance Ltd. Escritorio De
0o e [ S 99-1245248.. | ................ (0 I (01 Representacao Ltda. BRA.......... NIA....ccoone Arch Reinsurance Ltd...........ccoeeevevicvenienennn, Ownership......... ....100.000 |Arch Capital Group Ltd...........cccvvvereerverererecrenns | e N........ [0 R

O [ et [0 S 98-1006574.. | .cocovvvenen. (V1 I (0 Arch Underwriting at Lloyd's (Australia) Pty Ltd. [AUS.......... NIA....cccoonne Arch Underwriting at Lloyd's Ltd............c.cc..... Ownership......... ....100.000 |Arch Capital Group Ltd........c.cccovvverrerrerererrcenn | e N...... [0S

Arch Underwriting Managers at Lloyd's (South
0o e [ S 98-0704956.. | .....c0cvevee (0 I (01 Africa)(Pty) Limited ZAF........... NIA.....ccooone. Arch Underwriting at Lloyd's Ltd..............cocv... Ownership......... ....100.000 |Arch Capital Group Ltd........cccccovrvervrverireriieans | o N........ [0 R
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0...... 80-0417273.. | .... . | Arch Investments | LLC............ccc.co... ..|NIA.... . | Arch Capital Holdings Ltd. .. | Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... 98-0616491.. Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd Ownership......... ....100.000 |Arch Capital Group Ltd...........ccovvrerrerrirererennnn.
0...... 98-1243751.. Arch Financial Holdings Europe Il Limited Arch Reinsurance Ltd...........cccoovvvrvncininnnnne Ownership......... ....100.000 | Arch Capital Group Ltd........cc.cocorerrrrrrnrrrernenne
0...... 98-1244422.. | .... . |Arch LMI Pty Ltd.....oocveecceee, . | Arch Financial Holdings Australia Pty Ltd........ Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... 98-1305287... Arch Financial Holdings Australia Pty Ltd......... Arch Financial Holdings Europe IIl Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccocrerrrrrenerrinrenne
0o e [ S— 47-3497583.. Arch Mortgage Risk Transfer Holdings Inc Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 [Arch Capital Group Ltd..........ccccoovverirecrerernen.
O [ et [0 S 47-4121100.. Arch Mortgage Risk Transfer PCC Inc............... A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 |Arch Capital Group Ltd........c..ccovvererrirerrerennnn.
LTS TR [0 S 98-0616493.. | ...cvvvueee. (01 I (0 Arch Financial Holdings B.V.........cccovvvivivnnnne NLD........... NIA ..o Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........cc.ccocorvrrrrrmrnrrrerrenne
Arch Mortgage Insurance Designated Activity
[0S USSR [0 98-1024362.. | ..ovvvvrnenes (010 (0 Company IRL............ A s Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd...........ccoovvererverererrcrenn | o N....... [0S
[0S TR [0 S 98-1243732.. | v, (01 I (0 Arch Underwriters Europe Limited............cc....... IRL............ NIA....cone Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevrvrerrrurninrnnens | o N........ [0S
Arch Reinsurance Europe Underwriting
0ueeee [ ettt (O 98-0611448.. | ...cvvovvvene (V1 I (0 Designated Activity Company IRL............ A Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeveererrurreninens | e N........ [
0o e [ S 06-1424716.. | ..covvvvvee (01 I (01 Arch Capital Group (U.S.) INC....c.cooevvvriirciriirnne DE........ NIA.....cccoone Arch Financial Holdings Europe | Limited........ Ownership......... | ...... 90.000 [Arch Capital Group Ltd..........cccceeveerriveererenns e N........ [0 R
Arch Reinsurance Europe Underwriting
LTS TR [0 S 06-1424716.. | covovvevnee. (V1 I (0 Arch Capital Group (U.S.) INC....ovvrvrrrrrrerrinn. DE............. NIA ... Designated Activity Company Ownership......... [ ... 10.000 |Arch Capital Group Ltd.........cccevererrerverrrnrnnnns | cones N........ [0S
O [ e [0 S 98-0389546.. | .....ccceuce.. (V1 I 0].. Arch Risk Transfer Services Ltd.........c..cccocunee. BMU.......... NIA....ccoonne Arch Reinsurance Ltd Ownership......... ....100.000 | Arch Capital Group Ltd..........cccvrrerrererererrennn | e N........ [0S
LTS TR [0 - 08-1244441.. | oo (V1 I 0].. Alwyn Insurance Company Limited.................... GB............ A s Arch Financial Holdings B.V..... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccoeererererrurrernennns | o N........ [
Arch Reinsurance Europe Underwriting
O [ e [0 S 98-0413940.. | ..oocveveven. (01 I (0 Arch Insurance Company (Europe) Limited....... GBR.......... A, Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd..........cccovvererrerererreenn | o N....... [0S
. |06-1430254.. Arch Reinsurance Company...........ccccoereverniens Arch Capital Group (U.S.) INC..c..cvvvvercrirerrnne, Ownership......... ....100.000 |Arch Capital Group Ltd........c.cccovrerrerrrrerrerrennn.
47-5374395.. Arch Underwriters INC.......c.ccveveeriveieenieneenenns Arch Reinsurance Company...........cc.cccrreeenee Ownership......... ....100.000 | Arch Capital Group Ltd.........ccocrrrrrrrinrnrineenne
98-0389553.. Alternative Underwriting Services Ltd................ Arch Risk Transfer Services Ltd....................... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccecevrererrrccrerernnen.
98-0389551.. Alternative Re Holdings Limited......................... Arch Risk Transfer Services Ltd............cccc...... Ownership......... ....100.000 |Arch Capital Group Ltd........c..ccovverrerrirerrerennnn.
98-0704518.. Arch Europe Insurance Services Ltd.................. Arch Insurance Company (Europe) Limited..... Ownership......... ....100.000 | Arch Capital Group Ltd........cccovcrvrrrrrnrnrrrerrenns
65-1302027.. Arch Re Facultative Underwriters Inc................. Arch Reinsurance Company..........cccccceevvrennns Ownership ....100.000 |Arch Capital Group Ltd........cccccvrerrerrirerrerrinnn.
43-0971887.. | .... . | Arch Insurance Group Inc . | Arch Capital Group (U.S.) Inc... ..| Ownership......... |....100.000 |Arch Capital Group Ltd....
22-3501803.. Capital Protection Insurance Services, LLC ...... Arch Reinsurance Company...........c..cccuevevnnas Ownership......... | ...... 49.000 |Arch Capital Group Ltd..........ccoevvevervieriiiicnnne
O [ e [0 S 98-0625844.. Alternative Re Limited..........ccooevvieieriiieienne Alternative Re Holdings Limited............c.......... Ownership......... ....100.000 |Arch Capital Group Ltd........c..cccvvverrerrirerrerennn.
LTS TR [0 S 27-0800002.. Arch Underwriting Agency LLC.........cccoonvvnnenee Arch Insurance Group INC.........cccvevreereerrernenne Ownership......... ....100.000 | Arch Capital Group Ltd........cccocorvrrrrrrnrrrerrenne
O [ e [0 S 43-0990709.. | ..oovvvrrrrnns (V1 I (0 Arch Specialty Insurance Agency Inc................. Arch Insurance Group INC........cccoverevrieniennens Ownership......... ....100.000 |Arch Capital Group Ltd........ccccevrvrrerrrrrrreirennn.
1279 | Arch Capital Group (U.S.) Inc. [11150... |43-0990710.. | ..ccoevvrenne. (01 I (0 Arch Insurance Company ..........cc.coerreevenrerrennns MO............ A Arch Reinsurance Company...........cc.cocrereuenns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevrereerrrererrnrnnens | o N........ [0S
O [ e [0 S 43-1053031.. | cooevvervrrnes (01 I (0 First American Service Corporation................... MO............ NIA....ccoonne Arch Insurance Group INC.........cccceevevrieeiennee. Ownership......... ....100.000 |Arch Capital Group Ltd..........cccovverrerveererrennn | e N........ [0S
0ueeee [ ettt (O 27-1013974.. | oo (010 (0 Construction Risk Underwriters, LLC................. MN....ooeev. NIA ..o Arch Underwriting Agency LLC..........ccccocneuneee Ownership......... |...... 50.000 | Arch Capital Group Ltd........ccoververeereernencnnens | o N........ [
0...... Arch Capital Group (U.S.) Inc. | 10946... |06-1521582.. | ................ (01 I (01 T Arch Excess & Surplus Insurance Company...... MO............ A, Arch Insurance COMpany ..........c.cccoeveveurivennes Ownership......... ....100.000 | Arch Capital Group Ltd...........cccouvererverererrcren | o N....... [0S
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
1279 | Arch Capital Group (U.S.) Inc.{21199... |36-2545393.. | ...cccocceeeee0 | o0 e Arch Specialty Insurance Company................... MO........... A, Arch Insurance COmpany...........ccoevvereurivennes Ownership......... ....100.000 |Arch Capital Group Ltd..........cccovvererverererrcrenn | e N....... [0S
1279 | Arch Capital Group (U.S.) Inc.|30830... |39-1128299.. | .....ccocceeee0 | vrvivivieenn0 e Arch Indemnity Insurance Company................. MO......cc.... A, Arch Excess & Surplus Insurance Company.... | Ownership......... ....100.000 | Arch Capital Group Ltd
[0S [ 45-5366880.. | ..oovrrrrenec0 | cerrrieeennn0 e Arch Insurance Solutions INC...........ccceereerrienncn. DE............ NIA. ... Arch Insurance Group INC.........ccccveurereeneirnenne Ownership......... ....100.000 |Arch Capital Group Ltd
O | e [0 S 98-1089562 . Arch Insurance Canada Ltd............cccccoevevrrnnnen CAN.......... A, Arch Insurance COmpany...........ccoevveevrvrerennes Ownership......... ....100.000 | Arch Capital Group Ltd
O | e [0 S 46-1950584.. Arch U.S. MI Holdings INC........covvvereiriiirieienne DE............. NIA....ccoonne Arch Capital Group (U.S.) INC..c.covvvercrirerrnen, Ownership......... ....100.000 | Arch Capital Group Ltd
0...... 46-1950584.. Arch Capital Finance LLC Arch U.S. Ml Holdings INC......c.ovvovververrinirnenees Ownership ....100.000 |Arch Capital Group Ltd
0...... 46-1950257.. | .... . |Arch U.S. MI Services Inc... . | Arch Mortgage Insurance Company. ....| Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... 47-1880511.. Arch Fulfillment Operations Inc. Arch U.S. Ml Holdings INC.........ccoeviverririnnnes Ownership......... ....100.000 | Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.|40266... | 36-3105660.. | ........cccce0.0 | coervivieee0 o Arch Mortgage Insurance Company................... Wl RE....cccvenne Arch U.S. Ml Holdings INC........ccccovvrivereinirnnes Ownership......... ....100.000 | Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.|18732... {39-1080973.. | ...ccceeveeee0 | o Arch Mortgage Guaranty Company. Arch U.S. Ml Holdings InC.........cccccoevevrirerennnen. Ownership......... ....100.000 |Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.{29114... |95-2621453.. | ..cceveeeeren0 | crerevieeeen0 e Arch Mortgage Assurance Company................. Wl A Arch U.S. Ml Holdings INC........cccoevvrvvereriernes Ownership......... ....100.000 |Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc. [10992... | 39-1968888.. | .....cccceeen0 | ovivrvecennc0 | oo Arch Mortgage Reinsurance Company.............. Wl A, Arch Mortgage Assurance Company............... Ownership......... ....100.000 |Arch Capital Group Ltd
0...... Arch Investment Holdings (Cyprus) Ltd.............. CYP.......... NIA.....ccoone Arch Investment Property Holdings Ltd............ Ownership......... ....100.000 |Arch Capital Group Ltd
0...... Arch Investment Property Holdings Ltd.............. BMU.......... NIA......ccoo... Arch Global Services Holdings Ltd................... Ownership......... |...... 94.060 |Arch Capital Group Ltd
0...... Arch Investment Property Holdings Ltd.............. BMU.......... NIA ..o AFP Capital Management Limited.................... Oownership......... [ .o 5.940 | INIVIAUAIS.......ocvevreeeicireeeeee e
0...... . | Arch Capital Finance (Ireland) Limited . | Arch Financial Holdings Europe Il Limited....... Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... Benely Properties Limited.............cccocvvrirnennn. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd
0...... Arcozil Properties Limited.............cccoevvvieririennns Arch Investment Holdings (Cyprus) Ltd............ Owership........... ....100.000 |Arch Capital Group Ltd
0...... . | Varony Properties Limited... . | Arch Investment Holdings (Cyprus) Ltd............ | Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... Galozy Properties Limited...........ccocoverrerrenrenen. Arch Investment Holdings (Cyprus) Ltd............ Ownership ....100.000 | Arch Capital Group Ltd
O | e [0SO USRUSRRRRSR IPURRRRTORRRON | ISR Primantela Properties Limited............cccocovvvvennes Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd
[0S [0SO UURSRRRRPVRN ISP B SRS Coramono Properties Limited...........c.ccocreneenee. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd
O [ e [0 S 13-3082127.. | voeveeveeeen0 | a0 e, United Guaranty Corporation..............ccecvevee. Arch U.S. Ml holdings INC......cccoovvevrvverriirnes Ownership......... ....100.000 | Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc. [11685... |56-1790794.. | ...cocccecevee0 | v | oo United Guaranty Mortgage Insurance Company |NC............. A United Guaranty Corporation............c..cce.vern. Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeereverrrrerernrnnens | o N........ [0S
United Guaranty Mortgage Insurance Company
1279 | Arch Capital Group (U.S.) Inc. [ 11740... |56-1790796.. | ...coccoeceeen0 | oviviivicennd0 | oo of North Carolina NC...coooveenee A s United Guaranty Corporation...........c..c.cceeue.. Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccoeveeereenrureerninens | o N [
1279 | Arch Capital Group (U.S.) Inc.|11715... |56-1790793.. | ..coeoveeeree0 | o0 e United Guaranty Insurance Company................ NC..oovvreen A, United Guaranty Corporation.............ccccceunne Ownership......... ....100.000 | Arch Capital Group Ltd..........cccovverreverererrennn | e N........ [0S
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
1279 | Arch Capital Group (U.S.) Inc.| 11463... |03-0358003.. | ................ (V1 I (01 T United Guaranty Partners Insurance Company. |VT............. A, United Guaranty Corporation..............c.cceune Ownership......... ....100.000 |Arch Capital Group Ltd..........cccovvererverererrcrenn | e N....... [0S

