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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE 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
1o BONGS...cveeirecet st ennnies | sriensieens 1,764,708,614 | ooooovvrerrirriecrireciid (U I 1,764,708,614 | ............ 1,770,735,983
2. Stocks:
2.1 Preferred StOCKS. ... | st 1,689,338 | ..o (U 1,689,338 | ..o 0
2.2 COMMON SIOCKS. ..ottt sssnssenns | coseissesinesins 37,518,495 | ....ccoovvvune. 37,518,495 | ... 0 | oo 0
3. Mortgage loans on real estate:
BT FIISEENS ..o | e 0 [ oo (O PN 0 [ oo 0
3.2 Other than firStHENS. ..o | oo 0 [ oo (O N 0 [ oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvvveiievcteie ittt bbbt bbb s et en s s ssnaas | sbessessessssssesssssnsessesnsan (0 RO L0 RN (1 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvvveiicviieie ettt bbbt s et en s s ssnaas | sbessessessssassesssssnsessesnsan (0 TSR L0 TN (0 I TR 0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......eueececireeeeieiseesseeeesessnees | reeeesssssesssessssessssenesaens (01 RN L0 U 0 [ oo 0
5. Cash ($.....10,522,031), cash equivalents ($.....5,174,504)
and short-term investments (3.....1,363,558).........ccc.verueerurerrierriersiessiesteesseessessessesssesssssssesses | cvenessssesianns 17,060,093 | ..oovveieeeeees (01 I 17,060,093 | .....ccocvneee. 52,951,065
6. Contract loans (including $.......... 0 PrEMIUM NOES).....coucerrerieeceeeeeseerneeeeeeseeesessessessessssseess | ceseesssessssessssessesssssssesn (01 SO L0 (01 R 0
7. DBIIVALIVES. ..ottt | esbest sttt 0 [ oo (O OO 0 [ o 0
8. Other iNVESIEA SSELS.......ccerurrirrirerieeiiie ettt sttt sssenseenns | cosnessnessnesinessseniseneneni 0 [ oo (O RO (01 0
9. ReCEIVADIES fOr SECUMMES. ..o evevvececeeiieeetcectcee ettt se s st snasaens | erassesessesesanaens 1,277,597 | oo [0 A 1,277,597 | e 0
10. Securities lending reinvested COllateral @SSELS..........vrureirrurririeiererereneeseeseeeeeseeseiesseeens | ceeseesessesssssseessesesseseees (01 SO L0 RN (0 I TR 0
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rwururriiiecircireieci ettt stseeseees | seessssesssnssssssessssssssneseees [0 [0 {0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM...........cuurumrirrirerierierieee et
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..............cceeees | covvrererennes 113,019,895 | .oveveieceeerand (0 I 113,019,895 | ...ccoevuee. 111,264,946
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiUMS).........ccrerrerreninees | corerrenerneenrerseseenseneiens (0 S L0 R (0 I R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... ).ttt sentes | essesses et en st (0 0 [ oo (01 OO 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS...........cc.cieririiimiiiniiriniesssisssiesieniens | s 3,054,868 | ..o (U 3,054,868 | ...ccvveviris 3,212,087
16.2 Funds held by or deposited with reinsured COMPANIES...........cc.cviveieicrisieiesseiieiees | ceerereiessse e (0 TR L0 TN (0 I TR 0
16.3 Other amounts receivable under reinSUrance CONTaCES.............ovreinriniinrineineins | e (0 O (O OO 0 [ oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........c..c.euiueiveiciiieieceese ety | cvevsesssessess e sesnea 0 | oo 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoocevevceees | cevvevesieicseeieees (01 TSR L0 TN (1] I 4,559,187
18.2 Net deferred taX @SSEL.......... ittt esst s | sessesssesinns 210,011,845 | .ooovvvvvrnees 188,619,165 | ....ovvvvrenne. 21,392,680 | ..coverrennns 40,284,661
19.  Guaranty funds receivable or 0N dEPOSIt.............ccuevciieiieiiiee et bsienes | crevesssesse e ssse e (0 TSR L0 TN 0 [ oo 0