...... NA..oiirrneinrinrinnneissinninnns | Ovvveeees [56-1273575.. | covvvveeenl0 | o0 [, | United Guaranty Services, Inc.........ocveveeveevvecee [NCoc. | JAn.oe..e..... | United Guaranty Corporation............c.ccc.eeee... | OWnership......... | ....100.000 |Arch Capital Group Ltd..........cccoervrerrrerrnrinnenns [ coeeeNevieiinn | O

United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16667... | 56-0789396.. | ................ (010 (0 Company of North Carolina NC...cooovvenee A s United Guaranty Corporation...............cccceeue.. Ownership......... |...... 24.970 | Arch Capital Group Ltd.........cccovvrvereeneernenenenns | o N.oeen. [
United Guaranty Residential Insurance United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc.| 15873... |42-0885398.. | ................ (01 I (01 T Company NC..ooveveene A Company of North Carolina Ownership......... |...... 75.030 |Arch Capital Group Ltd........c.ccoovererriviereris [ e N....... [0S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc.| 15873... |42-0885398.. | ................ (V1 I (0 Company NC..oovvrrenn A, United Guaranty Corporation.............ccccenne Ownership......... ....100.000 | Arch Capital Group Ltd........ccccevreerrerrenrerennn | e N....... [0S

United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc. [40525... |56-1307714.. | ....cccevee.... (V1 I 0].. United Guaranty Credit Insurance Company..... NC...coovrenee Company Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeerererrrurernrnnens | o N........ [0S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. |26999... |42-0994960.. | ................ (01 I (0 United Guaranty Mortgage Indemnity Company |NC............. A Company Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevvverrrrurrenrnnns | o N........ [0S
United Guaranty Commercial Insurance United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc.| 16659... |56-0989041.. | ................ (01 I (01 Company of North Carolina NC...oeveeae A, Company Ownership......... ....100.000 |Arch Capital Group Ltd...........cccovvererverererecenns | o N....... [0S

1279 | Arch Capital Group (U.S.) Inc.| 13694... | 27-0550064.. | ................ (V1 I [0 Arch Structured Mortgage Insurance Company. [NC............. A, United Guaranty Corporation................cceuen. Ownership......... ....100.000 |Arch Capital Group Ltd..........cccovvererverererrcenn | e N....... [0S

..................................................... Ouverveees [ermrrmrneinnenneine | eeevrernerneeen0 | v [ eviereeincne. | Prévalois SAS.......ooovvevecevivecvesecnccneneneens | FRAGoo | NIA............... | Arch Financial Holdings Europe Il Limited....... | Ownership......... |......50.000 |Arch Capital Group Ltd..........ccccovvemrrermrnernnns [ eeelNeciris | O
Emerging Beachfront Land Club Investment

..................................................... [0 JSSSUSOUUUR UURSUUPSRRSORSPR ISURURPOUOORROR O N ISUUPURIPRRURORt | N UURTOUUPRPRRRRRPRRRRRS | BN o CYM..........|OTH.............. | Arch Reinsurance Ltd..............ccceceeverevrnneenn. | Ownership........ | ......40.000 | Arch Capital Group Ltd..........cceeerveervervcercerens | eorecNucicss [ (3) e

..................................................... Oueevvvenes [everrerrnnnnrnnins | vevvereinneen0 [ e e, | CEMOF-A Co-Investment Partners, L.P............ |CYM..........|OTH.............. | Arch Investment Holdings Il Ltd....................... |Ownership......... |....100.000 | Arch Capital Group Ltd........cc.coccrvrrrrrmrrrrmrnrens [ cereNuciriiec | (3o
Special Credit Opportunities (Parallel) II, L.P. -

..................................................... Oueeeeveees [ermemenneneerneine | eevrereerneenn0 [ v s | Series A CYM..........|OTH.............. | Arch Investment Holdings | Ltd........................ |Ownership......... |....100.000 |Arch Capital Group Ltd......c..coccoerrrrrrrrrrneenees | ceeecNevioai [ (3) e
Special Credit Opportunities (Parallel) II, L.P. -

..................................................... 0o [ everreeereenieees | vvvrieeennnnd v v | Series B CYM..........|OTH.............. | Arch Investment Holdings | Ltd........................ |Ownership......... |......99.870 | Arch Capital Group Ltd............ccceevrerrereeercerens | eerecNucoias [(3) e
Carlyle Asia Structured Credit Opportunities

...... Fund-A, L.P. CYM..........|OTH.............. |Arch Reinsurance Ltd............c..cccocoeesrerrvnnnnnnn. | OWnership........ |......99.000 | Arch Capital Group Ltd........ccoovererrerieieinnnns

...... Fortress MSR Opportunities Fund I BL.P..........|CYM..........|OTH.............. | Arch Capital Holdings Ltd Ownership......... |......12.330 | Arch Capital Group Ltd.........ccccocovrurrrrrinreneenen.

........ . | ADM Galleus Fund Il Limited .. | Arch Reinsurance Ltd.... .. | Ownership......... | ......47.000 |Arch Capital Group Ltd....

...... Convex Asia Fund Ltd..........ccoeerererrinreeinnne Arch Reinsurance Ltd Ownership......... |......65.340 | Arch Capital Group Ltd..........cccooovrvirririirrrinnas
Melody Capital Partners Offshore Credit Fund,

..................................................... O [ eveeeeveenrieiees | ceervrierenee0 [ eeciieiennd0 e | LP. CYM..........|OTH.............. | Arch Investment Holdings Il Ltd...................... |Ownership......... |......24.590 |Arch Capital Group Ltd............cccevevvrvevervevevees [ e N [ (3

..................................................... 0uveveeveees [ermermenninerneine | vevereeieeen0 [ v [, | Castle Creek Capital Partners V, L.P................. | DE.............| OTH.............. | Arch Reinsurance Ltd.............c.cccccoeurvvneenennnne | Ownership........ | ......24.560 | Arch Capital Group Ltd........ccccoeovvrvnrrcneonens [Nt | (3
HPS Principal Strategies - Real Estate Capital

..................................................... 0o [ everreveeneieiens | vvcviieiiennnnd e [ | Solutions Offshore, L.P. CYM..........|OTH.............. | Arch Reinsurance Ltd.............ccccerevereirnnnnnen. | Ownership........ |......21.170 | Arch Capital Group Ltd.........ccceveveerrervcenceens | eoreclNuciias [(3) e

Pinebridge Structured Capital Partners
..................................................... Ocvvevevees [ eveeerieieiieiens | evvreeveienenn0 | v e | Offshore 1A, LLP. CYM..........|OTH.............. | Arch Capital Holdings Ltd................cccecevrvnenne. | OWnership......... | ......99.340 | Arch Capital Group Ltd.........cccoceeveeevevevvceees [ eee Nt [ (3
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0...... . |Monarch Capital Partners Offshore Il LP ..|OTH.. .. | Arch Reinsurance Ltd........ ... | Ownership. Arch Capital Group Ltd....
0...... . Star America Infrastructure Fund, LP................. OTH Arch Specialty Insurance Company................. Ownership Arch Capital Group Ltd.........cccoceververriircrennns
LTS TR (0SS SRR ISR (01 I (0 China Car Parks Investment Fund L.P............... CYM.......... OTH...ovverenee Arch Reinsurance Ltd...........cccoovvvrvncininnnnne Ownership Arch Capital Group Ltd.........cccovvvrerrernrniernenns
Carlyle Energy Mezzanine Opportunities Fund
O | e 0o e | e (01 I (01 II-A, L.P. CYM.......... OTH..coevve Arch Investment Holdings Il Ltd...........c.ccceu... Ownership......... |...... 99.000 |Arch Capital Group Ltd..........cccooevereirrierecries [ e N........ [K)
Templeton Strategic Emerging Markets Fund IV
O [ et 0o [ evreieressenies | vevevesenens (V1 I (0 Asia (Cayman), L.P. CYM.......... OTH.oovriee Arch Reinsurance Ltd.........c..ccooevverenieiennenne Ownership......... ....100.000 | Arch Capital Group Ltd........c.cccovvverrerverererrcenn | e N........ ()
Carlyle Energy Mezzanine Opportunities Fund-
0o e 0o [ errerieenrveeen | cvveeverieenns (01 I (01 A, LP. CYM.......... OTH...coeveevee Arch Investment Holdings Il Ltd.............cc.ceve.. Ownership......... |...... 99.750 [Arch Capital Group Ltd..........ccccveveerrrvcreerenns [ e N........ () I
0ueeee [ ettt [0SR USRI ISP (010 (0 CEMOF-A Investors |, LP.........cccovreenrrrinienen. CYM......... OTH...ovvenee Arch Investment Holdings Il Ltd............cccc.c..v. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrreenrerrurrenennns | o N........ () I
0o e 0o [ e | crveeveiieenns (0 I 0. CEMOF-A Investors II, LP..........cccccvverereerrnnns DE.......... OTH....ccooevee Arch Investment Holdings Il Ltd................cc..... Ownership......... ....100.000 |Arch Capital Group Ltd........cccccoervervverirerrieans | o N........ [K)
O [ et O e | e (01 I 0]. CEMOF-A AIV Co-Investors, LP.........ccccceuune. CYM.......... OTH..covve Arch Investment Holdings Il Ltd..............ccc....... Ownership......... ....100.000 |Arch Capital Group Ltd..........cccovvererverererrcenn | e N....... [K)
LTS TR [0S SRR ISR (V1 I (0 CEMOF II-A Offshore Investors, L.P.................. CYM......... OTH...ovverenee Arch Investment Holdings Il Ltd............ccccoee... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevvreerreurnernernnens | o N........ () I
Ouevee [ e Ouveeees [ | e (010 I (0 N Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH....ocvveenee Arch Reinsurance Ltd.........ccccoveverirninerinns Ownership......... [ ... 10.270 | Arch Capital Group Ltd........ccccoverevneercrvenines | e |\ (<)
Pinebridge Structured Capital Partners
LTS TR (0SS SRR ISR (01 I (0 Offshore IlI-A, L.P. CYM.......... OTH..covvenenee Arch Capital Holdings Ltd...........coorrrrrrrrirnenns Ownership......... |...... 99.000 |Arch Capital Group Ltd........ccccovvrverrereernrnrnnes | conee N........ () I
BlackRock Asia Property Fund IV S.A SICAV-
LTS TR [0S SRR ISR (V1 I (0 SIF LUX....oc... OTH..covvrenee Arch Reinsurance Ltd...........ccccovvvnnininnnnne Ownership......... |...... 23.080 | Arch Capital Group Ltd........cccovververrereerneenennens | conee N........ () I
Europe Property Fund IV Feeder S.A SICAV-
O [ e 0o e | e, (01 I (0 SIF Arch Reinsurance Ltd............cccocvveveiviveienenne Ownership......... |...... 13.000 |Arch Capital Group Ltd.........cccooeverecrriererennes
0...... Premia Holdings Ltd..........ccovvvvvneeninriininne Arch Reinsurance Ltd.... Ownership......... |...... 23.210 | Arch Capital Group Ltd.........ccccovvvrerrirnirnrerninnns
0...... . | Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... . | Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... Premia LV Ltd......ocoreeereeeeeneeeeenes Premia Reinsurance Ltd... Ownership ....100.000 | Arch Capital Group Ltd.........ccocrerrrrrininrinnenne
0o eererreeeiereeseevessseesseeenenieees | Qrvevvveies [ eveeieesieeens Premia Holdings INC........ccocuvvvvevevicceceeines Premia Holdings Ltd..........ccccoevevicevivereeiene, Ownership ....100.000 [Arch Capital Group Ltd..........ccccoovrverirecrerernnen.
0...... s . | Premia Solutions Inc... . | Premia Holdings Inc.. ... | Ownership......... |....100.000 |Arch Capital Group Ltd....
0...... 32-0539299.. Arch Credit Risk Services Inc Arch Capital Group (U.S.) INC...ceovvrveererrirrirnenne Ownership ....100.000 | Arch Capital Group Ltd........cccocverrrrnrnrnrernenne
Aster Explanation
(1) | Artisan Partners Holdings LP owns over 10% of the common shares of Arch Capital Group Ltd., but disclaims control.
(2) | Watford Holdings Ltd. is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd., which holds approximately 11% of the voting shares of Watford Holdings Ltd.

Entity is an investment vehicle which is not operated or controlled by Arch.




Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date

Direct Premiums Direct Losses Direct Direct Loss

Lines of Business Earned Incurred Loss Percentage Percentage
1 BTttt ettt ssinninnes | enssenssenssenssnssnssnsssnsnnsnne0) | sennenessnesesssssssesen0 | s 0.000
2. AllIEA INES ..ottt ssssssssssssesessesssssssnssns | cnnrinseinssinsesesnssnsssnssnesns0. | onrensnenssssssessessesssessensses0 | serseeeeeeseesnsesessseeeed 0.000
3. Farmowners multiple peril. ..0.000
4. Homeowners multiple peril... ..0.000
5. Commercial multiple peril 0.000
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses 7.628
8. Ocean marine . ..0.000
9. Inland marine........ e ..0.000
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses 0.000
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e 0.000

. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International.. | o
- WAITANEY ...

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

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
0.000
0.000
..0.000
..0.000
0.000
0.000
..0.000

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Homeowners multiple peril...

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

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto iability...........cccoveireeieicnieiecsesee s
19.4 Commercial auto liability..........

. Auto physical damage......

236,406,015

Cooooooo O«

137,823,686

D000 OdoooO O

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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Statement for September 30, 2017 of the ARCH MORTGAGE INSU RANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof.....co. | cooveereersiesian. 14,827 | oo Ly A 15,244 | oo (62,315) | o 75 | oo (62,240) | ... 71,735 | o T48 | e 245 | e, 72,728 |, (5,407) | oo, 651 ....(4,756)
2. 2015, s e 6,919 | oo 648 | oo 7,567 | oo (24,722) | oo 83 | e [PZGKE) ] 28,504 | oo 279 | oo S 28,947 |, (3,137) [ oo (122) [ oo (3,259)

3. Subtotals
2015 + Prior........

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I .0, SO [N (27,042) | ..ovvvercerne, (27,042) | ...oovoeinnee XXX rvvirrinne | erveernianeeeseesneenns 49,285 | .o 6,868 | .o 56,153 |.ioicvrennes 0.0, SO I 20,9, ST I XXX oo
7. TotalS. ..o | e, 33,644 | oo 2,714 | o 36,358 | .oovvireirernne (129,627) | cvveeverrrrerennns (32,590) [ ..ocvreerreee. (162,217) | covveerereerrreennns 150,979 | oo, 57,425 | oo 7517 | oo, 215,921 | .o (12,292) | .o 527 | (11,765)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 155,507
T e (36.535)% | 2. overrnne 19418 % | 3. ............ (32.359)%

Col. 13, Line 7

Line 8

4 s (7.566)%




Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
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.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

The data for this supplement is not required to be filed.

Bar Code:

A0 0 O A TR A
* 4 0 2 6 6 2 0174 9000O0O0O0 3 =
AR A LA M AL
* 4 0 2 6 6 2 017 4550000 3 =
A0 0 O TR A
* 4 0 2 6 6 2 017 3 650000 3 =
AR 0RO A TR A
* 4 0 2 6 6 2 0175050000 3 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Deferred Ceding COMMUSSION..........cccoiviiuiieiieiseic ettt st bbbt bbb bbb bbb sa s b stessntns | sbeesiesssssssaeseessneas 10,963,357 | cooevververererrernad 6,057,966
2597.  Summary of remaining WHite-inS fOr LINE 25.........cuiuiiei ettt sssentes b sesnsessnsens | sbesessnsessesssnssnens 10,963,357 [ oo 6,057,966

Q16




Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted @mOUNLS............c.cccereiiienieicce s
Statement value at end of current period (Line 9 minus Lin€ 10).........cccccceveriiieniincnnns

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Subtotal (Line 11 plus Line 12)
. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 13 minus Line 14)......cccocvsininrnninies

Book value/recorded investment excluding accrued interest, December 31 of prior year.
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest.

Deduct current year's other-than-temporary impairment recognized

Total valuation allowance

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

olojlojlojlo oo oo ooooo

o

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized........
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 minus Line 12)

oo olo o oo oooooo

SCHEDULE D - VERIFICATION
Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 10 minus Line 11)

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

511,199,135
1,334,737,209
273,830
2,003,488
785,005

384,814,191
399,751,864
103,796
4,227,599
.......... 1,978,673
274,357,590
...... 5,319,398

1,590,640,633
28,522,610

511,199,135
26,494,186

1,562,118,023

484,704,949




Statement for September 30, 2017 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vrrevereervrerereeeseesseeeseesseessssessssessesssssessessssessssessssssssssssnsnns | oossessssssssssnssssanees 758,600,534 | ...oocvovnrirciinns 987,304,945 | .....cooovvrrrinens 103,236,839 | .covourererirernerienins (38,809) [ cvvvvvvrrnrirerenns 476,723,081 | ..o 758,600,534 | ....ocvvvnrrirrirnnes 1,642,629,831 | .oooocverncrirerrinnns 468,713,753
20 NAIC 2 ().t ese s nest s | sereseese s 17,778,130 | oo 142,155,364 | ..o (1 ST (1,345,318) | cvovvvvrcrircrrininne 16,690,515 | c.ooovvverererrieriis 17,778,130 | oo 158,588,176 | ....cvvvevrercrircrrienns 18,276,383
B NAIC 3 (@) euervererereirieeisessieses st | et (U 12,124,146 | ..o (O R (24,937) | oo LU RO (1 O 12,099,209 | ...oovorreerinerieriseerieeiies 0

NAIC 4 (8)-.vveverreermeereeesseesseeessesssesssesessess st s ssesssssssessessssessssanssss | sssesssnsessssssssessssesssnssssesssnees 0 | (O O OO 0 [ e L0 OO 0 | e 0

NAIC 5 (8)--vrevermeerseesmeesseesseeesseesseesseesseesssaessssssssssessessssensessssessssanssss | sssesssnsesssssssssessssesssnesssssssnees 0 | L0 O OO 0 [ L0 OO O OO 0 [ e 0

NAIC B (8)-+vvevereeerernrmeeeseesseessseeeseessessssessesesssess st eens s eests | abssensasest s st st sssssesd 0 s 0 | s 0 i 0 | s 0 | s 0 | i 0 | s 0

TOtAl BONGS......vvoiieenisiiecni e ssse s essssensens | cosnesesssssssessssnes 776,378,664 | ...cccovovvinirinnnes 1,141,584,455 | ....ocooovvvrrininns 103,236,839 | ...ovvvririnirirniis (1,409,084) | ......cvoovvreririernins 493,413,596 | ....ooooviriririnnnens 776,378,664 | ...cocoooovvvririnnnes 1,813,317,216 | oo 486,990,136

20IsO

NAIC 2.ttt | Shseent sttt O N LU O 0 e LU RN LU R 0 | LU RN 0
10, NAIC 3ottt | eees s LU RN LU R O SN LU RN LU RN O SRRSO LU RN 0
P10 NAIC 4ttt | s LU RN LU R O RN LU RN LU RO O RO LU OO 0
12, INAIC Bu. bbbt | sttt L0 OO L0 OO (O RN L0 U SRON L0 R (O OO L0 OO 0
13, INAIC Bt | rent ettt 0 [ 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........ouiriiiriminnnisnrssnessssnessensens | cosressssssenssssseenes 776,378,664 | ...ccooovvvincrinnns 1,141,584,455 | ....ocooovvvrriiinnens 103,236,839 | ...ovvviriiniriiis (1,409,084) | .....ocvvvvrnririernens 493,413,596 | ..o 776,378,664 | ...ocoooovvvvirirnnes 1,813,317,216 | oo 486,990,136

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:
NAIC 18§....251,199,193; NAIC2S§............ 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC6S........... 0.




Statement for September 30, 2017 of the ARCH MORTGAGE |NSU RANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrieriernerienes | s 251,199,193 |....oovvrvvrirnes )3, SN O 251,199,193 | ..o 222 | oot 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI........c.vuiiieieiiiriieiieicesiese sttt sssenss | ssessessssssessessssssessessessssanses 2,285,187 | oo 883,738
2. Cost of short-term iNVeStMENtS ACUINEA...........ccveieiveiiiiiieeieee ettt benassas | sbsessssssessssssesse s snsesans 664,158,195 | ...covceeeeeeeeeeeea 219,623,951
3. ACCIUAN OF GISCOUNL.......ouviiiiiiii bbbttt | isb bbb 92 | s 0
4. Unrealized valuation iNCrEASE (ABCTEASE)....... v uurererrirreseeseeseeseesesessessseesessessesssssessessssssesssssessessessessessassssssessessanssnes | sessessssssssessessssnessessassnsssessasssnenns (B72)| e 0
5. Total gain (I08S) ON QISPOSAIS.........c.coiueviiieiriiicteieiee ettt bbbt b et s bt s s b st esss s sassetassnaes | ebessssessssssessssesessssesesssebesnseaasnaebenanl 0 [ e 0
6. Deduct consideration received 0N QISPOSAIS............ccuiueieiciiieieieie sttt b bbb bbb ssenas | sbsessssestes s st en s sans 415243024 | ..o 218,222,502
7. Deduct amortization Of PrEMIUML..........cccciiiueiiiieice ettt s s s b b s b s s s s s b st | ebessssesesstesesssessssesebessebes s eaesnaes 884 | o 0
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceviririereieinieiieesisseieinies | eiveissiesiessssesse e ssssssenees 251,199,193 | oo 2,285,187
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cuoiiiiiiiiieieiisiisiesssestsisssesseessssssesesssssssessansssssssnes | esssssssessessssessessessssssasse 251,199,193 | i 2,285,187

QsI03




Statement for September 30, 2017 of the ARC H M ORTGAG E | N S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2017 of the ARCH MORTGAGE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................................ 0
................................................. 500,225
............................................................ 0
............................................................ 0

............................................................ 0 [ v 2,360,000
.......................................................... 13 | 2,920
............................................................ L OO SORO |
............................................................ 0 | o0
................................................. 500,212 | o0
............................................................ O O OO PROPOOON |