20. Electronic data processing equipment and SOfWAIE............couiveuivrieicieeie e | cerensesessssesessssesses s (0 TSR L0 TN 0 [ o 0
21, Furniture and equipment, including health care delivery assets (§.......... 1) U ISP (01 RN L0 0 [ oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coceveeerveveviies | covvierreseeeseeeee s 0 | oo L0 TN 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates................oooerieieiriiieiieseeeeseeeies | e 4,995,995 | ..o [0 A 4995995 | ..o 218,666
24, Health care (§.......... 0) and other amounts reCEIVADIE..............cuririereeecrere e | et (01 SRR L0 (0 I TR 0
25.  Aggregate write-ins for other than invested aSSets...........cc.ccuiiieiiieieceeee s | everieiesesissens 1,672,563 | ...ccvvvren. 1,672,343 | oo 220 | oo, 12,754
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.veerreincrerierissssessssessessssssssesssssessssesees | sesssesesnns 2,168,159,368 | ......cccooeune 227,810,008 | ............. 1,940,349,365 | ............. 1,997,502,077
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccovvvvvre | corvrreereenereieirsinseieins (0 L0 N (1 0
28. Total (LINES 26 @NG 27)......ovurreerrrirriicrieesiesisessiesiesssssesss s ssse e sesssesssssssssssessssens | esessceeos 2,168,159,368 | .........oo..... 227,810,003 | ............. 1,940,349,365 | ............. 1,997,502,077
DETAILS OF WRITE-INS
1100, Rt | eeeste et (O RO (O RN (0 R 0
1102, ottt | eieste et 0 [ o (O RN (0 RN 0
1103, Rt | Heeeete et 0 [ o (O RN (0 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveeveirrinierneeiieriens | covreieissiesessesesessesees (0 R L0 TN (1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cireeriririeieiiiiesisieieissieiseississiens | cvesnsesssssssessessssessesessees (O I [ I {0 I 0
2501, Other reCEIVADIES............cvuriririri et | etiesiesiesi s 220 | oo (O 220 | oo 12,754
2502. LICENSES PUICNASEX.......cvrvieieriieiieiseiesies ettt bbbt s s bensessensns | saesssssssessesinsen 1,672,343 | oo 1,672,343 | oo (0 TR 0
2503, oottt | eeet ettt 0 [ oo (U RN (0 0
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoceevenieienisieiens | ovvereiseese e (0 TR L0 RN (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......co.erweereriirerirnesnninesesesssresssesenes | veressssssssesanas 1,672,563 | ..o 1,672,343 | .o 220 | oo 12,754




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident year $.....34,288,508)...........cocccrverernnereeeieiessies s ssssessssssssssssssssessssssssssssssesssesssssssssssssssessas | svsiessssesssessssneies 122,179,677 | oo 158,506,373
2. Reinsurance payable on paid losses and 10SS adjUSIMENE EXPENSES..........ovrurirriienrirrireirereeesseesesesssessese s ssssssssssessessenes | seessesesessnsesesnesnnes 12,242,503 | oo 19,881,288
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMilar CAIGES.............ovrirrrinrnre e eeesesessssesssnes [ eeereesstees e sesessesesseenes (0 OO 0
5. Other expenses (excluding taxes, ICENSES @NG FEES)........ccvvuriuiiiiiieiicieess sttt ssessenses | sbssssesssssessssestessnsaens 904,401 | oo 907,362
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).......c.cuvveieiiecieiiiieieeitese s ssssesens | cvervessssesisssssesessnsas 4,181,359 [ oo 5,741,816
7.1 Current federal and foreign income taxes (including $.....1,152,580 on realized capital gains (I0SSES)).......ccevurerureereereerreeens | cevrreerreriiesieesiiesienns 5,933,528 | ..o 0