QsI08




Statement for September 30, 2017 of the ARC H M ORTGAG E | N S U RAN C E CO M PANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement for September 30, 2017 of the ARCH MORTGAGE INSU RANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
912828 2K 5 |UNITED STATES TREASURY.. .. | 09/28/2017........ Unknown. 24,960,750 ...25,000,000 | .. 55,112
912828 2N 9 |UNITED STATES TREASURY.. .. | 09/28/2017. Unknown . . 49,988,000 50,000,000 | .. 170,346
912828 2P 4 |UNITED STATES TREASURY.. .. | 08/16/2017........ VARIOUS . 12,441,756 ....12,380,000
912828 2R 0 |UNITED STATES TREASURY.. .. | 08/14/2017........ RAYMOND JAMES & ASSOCIATES........c.covorreierniieieiniseessseissesssneenes 4,612,219 ..4,600,000
912828  2S 8 |UNITED STATES TREASURY.. .. | 09/28/2017. VARIOUS 4,805,636 | . ..4,860,000
912828 2T 6 |UNITED STATES TREASURY.. .. | 09/18/2017........ VARIOUS 3,451,536 | .o 3,460,000
912828  2U 3 |UNITED STATES TREASURY.. .. | 09/28/2017........ Unknown 5,899,920 | ..oeoveeveeeeee e 6,000,000
912828 W3 0 |UNITED STATES TREASURY.. . 09/28/2017........ Unknown 17,553,220 | wvvovvveenierenieeienieis 17,620,000
912828 X2 1 |UNITED STATES TREASURY 09/28/2017........ Unknown 9,886,833 | ... 9,900,000
912828 X8 8 |UNITED STATES TREASURY.. .. | 09/28/2017........ Unknown 8,677,526 | ..o 8,625,000
912828 X9 6 |UNITED STATES TREASURY.. .| 09/28/2017........ Unknown . . 27,228,217 | oo 27,270,000 | ..
912828 XR 6 |UNITED STATES TREASURY 09/28/2017........ UNKNOWN......coomriaiiiieieieiesei e ssenees . 32,412,631 | oo 32,605,000 | ..ooovveiirirrenieeenerenine 187,078 | 1.
912828 XU 9 |UNITED STATES TREASURY.. .. | 09/28/2017........ Unknown. 27,625,185 ....27,675,000 119,003 |1
912828 XX 3 |UNITED STATES TREASURY.. . .. | 09/28/2017........ Unknown . . 12,155,675 ....12,250,000 | .. 59,918 |1
91362  AA 9 | THE BUREAU OF THE PUBLIC DEBT. [ 09/15/2017........ UNKNOWN......cviitisni s . 10,574,000 | oo 10,574,000 | ...covveeee 0|1
0599999, Total - BONMS = U.S. GOVEIMMENL... ... cuuuiiiuiieiieeieeies et esisseie etttk + a4k L0 0E o8 E LR E L L8 E 0L E L E 0L L8 E L L E L E R E 0L L EfEE 0oL LR EE bbbk ek e b et eee bbbttt | ebenisens s st rnies 252,273,164 | oo 252,819,000 | ..ovoviinnn. 927,725 XXX
Bonds - All Other Government
195325 CU 7 | COLOMBIA, REPUBLIC OF (GOVERNMENT) . Curovrre 09/26/2017........ UNKNOWN..c..ooiiiiiieic e 1,548,750 | oo 1,500,000 | oo 21,042 | 2FE....oviviiriiiin
71654Q CC 4 |PETROLEOS MEXICANOS C... 09/26/2017........ Unknown 900,830
716564 AB 5 |PETROLEOS DEL PERU PETROPERU SA........ccoovimrnirniiniiiiens .|C.... 09/26/2017........ Unknown 440,034
760942  AY 8 |URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN.........ccoovririmriiriiririinniins [OR—— 09/26/2017........ Unknown 783,000
91086Q BG 2 |MEXICO (UNITED MEXICAN STATES) (GOVERNME . | Cunee 09/26/2017........ Unknown 421,400 2,979
91087B  AB 6 | MEXICO (UNITED MEXICAN STATES) (GOVERNME .. .. |C... 09/26/2017........ Unknown. .. 486,750 . . 4,290
1099999. Total - BONAS = All OtNEr GOVEIMMENL. .........ieieisiecessis ittt ssm b8 deebs s e84 E 8080808808088 0080840808088 0848808080808 4008080800808 E bbbt nitines 4,580,764 | ..o 4,470,000 | ......... 47,023
Bonds - U.S. States, Territories and P:
041042  ZE 5 | ARKANSAS ST.....citiiiriiiierieriieissie et sssesssssssessssnssnnes | avesessssnssens 08/30/2017........ Loop Capital Markets............c.oeweeveerinerieriereneieiiens 3,695,220 | ..o 3,000,000 | cooovvreviiriieiienad 64,167 | 1FE...ccoiiiiirins
13063C X2 1 [CALIFORNIA ST ...ttt essssinsen | esseessesenenes 09/26/2017........ UNKNOWN......oovinieiiiiciniieeseiese e 6,149,450 | ..o 5,000,000 | cooocerveirrirenieieeeenenieen 17,361 [1FE .
452152 F9 7 |ILLINOIS ST, .. | 09/26/2017........ UNKNOWN.....ooiiiiiieic e 2,131,103 | oo 2,010,000 15,354 |2FE......cccovvrvercinnnne
574193 PM 4 |MARYLAND ST. o] .. | 08/16/2017........ CITIGROUP GLOBAL MARKETS INC 6,298,800 | .....oovoeeerenan 5,000,000 | .. 0 [1FE
1799999. Total - Bonds - U.S. States, Territories & Possessions....... et ettt ettt ettt ettt e et At ettt e et e A e A et et A et et et ettt a et et A e A et et et e A et et s et et s e et et e e et et eneraeten e etetanrannanine  veiira . 18,274,573 | oo, 15,010,000 | ......... 96,882 XXX oo,
Bonds - U.S. Political Subdivisions of States
167484 QS 6 | CHICAGO ILL......oouririeiiiircriii ittt | eeiaensenenenes 09/26/2017........ UNKNOWN......cooviniiiiiciri e 1,430,420 | oo 2,000,000
167615 UC 5 |CHICAGO ILL PK DIST. .. | 09/26/2017........ Unknown. 2,224,460 | ..o 2,000,000
24879P  NR 9 |DENTON CNTY TEX FRESH WTR SUPPLY DIST NO. . | 09/26/2017. Unknown 321,644 .310,000
24879P NS 7 |DENTON CNTY TEX FRESH WTR SUPPLY DIST NO.... .. | 09/26/2017........ Unknown. 254,462 240,000
508655 JD 0 |LAKE CNTY ILL CMNTY UNIT SCH DIST NO 60 .. | 09/26/2017........ Unknown 2,320,648 | ..o 2,200,000
517840 6B 5 |LAS VEGAS VALLEY NEV WTR DIST. .. | 09/26/2017. Unknown 2,467,311 | oo 2,100,000
64966M  AX 7 [NEW YORKN Y..oovioiriririrririniinns .. | 09/26/2017........ Unknown. . 6,083,900 | ..o 5,000,000
717813  VJ 5 |PHILADELPHIA PA...... .| 071212017........ CITIGROUP GLOBAL MARKETS INC 7,095,480 | ..o 6,000,000
794454 T 9 | SALEM ORE.......oiiiiiiiieieieie sttt .. | 08/16/2017........ Loop Capital Markets............cooueereineininrrerniieinsienns 3,434,370 | oo 3,000,000
810759  PH 7 | SCRANTON PA......cooiiiiiieiiinisie st sssssssessssessenens | soesesessessnes 09/26/2017........ UNKNOWN......coomiiiiiiiieese e 1,072,820 | oo 1,000,000
880081 NX 8 | TEMPLE TEX INDPT SCH DIST.....cotiiiiiiniiniiinisnississnisensnsssesenssssssesssssenssnsssesenssnssne | ossseessneseees 09/26/2017........ UNKNOWN......viiiii s 1,202,950 1,000,000
2499999. Total - Bonds - U.S. Political Subdivisions of States. OO PO OO PO OO O OT PO PO OO O OO OO OO PO OO PP DTS PO PP . 27,908,465 ....24,850,000
Bonds - U.S. Special e and Special A
052409 DC 0 |AUSTIN TEX CONVENTION ENTERPRISES INC CO .. | 09/26/2017........ Unknown. 554,730 500,000
05921P  BK 4 |BALTIMORE MD CONVENTION CTR HOTEL REV .| 09/26/2017........ Unknown 367,703 350,000
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Statement for September 30, 2017 of the ARCH MORTGAGE INSU RANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
05921P BN 8 |BALTIMORE MD CONVENTION CTR HOTEL REV s | s 09/26/2017........ UNKNOWN......coiriinirneiciesiie e 572,485 | ..o 500,000 2FE e
091096 KN 6 | BIRMINGHAM ALA WTRWKS BRD WTR REV.......cccovriviirreririiinineierssisseessssisisenens .. | 09/26/2017........ Unknown. 1,721,678 ..1,400,000 1FE...
13937X DT 2 |CAPE CORAL FLA UTIL IMPT ASSMT. . .. | 09/26/2017. Unknown 1,013,179 .995,000 1FE...
167593 VL 3 |CHICAGO ILL O HARE INTL ARPT REV.. .. | 09/26/2017........ Unknown 2,972,300 | cooocvieic 2,500,000 1FE
16768T  JJ 4 |CHICAGO ILL SALES TAXREV.... .. | 09/26/2017........ Unknown 1,050,420 ..1,000,000 2FE...
16768T  JU 9 | CHICAGO ILL SALES TAX REV. .. | 09/26/2017. Unknown 1,109,960 ..1,000,000 2FE.
19648A NF 8 | COLORADO HEALTH FACS AUTH REV.. .. | 09/26/2017........ Unknown. 852,406 820,000 2FE...
19648A NG 6 | COLORADO HEALTH FACS AUTH REV. .. | 09/26/2017........ Unknown 1,777,580 ..1,695,000 2FE...
213248 AS 6 |COOK CNTY ILL SALES TAX REV....... . 09/26/2017........ Unknown 1,130,590 ..1,000,000 1FE...
276682  AB 7 |EASTERN MAINE HEALTHCARE SYSTEMS.......c.cooviininiieiineseersiseeenisseenes | covreesiennnes 09/26/2017........ UNKNOWN......ocoiriiiiiieecieeie s 1,976,620 | ..ooooveeeeia 2,000,000 3FE.
311450 FP 0 |FARMINGTON N MEX POLLUTN CTL REV. .. | 09/26/2017........ UNKNOWN......ovmiriiiriecieiesiesee e 1,008,690 ..1,000,000 2FE e
341602  F7 0 |FLORIDA ST DEPT MGMT SVCS DIV FACS MGM .| 08/09/2017........ JEFFERIES & CO. - BONDS DIRECT 4,538,032 ..3,620,000 1FE
345651  AF 0 |FOREST GROVE ORE STUDENT HSG REV.......cccovimireiniirerninreeseessessirerssisenens | covreresieennes 09/26/2017........ UNKNOWN......conirriirniieieeieese e 309,858 | ..o 300,000 2FE.
345651 AG 8 |FOREST GROVE ORE STUDENT HSG REV. .. | 09/26/2017........ Unknown. 1,001,757 | oo 955,000 2FE...
36005G  AX 1 |FULTON CNTY GA DEV AUTH HOSP REV . 09/26/2017........ Unknown 2,249,660 | ..o 2,000,000 | .. 1FE...
392274 Q2 5 | GREATER ORLANDO AVIATION AUTH ORLANDO FL......ovrieriiririniieisrircirerenins | coveererinsines 09/26/2017........ Unknown 1,206,750 | oo 1,000,000 | .ooovereereririeeereeeens 24,306 | 1FE. ..o
392274 Q3 3 | GREATER ORLANDO AVIATION AUTH ORLANDO FL.......cooceiriirierinirienirninniins .. | 09/26/2017........ Unknown 1,065,045 | ..o 890,000 21,632 | 1FE s
407287 MA 6 |HAMILTON CNTY OHIO SALES TAX .| 09/26/2017........ Unknown 3,061,700 | ..o 2,500,000 39,931 | 1FE
43232V SU 6 |HILLSBOROUGH CNTY FLA SCH BRD CTFS PARTN.......coviiiirnrinrermnrersirnsiennnie | serveresinnenes 09/26/2017........ UNKNOWN.....cooiiiiiiie s 6,032,100 | .o 5,000,000 | ......... 59,028 | 1FE
442348 4SS 4 |HOUSTON TEX ARPT SYSREV.. .. | 09/26/2017........ Unknown 1,352,248 ..1,210,000 1FE...
442348  4U 9 |[HOUSTON TEX ARPT SYSREV.. . 09/26/2017........ Unknown 618,098 . 1FE...
44244C  GN 1 |HOUSTON TEX UTIL SYS REV.....ccviiiriiiriiiniiiniisiriesieresseississsiisessessssessssisssies | avessssssssnns 09/26/2017........ UNKNOWN.....cocooiiiiiiisce s 3,634,860 | ..o 3,000,000 | cooovvrviiriiiean 54,583 | 1FE...coiiiiinis
45204E  VJ 4 |ILLINOIS FIN AUTH REV... .. | 09/26/2017........ Unknown 249,808 768
45204E VK 1 |ILLINOIS FIN AUTH REV... e .1 09/26/2017........ Unknown. 214,495 710
452143 FE 5 |ILLINOIS SPORTS FACS AUTH......coiiiiiiriritieeieieieniserssissiessesissesesssessesessensnsens | oessesenenenes 09/26/2017........ UNKNOWN......oconiriiireieieeeene e 2,226,920 | ..o 2,000,000 | ......... 29,458
452227 DN 8 |ILLINOIS ST SALES TAX REV. .. | 09/26/2017........ Unknown 474,176 .6,102
452227 EM 9 |ILLINOIS ST SALES TAXREV. I .| 09/26/2017........ Unknown 638,118 . 600,000 | .. 6,733
45506D  TE 5 |INDIANA ST FIN AUTH REV.....coiiiiiiiiiiticieintiessieeesisensssssis s 09/26/2017........ UNKNOWN......comiriiiriieiieiesi e 1,814,445 | oo 1,500,000 | oo 11,458
45506D  TJ 4 |INDIANA ST FIN AUTH REV .. | 09/26/2017........ Unknown. 2,417,600 | oooooieieieeiceae 2,000,000
455280  TF 8 | INDIANAPOLIS IND LOC PUB IMPT BD BK. .. | 09/26/2017........ Unknown 1,299,787 | oo 1,095,000
455280  TH 4 |INDIANAPOLIS IND LOC PUB IMPT BD BK........ .. | 09/26/2017........ Unknown 1,467,713 ..1,250,000
474176 KG 8 | JEFFERSON LA SALES TAX DIST SPL SALES TA .. | 09/26/2017. Unknown 1,183,980 ..1,000,000
474176 KM 5 | JEFFERSON LA SALES TAX DIST SPL SALES TA .. | 09/26/2017........ Unknown 1,165,740 ..1,000,000
484503  BY 2 | KANKAKEE RIV MET AGY ILL SEW TREATMENT F .. | 09/26/2017........ Unknown. 1,456,206 ..1,240,000
491397  AB 1 |KENTUCKY PUB TRANSN INFRASTRUCTURE AUTH.. .. | 09/26/2017. Unknown 1,116,790 ..1,000,000
491501 EL 2 |KENTUCKY ST MUN PWR AGY PWR SYS REV... .. | 09/26/2017........ Unknown. 2,292,820 | cooovevereeeeeeeee e 2,000,000
542690 8C 9 |LONG ISLAND PWR AUTH N Y ELEC SYS REV. .. | 09/26/2017........ Unknown 3,616,620 3,000,000
542690 8D 7 |LONG ISLAND PWR AUTH N Y ELEC SYS REV. .. | 09/26/2017. Unknown 2,399,220 ......2,000,000
544445  AK 5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV....... .. | 09/26/2017........ Unknown. 4,026,499 | ..ooviices 3,290,000
54639T BU 5 |LOUISIANA PUB FACS AUTH LEASE REV .. | 09/26/2017........ Unknown 1,098,780 ..1,000,000
567656  EC 3 |MARIETTA GA DEV AUTH REV......ciiiiiimiiciiiieieineeesissssie s essesiesesisnenes .1 09/26/2017........ Unknown 503,860 . 500,000
59259N  2G 7 |METROPOLITAN TRANSN AUTH N'Y DEDICATED T......coovviiininniernniniieresniseienns | ceevevesinnines 09/26/2017........ UNKNOWN......oviiiiiiieeie e 10,411,783 | oo 8,190,000
593338 AT 3 |MIAMI DADE CNTY FLA EXPWY AUTH TOLL SYS .. | 09/26/2017........ Unknown 2,973,000 | ..o 2,500,000
593338 AU 0 |MIAMI DADE CNTY FLA EXPWY AUTH TOLL SYS .1 09/26/2017........ Unknown. 1,478,950 | oo 1,250,000
59333P T3 2 | MIAMI-DADE CNTY FLA AVIATION REV......ccriieiiieriirienrirersrisceenssisseesisessniees. | vereeeseneenes 09/26/2017........ UNKNOWN......comirriirniiieieniiesnee s 1,195,120 | oo 1,000,000
59333P T4 0 | MIAMI-DADE CNTY FLA AVIATION REV......ooviieiriiiriiisiniiernsieeesssiseeessssssnsenes. | osveessssenes 09/26/2017........ UNKNOWN.....coiviiiiiici s 1,488,913 | oo 1,250,000
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59447T  GA 5 | MICHIGAN FIN AUTH REV......oiiiiiiiiirintiesineieeiesisesesisseesiessssssessssssssssisesssssnsens | oeseeesesenenes 09/26/2017........ UNKNOWN......coiriinirneiciesiie e 2,236,260 | ..o 2,000,000 | ......... 23,611 | 2FE
594615 FG 6 |MICHIGAN ST BLDG AUTH REV. .. | 09/26/2017........ Unknown. 1,222,120 ..1,000,000 22,361 |1FE
594615 FH 4 |MICHIGAN ST BLDG AUTH REV. .. | 09/26/2017. Unknown 1,222,970 ..1,000,000 22,361 | 1FE
594615 FJ 0 |MICHIGAN ST BLDG AUTH REV. .. | 09/26/2017........ Unknown 1,817,715 ..1,500,000 33,542 | 1FE
60637A KU 5 |MISSOURI ST HEALTH & EDL FACS AUTH HEALT... .. | 09/26/2017........ Unknown 2,931,150 2,500,000 45486 | 1FE.....ccooiviiiine
60637A KV 3 | MISSOURI ST HEALTH & EDL FACS AUTH HEALT. .. | 09/26/2017. Unknown 2,363,752 .r....2,030,000 36,935 | 1FE
61204K  HV 6 | MONTANA FAC FIN AUTH REV. .. | 09/26/2017........ Unknown. 2,461,007 | oocooiiiieeeccaes 2,345,000 26,300 |1FE
626207 Q4 9 |MUNICIPAL ELEC AUTH GA........ .. | 09/26/2017........ Unknown 5,930,800 | .oooveereeieeeeeeeeeens 5,000,000 59,028 | 1FE
63968A  J7 1 |[NEBRASKA PUB PWR DIST REV............ . 09/26/2017........ Unknown 3,907,085 | ..o 3,250,000 38,368 | 1FE
641454  AA 1 |NEVADA ST DEPT BUSINESS & IND CHATER SCH.......c.cccooevmimimireinireieiininnns 09/26/2017........ UNKNOWN......ocoiriiiiiieecieeie s 598,446 | ..o 600,000 | ..o 260 | 3FE
641454  AB 9 |NEVADA ST DEPT BUSINESS & IND CHATER SCH.. .. | 09/26/2017........ Unknown 362,621 335,000 233 |3FE
64542Q AQ 6 |NEW HOPE CULTURAL ED FACS FIN CORP TEX E. B .| 09/26/2017........ Unknown 402,080 . 3FE e
64542R  EQ 0 |NEW HOPE CULTURAL ED FACS FIN CORP TEX S.....oviirvririererneieenereenseeninerns | seereresinnenes 09/26/2017........ UNKNOWN......conirriirniieieeieese e 690,035 | ..o 690,000 | ...oevrrirriieeererreeens 13,388 [3FE.....ocovvirerinin
64577B D5 0 |NEW JERSEY ECONOMIC DEV AUTH REV... .. | 09/26/2017........ Unknown. 2,202,640 | c.ocvvi 2,000,000 2FE...
645918 B8 5 |NEW JERSEY ECONOMIC DEV AUTH REV... . . 09/26/2017........ Unknown 1,080,710 | oo 1,000,000 | .. 2FE...
646108 VT 4 |NEW JERSEY ST HSG & MTG FIN AGY MULT-FAM......cccovvmrniimricremiererisinsiernns | coveereninnines 09/26/2017........ UNKNOWN......vvmiriiirieieiesieisee e 2,339,087 | ..o 2,330,000 | coooverreiereeriereeie i 16,543 [1FE ...
646131 CB 6 |NEW JERSEY ST TRAN CORP .. | 09/26/2017........ Unknown 551,350 | .o 500,000 764 | 1FE
646136 E8 0 |NEW JERSEY ST TRANSN TR FD AUTH .| 09/26/2017........ Unknown 2,289,882 | ..o 2,105,000 31,005 | 2FE....ccociriiine
647370  FS 9 |NEW MEXICO ST HOSP EQUIP LN COUNCIL HOSP........cervrrrirrirnrirerineiserssississins | covreeninninns 09/26/2017........ UNKNOWN.....cooiiiiiiie s 2,175,920 | oo 2,000,000
65956N  GR 1 |NORTH HARRIS CNTY REGL WTR AUTH TEX REV.......ccvivviiiiciiee s .. | 09/26/2017........ UNKNOWN......ocoiiiiiiieeeeei e 3,433,401 | oo 2,860,000
678908 N5 9 |OKLAHOMA DEV FIN AUTH REV. .109/19/2017........ JEFFERIES & CO. - BONDS DIRECT 2,554,475 | .o 2,195,000 | ..
678908 N6 7 |OKLAHOMA DEV FIN AUTH REV......cviiinirierieriieinrissiiesiesesesssissssesiessnenies | avesesssssionns 09/19/2017........ JEFFERIES & CO. - BONDS DIRECT 4,009,188 | ...ovvviieiie 3,445,000 | ..o 17,225 [1FE .o
709221 UG 8 |PENNSYLVANIA ST TPK COMMN OIL FRANCHISE .. | 09/26/2017........ Unknown 4,234,895 | ..o 3,500,000 55,903 | 1FE
709224  HE 2 |PENNSYLVANIA ST TPK COMMN TPKREV....... .1 09/26/2017........ Unknown. 2,388,740 | ..o 2,000,000 | .. 31,944 | 1FE..c.oiiiviiirini
71323M DR 0 |PEORIAILL PUB BLDG COMMN SCH DIST FACS........cccovvimiinrirererineirerneisseeninens | covrereninennes 09/26/2017........ UNKNOWN......oconiriiireieieeeene e 1,125,710 | oo 1,000,000 | oo 15,972 [1FE .o
723161 GX 7 |PINELLAS CNTY FLA EDL FACS AUTHREV.......... .. | 09/26/2017........ Unknown 2,711,050 | e 2,500,000 63,802 | 2FE......ociiiiine
751073  JW 8 |RALEIGH DURHAM N C ARPT AUTH ARPT REV. .| 09/26/2017........ Unknown 1,571,106 | oo 1,325,000 | .. 26,684 | 1FE
751073 KK 2 |RALEIGH DURHAM N C ARPT AUTH ARPT REV 09/26/2017........ UNKNOWN......comiriiiriieiieiesi e 1,922,012 | oo 1,615,000 | ..ooovereeeririceereeee 32,524 | 1FE. ..o
751073 KL 0 |RALEIGH DURHAM N C ARPT AUTH ARPT REV .. | 09/26/2017........ Unknown. 1,343,227 ..1,135,000 22,858 |1FE
751073 KM 8 |RALEIGH DURHAM N C ARPT AUTH ARPT REV .. | 09/26/2017........ Unknown 1,183,950 ..1,000,000
759137  JJ 4 |REGIONAL TRANSN DIST COLO CTFS PARTN. .. | 09/26/2017........ Unknown 4,152,861 ..3,470,000
75913T  JK 1 |REGIONAL TRANSN DIST COLO CTFS PARTN. .. | 09/26/2017. Unknown 4,555,134 ..3,830,000
762315 QE 2 |RHODE ISLAND ST STUDENT LN AUTH STUDENT.. .. | 09/26/2017........ Unknown 2,221,616 | .o 1,950,000
78916V DP 2 | ST CLOUD MINN HEALTH CARE REV.......ccosviirmiiniiiieieseiesssisseesssisssssssessnis .. | 09/26/2017........ Unknown. 1,836,078 ..1,545,000
798136 VS 3 | SAN JOSE CALIF ARPT REV. .. | 09/26/2017. Unknown 574,530 . .500,000
83786P CN 8 |SOUTH FLA WTR MGMT DIST CTFS PARTN....... .. | 09/26/2017........ Unknown. 5,960,900 | ....ovveueiiniiiiieniiians 5,000,000
87638Q PE 3 | TARRANT CNTY TEX CULTURAL ED FACS FIN CO .. | 09/26/2017........ Unknown 7,109,467 ..5,925,000
88256C AW 9 | TEXAS MUN GAS ACQUISITION & SUPPLY CORP... .. | 09/26/2017. Unknown 1,960,620 ..2,000,000 955 | 2FE
902562 AN 7 |UAB MEDICINE FIN AUTH ALAREV. .. | 09/26/2017........ Unknown. 3,735,882 | .o 3,115,000 10,816 [1FE....ocovvercinnee
914353  ZH 3 |UNIVERSITY ILL UNIV REVS..... .. | 09/26/2017........ Unknown 2,621,028 | ... 2,295,000 55,781 | 1FE
91754T KA 0 [UTAH ST CHARTER SCH FIN AUTH CHARTER SCH.......ccccoovimirnniirnrssieriennns .1 09/26/2017........ Unknown 1,218,740 | ..o 1,115,000
924166 HT 1 | VERMONT EDL & HEALTH BLDGS FING AGY REV......cccoiiiniiiinieisisiisnsirieninns | covreeniennnes 09/26/2017........ UNKNOWN.....ovviiiiisii e 1,154,330 | oo 1,000,000
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES.............iiiieieieiisiiiiiiieistieiisiss etsetasssssessessstassessetssesssessessetsssessesssessssssessessssassessessessesessessesassessesasssesassessesassessessessssassessetassassessessesessessesassassessnssntans  atsetssssssessessesassessesssssssessessesansessesnssns | tessessessessssassessesnssnsasses 188,754,359 | ..ooovvvverreieea 162,260,000 | ...oooovevrcereeeieee 2,301,874 |.......... XXX
Bonds - Industrial and Miscell;
00164K  AJ 6 [ALM T4R ATR = CDO....couriiririiciceissicissie s nessssseessssisseseninns. | eessessenenenes 09/26/2017........ UNKNOWN......comirriirniiieieniiesnee s 2,008,440 | ..o 2,000,000 | ooovoreireriereeeee s 8,213 [1FE ..o
00164K AN 7 | ALM 14R BR = CDO......couiriiiiiriiiieiseierssiseiesisisssess s sssessssssssnss. | essesssassnenes 09/26/2017........ UNKNOWN.....coiviiiiiici s 1,002,650 | oo 1,000,000 | ..o 5,500 [1FE ..o
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00164M DK 6 |ALM 12R BR = CDO.....cvvuiirirriiiiierineiiesie s sensessssesesssssssssenies | sossesessnssenes 09/26/2017........ UNKNOWN......coiriinirneiciesiie e 1,498,470 | oo 1,500,000
00191L AU 6 |ARES 28R C1R - CDO. .. | 09/26/2017........ Unknown. 1,002,980 | ..oooviiriiee 1,000,000
00206R  CP 5 |AT&TINC .. | 09/26/2017. Unknown 2,194,362 cernn2,225,000
00206R  EP 3 |AT&TINC .. | 09/26/2017........ Unknown 524,332 | oo 520,000
002824 BG 4 |ABBOTT LABORATORIES .. | 09/26/2017........ Unknown 396,101 360,000
002824 BH 2 |ABBOTT LABORATORIES .| 09/26/2017. Unknown 335,058 .300,000
00507U AT 8 |ACTAVIS FUNDING SCS....... 09/26/2017........ Unknown. 520,679
00774M  AB 1 |AERCAP IRELAND CAPITAL DAC . | 09/26/2017........ Unknown 622,906 . 625,000
008916  AM 0 | AGRIUM INC......couiiiiiririiieereriisiesi s .. | 09/26/2017........ Unknown . 303,952 . 275,000
00912X  AM 6 [AIR LEASE CORP..........eviriiiiiiieisis ettt | eenesesenenenes 09/26/2017........ UNKNOWN......ocoiriiiiiieecieeie s 2,461,226 | ..o 2,350,000
01626P  AH 9 |ALIMENTATION COUCHE TARD INC e .. | 09/26/2017........ Unknown 373,663 | ..o 370,000
02376A  AA 7 | AMERICAN AIRLINES INC [ .. | 09/28/2017........ Unknown . 3,037,500 | ..o 3,000,000
02377B  AB 2 | AMERICAN AIRLINES INC 09/28/2017........ UNKNOWN......conirriirniieieeieese e 4,006,552 | ..oovvrieriieieneis 3,869,196
025816  BM 0 | AMERICAN EXPRESS CO.....cooovuiiiiiriiiiieeieiisiesisisssssi s ssssssssensses .. | 09/14/2017........ MORGAN STANLEY & CO. LLC 5,011,400 | oo 5,000,000
02587A  AJ 3 |[AMXCA171A-ABS.....cccvvverervinnee .. | 09/28/2017........ Unknown . 13,019,890 | oo 13,000,000
02665W  AZ 4 | AMERICAN HONDA FINANCE CORP.........coeimtireriiitierineisiissiresesiseeesissisesenienenes [CRT 09/28/2017........ UNKNOWN......vvmiriiirieieiesieisee e 3,040,500 | .o 3,000,000
03027X  AG 5 |AMERICAN TOWER CORP .. | 09/26/2017........ Unknown 1,852,834 .1,775,000
031162  BE 9 |AMGEN INC.....covvrrreririererncirerinnis .. | 09/26/2017........ Unknown . 1,689,420 ..1,500,000
032654  AK 1 | ANALOG DEVICES INC......cocovviiriiririersiisienisisisssssssssssse s ssessssssssessssssssesssens | soeseessssnes 09/26/2017........ UNKNOWN.....cooiiiiiiie s 353,322 | oot 300,000
033286  AQ 8 |ANCHC 5R CR - CDO......coiiiiiiiiiieieieissiesie s .. | 09/26/2017........ Unknown 1,006,370 ..1,000,000
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC 08/23/2017........ MORGAN STANLEY & CO. LLC 4,149,640 ..4,000,000
037411 AW 5 |APACHE CORP.......ccoovvmmrmrrrerirerirennns 09/26/2017........ UNKNOWN.....cocooiiiiiiisce s 630,864 | ..o 600,000
037833  DC 1 |APPLEINC.......cccoovvrrrnnen. .. | 09/28/2017........ Unknown 7,931,920 ..8,000,000
04010L AU 7 | ARES CAPITAL CORP......cccoverrvrrrrinne .1 09/26/2017........ Unknown. . 1,006,931 ..1,015,000
042735 BG 4 |ARROW ELECTRONICS INC..........ccccc.u. 09/26/2017........ UNKNOWN......oconiriiireieieeeene e 464,999 | oo 470,000
05377R  CD 4 |AESOP 161 A-ABS........cc....... . 09/28/2017........ Unknown 10,094,000 10,000,000
05526D  BC 8 | BAT CAPITAL CORP. 09/26/2017........ Unknown . 224,994 . 220,000
05526D BE 4 | BAT CAPITAL CORP 09/26/2017........ UNKNOWN......comiriiiriieiieiesi e 306,153 | ..o 300,000
05531F  AQ 6 [BB&T CORP......ccccovrrrinrrrreisiieisninins .. | 09/28/2017........ Unknown. 6,037,800 ..6,000,000
05617Y AU 3 |BABSN 132R BR - CDO. .. | 09/26/2017........ Unknown 1,000,230 ..1,000,000
06051G  FH 7 |BANK OF AMERICA CORP..... .. | 09/26/2017........ Unknown 576,856 549,000
06051G  GC 7 |BANK OF AMERICA CORP..... .. | 09/26/2017. Unknown 721,738 .696,000
06051G  GL 7 |BANK OF AMERICA CORP..... .. | 09/26/2017........ Unknown 1,166,812 ..1,145,000
06051G  GR 4 |BANK OF AMERICA CORP..... .1 09/26/2017........ Unknown. 1,099,156 ..1,090,000
06738E AP 0 |BARCLAYSPLC. 09/26/2017. Unknown 1,443,299 ..1,350,000
06738E AW 5 |BARCLAYSPLC.... 09/26/2017........ Unknown. 445,036