7.2 Net AEErred taX ADIIIEY.......evererrereeecerieie ettt s st st snnne | sessessantensessessensansses st en s nee [0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §......... ettt | dreebeeesaes et s s eneaas (O [T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....159,010,274 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)...........ccevrueeieiieieieeeeeeeeseeeseseseens | e 132,372,652 | .ooovevereiern 165,184,342
10, AVANCE PIEBMIUM.....ocviieiecricteeeeieeiee ettt s e s s st s st s st s e b s s a s ses s ss et b st et e ses b s s ssssssssssessssnsessessnsnsessesanssnsans | evessessessessssssssssessnsinea 181,634 | oo 114,795
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t s | eneb st (U RN 0
11,2 PONCYNOIAETS........oovvieviiiie ittt bbb s st b bbb bbb s s s bbb bbb s s s bans | sebessessssantes et s tense s e bnsensesansed 0 | oo 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........ccvvvueveeiveerieinereieie e ssse s sessesessssesenns | evssesisssssesessenss 148,865,508
13.  Funds held by company Under reiNSUTANCE trEAHES..........c.eviuiveiieieiisie et es s bbb esse s ssans | evsesssssssessssssessenas 64,160,382
14, Amounts withheld or retained by company for aCCOUNt Of OthEIS...........cccveiciiieiccese et essssssessstesssnns | erresiesissess s sssesaese e 0 [ e 0
15.  Remittances and iteMS NOt AlIOCALEM. ..........c.cviueiiiiieiccce ettt bnas | evesssssesssesses e snes 1,685,909 [ .ooovovvecees 652,203
16.  Provision for reinsurance (including $.......... 0 CEITIEA)...vuvvrririeiesese sttt ssensnes | eesestens sttt n st (0 PR 0
17.  Net adjustments in assets and liabilities due to foreign eXChanGe rALES..........ccruririrriricircre et isessssiees | reeesieee ettt saeed [0 U U PO 0
18, Drafts QUESTANAING........cvvceeieieiicie ettt bbbt s bbb st s st s ssentas | eesiestensen b st n st (0 T 0
19.  Payable to parent, subsidiaries and affiliates............cccocvieiiiiiieicccee et stnaens | ereseisse e 26,358,348 | ...cooeverieia 24,328,267
20, DEIVALIVES......oocvoiiriiiti bbb | et (U [ 0
271, PaYDIE fOF SBCUMHES. .. ... vererereereee ettt ss st s bbbttt en et ss st s snssnsns | sonessessastsessssantensnssessensanssnssa 0 | o 0
22, Payable for SBCUMLES IBNAING..........cceeieieiiiicieise sttt bbbt en bbb s s s saenns | stisssesssssessesestes s s ssen s bassae [0 R 0
23.  Liability for amounts held under UNINSUMEA PIANS.........c..cururiiiuriririinrire et ssess et ssesssstesssssssssessessssssssessessns | sonessessssssssssssssssssnsssessessssssnssn [0 TR 0
24.  Capital notes §......... 0 and interest thereon §.......... 0......
25, Aggregate WIite-iNS fOr lIADIIHIES. .........rvrevererrirrererirririseississie ettt ettt sttt
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........ccvueiuicicieietce st sssssssesseses | svsessssssesssssnssns 1,776,338,827 | c.oovveveverernne 1,688,653,014
27, ProteCted COIl ADIHES. ........cvucveeiciiericricrieii sttt bbbttt |ttt (O [P R 0
28.  Total liabilities (LINES 26 @NA 27).......cc.rvmmrireriierieeeieerieeessesieessesss st eess s esstssssssesssssesssessssessssssnsnsssssensss | ossssssssnsssesssees 1,776,338,827 | .oooovvvriiin, 1,688,653,014
29.  Aggregate write-ins for SPECIal SUMPIUS fUNGS..........cvueveivcriceeie ettt bbbt s s s s s st sses e bans | evsessssssssssessnssnsessesssenssssesarsand [0 U 0
30, COMMON CAPIAI STOCK.........cuiviiciiteiieic ettt et b bbb s st bbb s bbb s s s st st s tenas || ebsbessessessssnsesassntan 2,750,000 | coooveerereeereiene 2,750,000
31, Preferred CAPIHAI SLOCK.........cvuevveeeeieiieeeeie ettt sttt | eessessenten sttt [0 U 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cceviueiciiiiccee et ss s ssnsens | essesesssses s ses s s sses s 0 | e 0