06849R  AG 7 |BARRICK NORTH AMERICA FINANCE LLC .. | 09/26/2017........ Unknown 512,274
06849U  AD 7 |BARRICK GOLD OF AUSTRALIALTD. .. | 09/26/2017. Unknown 307,272 .251,000
075887 BV 0 |BECTON DICKINSON AND CO. .. | 09/26/2017........ Unknown. 907,695 . 900,000
081437  AF 2 |BEMISCOINC........ccccovene.. .. | 09/26/2017........ Unknown 2,162,480 | ..o 2,000,000
110122 AW 8 | BRISTOL-MYERS SQUIBB CO. .. | 09/28/2017........ Unknown . 2,587,825 | .o 2,500,000 | .........
11134L  AE 9 |BROADCOM CORP.........covmiiiiiiiicineieie ettt Cuovrre 09/26/2017........ UNKNOWN......oviiiiiiieeie e 1,901,634 | oo 1,850,000 | oo 13,226
12549F  BC 2 |CIFC 134R C1R - CDO .. | 09/26/2017........ Unknown 996,000 2,874
12549F  BJ 7 |CIFC 134R DR - CDO. .1 09/26/2017........ Unknown. 998,150 .3,760
125509 BU 2 |CIGNA CORP 09/26/2017........ Unknown 203,390 2,907
12636Y AB 8 | CRH AMERICA FINANCE INC . | 09/26/2017........ Unknown. 504,485 .8,037
126650 CD 0 |CVS CAREMARK CORP......... .| 09/26/2017........ Unknown 663,310 9,233
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14308L  AQ 6 | COMS 143R ATR = CDO ...t | eeseesenenenes 09/26/2017........ UNKNOWN......coiriinirneiciesiie e 999,880 | ..o 1,000,000
14308L AU 7 |CGMS 143R BR - CDO e .. | 09/26/2017........ Unknown. 1,019,000 1,000,000
14308L AW 3 |CGMS 143R C1R - CDO .. | 09/26/2017. Unknown 999,260 .......1,000,000
150323 AN 3 |CEDF 4R AR-CDO .1 09/26/2017........ Unknown 1,513,995 | oo 1,500,000
15032T  AY 2 |CEDAR FUNDING Il CLOLTD. - ABS . | 09/26/2017........ Unknown 1,007,820 ..1,000,000
15135U AQ 2 |CENOVUS ENERGY INC .. | 09/26/2017. Unknown 250,413 .250,000
15189W  AH 3 |CENTERPOINT ENERGY RESOURCES CORP .. | 09/26/2017........ Unknown. 93,837 75,000
161175  AZ 7 |CHARTER COMMUNICATIONS INC.... .. | 09/26/2017........ Unknown 412,624 | oo 355,000
161175 BB 9 | CHARTER COMMUNICATIONS INC.... . .. | 09/26/2017........ Unknown 2,644,775 | oo 2,500,000
161175 BD 5 |CHARTER COMMUNICATIONS OPERATING LLC e | 09/26/2017........ Unknown 456,876 | ..o 444,000
166764  AH 3 | CHEVRON CORP........ccorivirriiririicrenireresiseeesiesieneenes .. | 09/28/2017........ Unknown 4,411,543 ..4,250,000
17275R  BJ 0 [CISCO SYSTEMS INC .. | 09/28/2017........ Unknown . 4,948,350 ..5,000,000
172967 KA 8 | CITIGROUP INC.......oeviuriiirciiiieiierintieeiesieeiesie et essssssssesssenenssns | evsesesenesenes 09/26/2017........ UNKNOWN......conirriirniieieeieese e 1,683,625 | ..o 1,500,000
172967 KU 4 |CITIGROUP INC.... .. | 09/26/2017........ Unknown. 876,811 855,000
172967  LP 4 | CITIGROUP INC.... R .. | 09/26/2017........ Unknown . 574,138 . 570,000
191216 CF 5 | COCA-COLA CO...ouiuirriciceirictesistee et | feesaessenenenes 09/28/2017........ UNKNOWN......vvmiriiirieieiesieisee e 3,011,100 | coooervceees 3,000,000
195869 AM 4 | COLONIAL PIPELINE CO.........cccouc. .. | 09/28/2017........ Unknown 6,999,345 ..6,750,000
20605P  AH 4 | CONCHO RESOURCES INC .. | 09/26/2017........ Unknown . 261,240 . 260,000
224044  CJ 4 | COX COMMUNICATIONS INC....ooririrrieirinisierissisessesssesessssssssssssesssssssesessssssssenens 09/26/2017........ UNKNOWN.....cooiiiiiiie s 615,338 | oo 625,000
225401  AC 2 |CREDIT SUISSE GROUP AG 09/26/2017........ Unknown 324,077 310,000
225401  AD 0 |CREDIT SUISSE GROUP AG . . |C.... 09/26/2017........ Unknown 674,757 . 675,000
247136 AD 4 | DELPHI AUTOMOTIVE PLC.......ovviuiririiiiinriieniesissisesiessiesiesesssessssssssessesessens 09/26/2017........ Unknown 178,274 | oo 175,000
251525 AT 8 |DEUTSCHE BANK AG (NEW YORK BRANCH)...... . | 09/26/2017........ Unknown 1,507,605 | ..oooovorerirererieienierenis 1,500,000
25272K  AA 1 | DIAMOND 1 FINANCE CORP.......ccccvuvun .. | 09/26/2017........ Unknown. 2,473,500 | oooooiiiieeecae 2,425,000
25470D AN 9 | DISCOVENY COMMNS.......cuerceuerereeeecsreseeseeseseeseeeesesseseesessssessessesesssssssesssessessssesnssesses | nssessesesanes 09/26/2017........ Unknown. 184,928 | oo 185,000
25470D AR 0 | DISCOVERY COMMUNICATIONS LLC .. | 09/26/2017........ Unknown 496,550 500,000
26244E AS 9 |DRSLF 34R CR-CDO. B .. | 09/26/2017........ Unknown 1,013,470 ..1,000,000
26244E AU 4 | DRSLF 34R DR = CDO.....coo vttt sess s ssesiessssissesenss | esseessasenenes 09/26/2017........ Unknown 1,000,060 | ..ooovvererircrierieierieiei 1,000,000
26249E AN 5 |DRSLF 31R AR -CDO .. | 09/26/2017........ Unknown. 1,504,185 ..1,500,000
26249E AU 9 |DRSLF 31R DR-CDO .. | 09/26/2017........ Unknown 1,002,460 ..1,000,000
26441C AL 9 |DUKE ENERGY CORP .. | 09/26/2017........ Unknown 1,537,711 ..1,450,000
269246 BQ 6 |E*TRADE FINANCIAL CORP.... .. | 09/26/2017. Unknown 734,889 .725,000
277432 AL 4 |EASTMAN CHEMICAL CO .| 09/26/2017........ Unknown 215,500 200,000
278062 AE 4 |EATON CORP. . | 09/26/2017........ Unknown. 229,271 225,000
292505 AJ 3 |ENCANA CORP .. | 09/26/2017. Unknown 1,029,680 | ... ..1,000,000
29250R AU 0 |ENBRIDGE ENERGY PARTNERSLP........ . .. | 09/26/2017........ Unknown. 533,539 . 509,000
29273R  AQ 2 |ENERGY TRANSFER PARTNERS LP.. .| 09/26/2017........ Unknown 2,933,604 | .o 2,700,000
29278G  AC 2 |ENEL FINANCE INTERNATIONAL NV. . | 09/26/2017. Unknown 598,579 .555,000
29379V BC 6 |ENTERPRISE PRODUCTS OPERATING LLC......covvvvrvieririiiininnns .. | 09/26/2017........ Unknown. 478,702
30161IN  AC 5 |EXELON CORP.........ccccoovvunee .. | 09/26/2017........ Unknown 701,057 575,000
31428X  BG 0 [FEDEX CORP.....ccoiviiiiireiiieiiesie st .. | 09/26/2017........ Unknown 798,533 . 750,000
31620M  AQ 9 |FIDELITY NATIONAL INFORMATION SERVICES | e | 09/26/2017........ Unknown 1,003,505 | ..o 925,000
345370 CQ 1 |FORD MOTOR CO. .. | 09/26/2017........ Unknown 520,434 530,000 4,965
345397 YD 9 |FORD MOTOR CREDIT COMPANY LLC . .. | 09/26/2017........ Unknown. . 1,990,480 ..2,000,000 | .. 4,637
37045X  BJ 4 | GENERAL MOTORS FINANCIAL COMPANY INC......ccovvereiririrerinrireriniieeeniseresineens | vereesenerenes 09/26/2017........ UNKNOWN......comirriirniiieieniiesnee s 2,010,600 | ..o 2,000,000 | coooverrerrrirerierererenee 18,267
37045X BT 2 | GENERAL MOTORS FINANCIAL COMPANY INC.......covvermiiirirnrieiernsiseiensnersnsseins | onveeessneenes 09/26/2017........ UNKNOWN.....coiviiiiiici s 898,056 | ..o 875,000 | ..o 7,295
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38136F AL 7 [GLM1C-CDO.....cccevvvrunee. (SR 09/26/2017........ UNKNOWN......coiriinirneiciesiie e 1,510,965 | ..o 1,500,000
38136F AQ 6 [GLM1D-CDO.....cocvvrvrrnec. . | 09/26/2017........ Unknown. 1,003,860 ..1,000,000
38141G  ES 9 | GOLDMAN SACHS GROUP INC.. .. | 09/26/2017. Unknown . 870,930 .742,000
38141G VU 5 | GOLDMAN SACHS GROUP INC.. e .. | 09/28/2017........ VARIOUS 7,037,470 ..7,000,000
39862E AA 2 |GRIPP 1A-CDO I .. | 09/26/2017........ Unknown 1,007,080 ..1,000,000
39862E AC 8 |GRIPP 1C-CDO .. | 09/26/2017. Unknown 1,002,580 | . ..1,000,000
39862E AD 6 |GRIPP 1D-CDO .1 09/26/2017........ Unknown. 989,110 | covvcireeeccee 1,000,000 24,624 | 1AM
404280 AV 1 |HSBC HOLDINGS PLC.. 07/10/2017........ HSBC SECURITIES (USA), INC 2,058,260 | ..o 2,000,000 23,611 | 1FE
404280 BH 1 |HSBC HOLDINGS PLC.. .|C... 09/26/2017........ Unknown . 997,529 | ..o 950,000 | .. 14,201 [ 1FE .
404280  BL 2 [HSBC HOLDINGS PLC........cocoiiiieiiieieiineieeiseiseissie s Cuovrves 09/26/2017........ UNKNOWN......ocoiriiiiiieecieeie s 210,100 | oo 200,000 [ oo 4133 |2FE..iiie
42809H AG 2 |HESS CORP.. .. | 09/26/2017........ Unknown 421,583
428236 BR 3 .| 09/26/2017........ Unknown . 283,372 . 265,000
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO. 09/26/2017........ UNKNOWN......conirriirniieieeieese e 2,900,218 | ..o 2,725,000
437076  BC 5 |HOME DEPOT INC.......cocoevvrvrrnenn .. | 09/28/2017........ Unknown. 1,908,126 | ...vovvvirierieeieniens 1,800,000
44266R  AC 1 |HOWARD HUGHES MEDICAL INSTITUTE . 09/28/2017........ Unknown . 8,430,480 | ... 8,000,000
444859  BG 6 |HUMANAINC 09/26/2017........ UNKNOWN......vvmiriiirieieiesieisee e 84,479 75,000
448055  AK 9 [HUSKY ENERGY INC......c.cocorvvunrrirniinnns .| 09/26/2017........ Unknown 258,103 250,000
45687A  AG 7 |INGERSOLL RAND GLOBAL HOLDING CO LTD, . | 09/26/2017........ Unknown . 187,824 . 150,000
460146 CK 7 [INTERNATIONAL PAPER CO......ccvviiiiiiinrisierinsisisssisssssssessssssssesssssssssesssssssss | oosssesassenes 09/26/2017........ UNKNOWN.....cooiiiiiiie s T04,587 | oo 650,000
46625H NJ 5 | JPMORGAN CHASE & CO.... .. | 09/26/2017........ Unknown 685,224 650,000
46647P  AJ 5 |JPMORGAN CHASE & CO.......... .. | 09/26/2017........ Unknown . 576,002 . 570,000
472330 AG 3 |JEFFERIES GROUP LLC.......oiiiiiiriciiriieinsinsiesiesiiessssiss e ssesssessesisssssenies | svessssssnssenns 09/26/2017........ UNKNOWN.....cocooiiiiiiisce s ATA237 | oo 450,000
49456B  AH 4 | KINDER MORGAN INC .. | 09/26/2017........ Unknown 1,735,504 ..1,600,000
50077L  AB 2 |KRAFT HEINZ FOODS CO.......... .. | 09/26/2017........ Unknown. . 244,765 . 250,000
50077L  AM 8 | KRAFT HEINZ FOODS CO......vuuieriririiereriiireresiersessseerissssessessssssssesssessssssssessnnens. | soeseessssnes 09/26/2017........ UNKNOWN......oconiriiireieieeeene e 141164 | oo 130,000
50184N AP 7 |LCM 15R CR-CDO .. | 09/26/2017........ Unknown 1,513,290 ..1,500,000
502413  AZ 0 |L-3 COMMUNICATIONS CORP o .. | 09/26/2017........ Unknown . 773,227 . 725,000
50247W  AB 3 |LYB INTERNATIONAL FINANCE I1 BV....coviiriiirireiiiicierieieinsirereniseesesissiseesenisses Cuvrrre 09/26/2017........ UNKNOWN......comiriiiriieiieiesi e 140,029 | oo 140,000
512807 AR 9 |LAM RESEARCH CORP .. | 09/26/2017........ Unknown. 631,473 623,000
524901 AT 2 |LEGG MASON INC .| 09/26/2017........ Unknown 206,482 200,000
53944Y  AC 7 |LLOYDS BANKING GROUP PLC . | 09/26/2017........ Unknown 1,286,093 ..1,275,000
55336V AE 0 [ MPLXLP. .| 09/26/2017. Unknown 845,546 .795,000
55818M AU 1 |MDPK 13R CR - CDO. . | 09/26/2017........ Unknown 1,004,910 ..1,000,000
56585A  AG 7 | MARATHON PETROLEUM CORP.... .. | 09/26/2017........ Unknown. 606,184 592,000
57629W CE 8 | MASSMUTUAL GLOBAL FUNDING .. .. | 09/28/2017. Unknown 4,981,450 ..5,000,000
58013M  EZ 3 |MCDONALD'S CORP . .. | 09/26/2017........ Unknown. 1,087,788 975,000
59284M  AD 6 |MEXICO CITY AIRPORT TRUST . | 09/26/2017........ Unknown 203,140 200,000
594918 BV 5 |MICROSOFT CORP.. .. | 09/28/2017. Unknown 10,034,700 10,000,000
615369 AB 1 |MOODY'S CORP .. | 09/26/2017........ Unknown. 101,738 94,000
61744Y AL 2 | MORGAN STANLEY. .. | 09/26/2017........ Unknown 923,100 | v 920,000 1FE...
61761 VL 0 | MORGAN STANLEY e .. | 09/28/2017........ Unknown . 8,290,400 | ...ooovvirrieiea 8,000,000 | .. 127,444 |1FE...
620076  BF 5 | MOTOROLA SOLUTIONS INC.....ccvviirirriirniiiierneissiesissiesisessesssssssessssssessesssens | coesesessssnes 09/26/2017........ UNKNOWN......oviiiiiiieeie e 312,957 | oo 305,000 [ ..o 847
62481P  AJ 1 |ACASC 6R CR-CDO .1 09/26/2017........ Unknown 995,420 | oo 1,000,000 .7,009
62854A AP 9 [MYLAN NV . . | 09/26/2017........ Unknown. . 223,973 | oo 205,000 | .. 3,019
63946C  AD 0 | NBCUNIVERSAL ENTERPRISE INC.......ccovviiiriinriereiinriesiesisiesisessessseenesisseeninns | sveersssnnenes 09/28/2017........ UNKNOWN......comirriirniiieieniiesnee s 5,266,538 | ....oovvreriereeis 5,250,000 | coooverreirrireniereniree e 46,924
651229  AX 4 |NEWELL RUBBERMAID INC......cooviiiriiiierinieiisieississessssiesesssssessessssesesssssnsss | sosseessnssnes 09/26/2017........ UNKNOWN.....coiviiiiiici s 877,545 | ..o 750,000 | oo 19,596
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651639 AP 1 |NEWMONT MINING CORP.........ovurirrnrintirriniiseesise s ssessesisssenins | cossesessnsnanes 09/26/2017........ UNKNOWN......comieieiiieiisieeie et serees 271,080 | ..o 250,000

65473Q  AX 1 |NISOURCE FINANCE CORP .1 09/26/2017........ Unknown. 377,493 300,000

654740 BB 4 |NISSAN MOTOR ACCEPTANCE CORP . | 09/26/2017. JP Morgan Securities Inc. 4,995,800 | ... ..5,000,000

655044  AJ 4 |NOBLE ENERGY INC .. | 09/26/2017........ Unknown 154,136 . 150,000

655844 BU 1 |NORFOLK SOUTHERN CORP..... .. | 09/26/2017........ Unknown 596,678 | ..o 597,000

67066G  AE 4 |NVIDIA CORP .. | 09/26/2017. Unknown 36,143 36,000

67105V AY 0 |OAKC 9R DR -CDO .. | 09/26/2017........ Unknown. 1,252,400 | c.oooovrcicee 1,250,000

67106 AN 0 |OHA CREDIT PARTNERS X LTD - CDO .. | 09/26/2017........ Unknown 2,006,240 | ..o 2,000,000

671060 AU 4 |OHA CREDIT PARTNERS X LTD - CDO .. | 09/26/2017........ Unknown . . 1,754,445 | oo 1,750,000

674599  CC 7 |OCCIDENTAL PETROLEUM CORP.........cccovviiieriiiiiiieieeieersisssisesesisseesissssesenins 09/28/2017........ UNKNOWN......coniiiiiiiieei e 5,150,150 | ..o 5,000,000

67572Y BC 5 |OCT 22R C1R - CDO. . | 09/26/2017........ Unknown 1,250,000 ..1,250,000

68329A  AA 6 | ONTARIO TEACHERS FINANCE TRUST. .. | 09/112/2017......... GOLDMAN SACHS & CO, NY . 6,984,180 ..7,000,000

68389X  BM 6 | ORACLE CORP.......coiiiireiicieiseei et seesssennssenes. | eenesesenenenes 09/28/2017........ UNKNOWN......ooniieeiiieiicei e eeranes 2,920,350 | ..o 3,000,000

69352P  AJ 2 |PPL CAPITAL FUNDING INC .. | 09/26/2017........ Unknown. 198,282 | oo 175,000

694308 HC 4 |PACIFIC GAS AND ELECTRIC CO .. | 09/28/2017........ Unknown S5A77,150 | oo 5,000,000

69689A  AQ 3 [PLMRS 151R BR = CDO.....couiiuiirircriiiierisiieiisiesesissiess st nsssssseesssins | essesesesenenes 09/26/2017........ Unknown 1,010,500 | oo 1,000,000

718172 BW 8 | PHILIP MORRIS INTERNATIONAL INC.... .. | 09/28/2017........ Unknown 7,990,800 | ..o 8,000,000

74153W  CG 2 | PRICOA GLOBAL FUNDING Lo sesesssenenes .. | 09/28/2017........ Unknown . . 9,105,390 | ..o 9,000,000

74251V AH 5 | PRINCIPAL FINANCIAL GROUP INC......cocovviivrirrierniissiesisisissisisssssisesssssssssessns | osvsessssenes 09/26/2017........ UNKNOWN.....oiiriieicices s 536,855 | ..viiriieees 525,000

74256L  AS 8 |PRINCIPAL LIFE GLOBAL FUNDING Il .. | 09/28/2017........ Unknown 12,024,591 ....11,902,000 111,953
747525 AR 4 |QUALCOMM INC R .. | 09/28/2017........ Unknown . . 4,006,520 4,000,000 | .. ...35,244
747525 AT 0 |QUALCOMM INC......cviriermirimiiineriesiereiesissise et ssssssessesssesessssessesnins. | avesessssnssens 09/28/2017........ UNKNOWN......coviiiiiiiieis s 5,019,500 | ..ocovvveiiees 5,000,000 | cooovoreviiriiie 49,139
756109 AT 1 |REALTY INCOME CORP. .| 09/26/2017........ Unknown 136,585 | oo 130,000 185
780097 BE 0 |ROYAL BANK OF SCOTLAND GROUP PLC . . . | 09/26/2017........ Unknown. 2,015,040 | oo 2,000,000

78355H  KF 5 |RYDER SYSTEM INC......cooiiiiiiiiieineieierieeecissee s ssssiesssssssesesssssssssensens. | avesessessnsenes 09/26/2017........ Unknown 344,431 | e 345,000

785592  AH 9 | SABINE PASS LIQUEFACTION LLC......cooiuirieriiririniieieieiesiseiesisiseeni e ssseeenes .. | 09/26/2017........ Unknown 1,264,736 ..1,125,000

824348 AT 3 | SHERWIN-WILLIAMS CO .. | 09/26/2017........ Unknown 1,582,544 ..1,575,000

82481L  AB 5 | SHIRE ACQUISITIONS INVESTMENTS IRELAND D......covvvrerirircrinirnns Cuvrrre 09/26/2017........ Unknown 2,065,808 | .....vveviieieiereieeeninn 2,075,000

83608L AQ 8 |SNDPT 4R CR-CDO . | 09/26/2017........ Unknown. 1,003,110 | cooeeeccreecee 1,000,000

842587 CS 4 |SOUTHERN CO .| 09/26/2017........ Unknown 2,394,024 | ..o 2,400,000

84265V  AJ 4 | SOUTHERN COPPER CORP....... . | 09/26/2017........ Unknown 567,820 500,000

84756N  AG 4 | SPECTRA ENERGY PARTNERS LP .. | 09/26/2017. Unknown 467,015 460,000

857477 AT 0 | STATE STREET CORP. .. | 09/28/2017........ Unknown 3,135,840 | oo 3,000,000

857477  AY 9 |STATE STREET CORP. .. | 09/26/2017........ Unknown. 642,250 700,000 496
86765B AQ 2 | SUNOCO LOGISTICS PARTNERS LP. . | 09/26/2017. Unknown 348,607 .350,000 6,814
87938W AU 7 | TELEFONICA EMISIONES SAU . | 09/26/2017........ Unknown. 585,189 530,000 1,381
88432D  AY 0 |WINDR 143R DR-CDO.......ccccvrriuree .| 09/26/2017........ Unknown 1,000,000 ..1,000,000 490
88433R  AG 7 |WINDR 172 C1- CDO. . | 09/26/2017. Unknown 1,003,000 | . ..1,000,000 627
887317 BB 0 | TIME WARNER INC .1 09/26/2017........ Unknown. 2,509,025 | ..o 2,500,000

88948A  BD 8 | TOLL ROAD INVESTORS PARTNERSHIP II, LP......covviirinnee . | 09/26/2017........ Unknown 2,219,040 | oo 4,000,000

891906 AC 3 |TOTAL SYSTEM SERVICES INC, e .. | 09/26/2017........ Unknown . . 826,890 | ....oovriiiniene 750,000

89236T DU 6 | TOYOTAMOTOR CREDIT CORP................. Cuovrre 09/28/2017........ UNKNOWN......comiiiiii e 7,255438 | ..o 7,250,000

89352H AC 3 | TRANSCANADA PIPELINES LTD .. | 09/26/2017........ Unknown 369,500 | ..o 400,000

90331H ML 4 [USBANKNA.......coooirrrreerncseiis .. | 09/28/2017........ Unknown. . . 8711761 | o 8,650,000

90352  AA 1 |UBS GROUP FUNDING SWITZERLAND AG (SR 09/26/2017........ UNKNOWN......comirriiiieiirieee et 1,452,314 | oo 1,415,000

907818  ED 6 | UNION PACIFIC CORP .. | 09/28/2017........ Unknown. 4,765,091 | oo 4,625,000

91324P  CN 0 |UNITEDHEALTH GROUP INC.. .| 09/28/2017........ Unknown 2,090,240 | ..o 2,000,000
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91911T AM 5 | VALE OVERSEAS LTD 09/26/2017........ UNKNOWN......cooviaiiiiiceieieieseiese s sesenienees 283,160 | ..o 274,000 2FE e
91912E  AA 3 |VALESA . | 09/26/2017........ Unknown. 141,400 140,000 2FE.
92343V CR 3 |VERIZON COMMUNICATIONS INC .. | 09/26/2017. Unknown 1,530,135 ..1,500,000 2FE...
92343V DU 5 |VERIZON COMMUNICATIONS INC .. | 09/26/2017........ Unknown 1,762,740 ..1,615,000 2FE.
92343V DV 3 |VERIZON COMMUNICATIONS INC .. | 09/26/2017........ Unknown 321,036 290,000 2FE.
92826C AC 6 |VISAINC.... .. | 09/28/2017. Unknown 11,438,642 | ..... 11,190,000 1FE...
928563 AC 9 |VMWARE INC .. | 09/26/2017........ Unknown. 658,411 650,000 2FE...
929089 AB 6 |VOYAFINANCIAL INC.......... .. | 09/26/2017........ Unknown 881,396 875,000 2FE...
958254  AE 4 | WESTERN GAS PARTNERS LP. . 09/26/2017........ Unknown 302,475 . 300,000 2FE...
962166 BV 5 |WEYERHAEUSER........cooiiiiiiicicecsne s ssiesisssenens. | coesesesssnnes 09/26/2017........ UNKNOWN......coomiiiiiieiieesei s TA5,716 | oo 676,000 2FE. e
96949L  AD 7 |WILLIAMS PARTNERS LP .. | 09/26/2017........ Unknown 55,300 55,000 2FE.
984121 CQ 4 | XEROX CORP......coomiiiieirririiieiiesiise st ssese sttt .| 09/26/2017........ Unknown 303,136 | .o 305,000 2FE.
986255  AQ 0 | YCLO TR CR = CDO....iuiiiiiuirisisiissmsssiessssssensensssessns s senssnssneensessssssenssssssssensnns | sosnessnsnsanes 09/26/2017........ UNKNOWN......viiiisniis s 1,000,000 | oo 1,000,000 TFE s
3899999. Total - BONdS - INAUSEIAl GNA MISCRIIANEOUS..............c.ovoveiveieieeieieeiieeicterecieeteee ettt eteteses aetateseesseaeseseseseesessesesessaseessseaet et sasess s seseseseesseas e s eaet s sssssasnses et s sesesas e seess s sesetassnsseesssesesasnrssaasesetasannsssssnsnsesesasans | eaesessssssesasnssssssssansesassssssssssnsesasnssnsss | stereressssessesesisssesassssses 371,588,580 | ...coovvererriciician 365,913,196 | .oovovevieeicceecee 2,627,115 | ........... XXX.ooovvinnn
Bonds - Hybrid Securities
064058  AF 7 | BANK OF NEW YORK MELLON CORP........ccccotumriiririiiersrintirerinsieeesisensssiessnnnins | coneeesinsnnes 09/26/2017........ UNKNOWN......coviiiiiiciniessiese e 635,156 | ..ovoierierireiercenend 625,000 [ ..ooorereirciererincenne 482
48126H  AA 8 | JPMORGAN CHASE & CO......oiviiiiriiiiiiiiiiieniesissisississsissensesssssnsssssssnssenessssssnisnne | svessssssssenns 09/26/2017........ UNKNOWN......ooiiiiiiinisss e 652,560 600,000 .5,500
4899999, TOtal - BONMS = HYDA SEOUIIES. . ... cverettseissteseessiestes ettt ek st s feeefeeE et eEE R e E L8 E L E £ E S E L8 f oL EE L8 E L8 EEEfEE R E £ bR bbbttt snbsrires 1,287,716 .1,225,000 | .. .5,982
8399997, TOHAl - BONAS = P 3.... ..otttk 8 s eh 101 S44ehseEseheeh e eH oL heEfeh s E e E oL 88 E e E oL E S h 8 E L H0E£E e E e E oL E e L8 EEeE b eE 1o E e h e E oL 8 E o0 h 4L £E e H oS b ELE b0 h 8 E Lo beE e E oL E e h L E et b ed ek eee | eLseEith et ens e bt b en e r et seb et b sttt nes | feniensenet bt 864,667,620 | ....ooovvririiiiiiiiei 826,547,196 | ..oovovviiiriiiiccnnd 6,158,398
8399999.  Total - BONAS. ..o ..864,667,620 | ..o 826,547,196 ..6,158,398
9999999. Total - Bonds, Preferred and Common Stocks.... ..864,667,620 XXX ..6,158,398
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Political Subdivisions of States
RAYMOND JAMES &
150461 Q9 5 |CEDAR PARK TEX....oioviiiermriiiierneienns .| 08/07/2017. [ASSOCIATES INC. | | e 2,797,304 | ....... 2,405,000 | ...... 2,889,030 | .o 2,858,968 | ..ccovvvrirnnns 0 s (Y211 | — 0 (52,468) 0 2,806,500 0 [ (9,196) | .......... (9,196) | ... 115,240 | 02/15/2022. | 1FE............
JEFFERIES & CO. - BONDS
240451 YC 2 |DEKALB CNTY GA.....ccovvvmriirirrirerenins . |08/17/2017. [DIRECT s | e 2,374,920 | ....... 2,000,000 | ...... 2,459,200 | ........... 2,431,402 | oo (V1 I (45,141) | oo (U (45,141) 0 2,386,261 0 (11,341) | ....... 72,500 | 12/01/2022. | 1FE............
64966L RG 8 |NEW YORKN Y...oooiimiiiiriniirnninininnens .. | 09/19/2017. | VARIOUS JRSTRTRTRTRRITR [V 9,177,520 | ....... 8,000,000 | ....... 9,555,200 9,398,841 | o0 | (204,814) | ..ocoooveeean0 | v, (204,814) 0 9,194,028 0 (16,508) | .....440,556 | 08/01/2021. | 1FE............
2499999. Total - Bonds - U.S. Political SUbdivisions Of SEALES. ... wonririmiiisiinsnssesissesssrsssssssss s sssssnsssnsssens | seeae 14,349,744 | ... 12,405,000 | .....14,903,430 4,689,211 | o0 [ i (302,422) | ..o | s (302,422) | ...ovvvvirennn [ 14,386,789 | ...ccoovninens 0 (37,045) | .....628,295 XXX XXX
Bonds - U.S. Special Revenue and Special A t
ALBEMARLE CNTY VA ECONOMIC DEV
01266H BR 9 [AUTHPUB .. | 08/08/2017. | Loop Capital Markets...........ccccovuver | vevveererneveneneneninns | e 2,145,380 | ....... 2,000,000 | ...... 2,268,900 | ........... 2,178,296 | ..ccovvrrirnnn. (V1 I (44,466) | ........conn... (1 I (44,466) 0 2,133,830 0. 11,550 | oooveeee 11,550 | ....... 69,444 | 06/01/2019. [ 1FE............
NEW YORK ST DORM AUTH REVS NON
649907 BM 3 | ST SUPPOR .| 08/14/2017.| BARCLAYS CAPITAL INC . 328,381 320,000 | .......... 383,395 | .o 334,947 | oo, 0| e (7,454) | oo (VI (7,454) [ ..o (1 I 327,492 | ..o (V10 888 | .o 888 | ... 14,044 | 04/01/2018. | 1FE............
NEW YORK ST DORM AUTH ST PERS JEFFERIES & CO. - BONDS
64990E B9 7 |INCOME TAX .1 08/09/2017.|DIRECT [ | e 4,807,480 | ....... 4,000,000 | ....... 4771,320 | ..cooneees 4,673,309 | .oovvrvrrnens 0| s (46,344) | ....ovvenne. (U (46,344) | ... (U I 4,626,965 |......cccoonne 0. 180,515 | ....... 180,515 | ..... 199,444 | 02/15/2028. | 1FE............
SOUTH CAROLINA ST PUB SVC AUTH JEFFERIES & CO. - BONDS
837151 NQ 8 |REV .1 09/19/2017.|DIRECT [ | e 2,803,409 | ....... 2,650,000 | ....... 3,054,814 | ........... 2,909,234 | ...ccovvvrinnn 0 s (93,436) | ..cvovverecn (U (93,436) 0 2,815,797 0 ... (12,389) | ........ (12,389) | ..... 174,090 | 01/01/2028. | 1FE............
SOUTH CAROLINA TRANSN
837152 SE 8 |INFRASTRUCTURE BK .| 09/01/2017. | PIPER JAFFRAY. coe | e | s 5,648,400 | ....... 5,400,000 | ....... 6,534,000 | ........... 5,744,794 | .......ccce...0 0 ... (121,242) | oo (V1 I (121,242) 0 5,623,552 0. 24,848 | ......... 24848 | ... 235,500 | 10/01/2018. | 1FE............
91362 AA 9 |THE BUREAU OF THE PUBLIC DEBT...... .| 09/14/2017. | Unknown................ reveneeneennerenienes | e 2,456,000 | ....... 2,456,000 | ....... 2,456,000 | ........... 2,456,000 | oooovreerinnn (V1 (V] IO 0 0 0 2,456,000 0 (V1 IO (110 I 0 | 09/14/2017. | 1.ecvvvrrirnes
RAYMOND JAMES &
91412G U9 4 |UNIVERSITY CALIF REVS........cccoocvmurrnnee .| 08/14/2017.|ASSOCIATES | veneninennes | v 6,132,360 | ....... 6,000,000 | ....... 6,000,000 | ..ooeernernriniinn (U (V1 (V] IR 0 0 0 6,000,000 0. 132,360 | ....... 132,360 | ....... 45,435 | 07/01/2025. | 1FE............
JEFFERIES & CO. - BONDS
915183 VG 9 |UNIVERSITY UTAH UNIVREVS............... .1 08/09/2017.|DIRECT | | s 2,778,242 | ... 2,670,000 | ....... 2,919,885 | ........... 2,849,674 | .o 0] (70,022) | ....ocvevuve. 0 [ (70,022) 0 2,779,652 0 | (1A ] s (1,411) ] ..... 138,321 | 08/01/2018. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciuiiiuriririsssesersissssssrssenssssesssssssssssssssesssessssesssssessees | seoes 27,099,651 | ..... 25,496,000 | .....28,388,315 | ......... 21,146,253 | .o 0] . (382,964) | ..o [ (382,964) 0 26,763,290 0. 336,362 | ....... 336,362 | ..... 876,279 XXX XXX
Bonds - Industrial and Miscellaneous
17119Y AD 9 |CCART 14B A4 - ABS.....coovvvverrerinierncnns .| 09/15/2017. | Paydown . 392,301 392,301 | ...t 392,182 | oo 392,268 | ..cooovvvernens (0 TR 33 | (1 33 | s 0 | o 392,301 | .o (V10 N (V1 IS 0 | e 4,192 | 12/16/2019. | 1FE............
40428H PR 7 |HSBC USAINC......cccoovvmiriiirirernricirenins C[07/10/2017. | HSBC SECURITIES (USA), INC..... | .ovvveriirereiiniirens | v 2,014,620 | ....... 2,000,000 | ...... 1,998,040 | ........... 1,998,755 | ..oovvvivennan (1 IO 201 | (V1 I 201 | e (VI I 1,998,955 | ...coovvvnnnd 0| 15,665 | ......... 15,665 | ....... 40,211 | 03/05/2020. | 1FE............
NATIONAL RURAL UTILITIES
637432 NM 3 | COOPERATIVE FIN .| 08/16/2017. | FTN FINANCIAL SECURITIES....... | ccocerererrcereriniins 0 2,999,211 04/25/2022.
828807 CQ 8 |SIMON PROPERTY GROUP LP. . | 09/13/2017. | Cantor Fitzgerald . 0 2,004,429 02/01/2019.
89231R AD 6 |TAOT 14B A4 - ABS v | | 09/15/2017. | Paydown revrneenenensnsnenen | e 478,203 | s 0 | o 478,203 |.....cocovneen. 09/16/2019.
92867R AD 1 [VALET 141 A4-ABS... ... | .| 09/20/2017. | Paydown . 336,178 | ..ocvuue 336,178 .0 ..336,178 . 09/21/2020.
98158L  AC 1 |WOART 14A A3 - ABS. . | 09/15/2017. | Paydown ...164,310 164,310 3. .0 .164,310 |. .0 04/15/2019.
3899999. Total - Bonds - Industrial and Miscellaneous.. .......8,432,503 | .......8,370,993 | .......8,385,605 (2,555) 0 8,373,588 58914 | 58,914 XXX
8399997. Total - BONAS = PAM 4. ot | e 49,881,897 | ... 46,271,993 | .....51,677,350 ). .0 49,523,667 |...cooel0 | oo 358,231 | ....... 358,231 | ..1,629,631 XXX
8399999. TOtal = BONGS. ... cvvresrieri s s | eenad 49,881,897 | ... 46,271,993 | .....51,677,350 ). 0] ......49,523,667 L0 358,231 | ... 358,231 | ..1,629,631 XXX
9999999, Total - Bonds, Preferred and COMMON SEOCKS.............cc.iriiriiiies  coreeirieiseniissiessseessesisesesssssssssseessesssesssssssssssesssesssesssns | anves 49,881,897 XXX .....51,677,350 ) (V) 49,523,667 | ...covvvernnn 0]... 358,231 | ....... 358,231 | ..1,629,631 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, 100 West 33rd Street, New York, NY 10001.......cccoueens | ovnninnrinniinnnns civenen.-.0.000 0 0 38,298,990 58,723,349 31,297,874 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 38,298,990 58,723,349 31,297,874 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 38,298,990 58,723,349 31,297,874 | XXX
0599999. Total Cash XXX XXX 0 0 38,298,990 58,723,349 31,297,874 | XXX

QE12
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Statement for September 30, 2017 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli
GENERAL ELECTRIC CO.....ooviiiiiiriniissiiniersrissesensnesseeneneses . 109/28/2017....... | v 1.600 | 11/20/2017....... 500,212 | e s 2,911
3299999. Industrial and Miscellaneous (Unaffiliated) - IsSuer Obligations.............euiiriiiiinrinniisissesesesseene s 500,212
3899999. Total - Industrial and Miscellaneous (Unaffiliated)..........cooovererrinieeiiinisiseisis e 500,212
Total Bonds
7799999, SUDLOAIS = ISSUET OBIIGAHONS. ... rvvevesetiseiesetseis et ess st ess ettt s et E e st et e e eeseee et eebsessants | 4e41esseesaeesessoeEeesoeEeEseeEeeE o0 s oL eE o0 E e eE e 0oL ee b b e sttt ee bt en bt es | ettsebtessasssenteeten sttt ent st 500,212
8399999, SUDLOAIS = BONGS..... ettt 500,212
8699999. Total - CaSh EQUIVAIBNES. ... 500,212
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