33, SUMIUS NOES......ooceicvctce ettt ettt b s st s bbb s s b s e bt ae st s st e s et s tessesantensasanns | eveesessesseseesnsnneese 49,500,000 | cooveeveererreerninnn 49,500,000
34, Gross paid in and CONMDULEA SUMPIUS.........c..cuiueieiiciiieietctee ettt sttt bbb ss st st nsessenas | evsessssessessesnssssenans 25,921,704 | oo 246,270,163
35, UN@SSIGNEA fUNAS (SUMPIUS).......cueveevereieeieeictsete ettt sttt s sttt s b es sttt s e bes s s ss s nssstessnsntessebestanes | svensissessssssssnsnssenes 85,838,834 ....10,328,900
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt s et saensens | sresesestes ettt sees [0 U 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt enr e | ettt 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cceveiueieriiiisieieisieese st sss s ssssssesssssssessessssssessssessessess | sesessssssssssssssnsns 164,010,538 | ...ooovcveiriieans 308,849,063
38, Totals (Page 2, LINE 28, C0l. 3).......uirerereieeieiiieciieeiseceisee et seessse sttt esss st ssesssessssestasssnsnsssssns | nesesssessssesenssens 1,940,349,365 | ...occvvrvvrernn. 1,997,502,077
2501, CONLINGENCY TESEIVE. .......uvuiveieeievecteee ettt s bbbt bbbttt et ssesass e 1,231,177,272
2502, PremiUum TEfUNG FESEIVE. .......c..cviriurirrirerisceiseetseesseessesss ettt bbbttt ssees | esisesissesse e 2,056,406
2503. Deferred CediNg COMMISSION..........c.cuuiuiuiiieiciieteie ettt bbbt et b b s bt et ss s s bensesansanns | evsesssessessessssnssenas 18,950,073
2598. Summary of remaining write-ins for Ling 25 from OVErIOW PAJE..........cc.cvcviveieeicise ettt s e sns | eesessesessssses e ses e seesad 0].
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @D0VE). ....cuiuiurrissieieeieiseiisesssessessesssesessessesssnssssssesssssssssssnssnssessssssnsssssesssnssnsss | sosssssssssssensssens 1,252,183,751
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 overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)......c.iuiieiiiiiiiieei sttt sss s s sssense s sssssssssssnsanes | enssssessnssssessnsnsessessssnsssessessans 0 ] 0




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamed:
1.1 Direct.......oocuune. (written $ B I 518,530,820 ...348,659,034 | ..coovvvnee 500,147,741
1.2 Assumed . (written $ .267,085,893 264,215,971 | ... ...353,482,626
1.3 Ceded............. (written $ B [P 518,530,820 ....348,458,760 | .............. 499,901,098
1.4 Net.....ooovrrnne. (Written §.....234,274,203).......ccccimmrerrriiesire s sisssssssssssssssssssssssessssssssssssssssssssssssssessssnnss | iesssssssnns 267,085,893 | ...cccoonen. 264,416,245 | .............. 353,729,269
DEDUCTIONS:
2. Losses incurred (current accident year $.....34,650,643):
2.1 Direct .. 17,443,102 10,274,601 |.ccoovverrenne 12,778,487
2.2 Assumed.... 5,013,101 22,498,466 |......cccoenn.... 26,328,493
2.3 CABA. ..o bR ... 17,443,102 10,038,465 |.....ccooovennee 12,594,880
28 NBL. ..ottt 5,013,101 22,734,602 |..ccovvrrnnen. 26,512,100
3. Loss adjustment XPENSES INCUMEM..........cceiiueiueieiiiiieieie st ettt st ns 1,025,842 1,026,515 | oo (1,880,755)
4. Other underwriting expenses incurred 43,426,284 |... ..53,266,986 |.... 65,610,890
5. Aggregate write-ins for underwriting deAUCHIONS..........c.ccviveieiciicecsee ettt ssessens | nsessesansaes 133,542,946 ...132,208,122 | ... 176,864,635
6. Total underwriting deductions (LiNES 2 thIOUGN 5).........cccueiiueiicieieescciseee et sessessss s esssnaens | evsessessnnes 183,008,173 | .............. 209,236,225 | ..cevnee. 267,106,869
7. Netincome Of PrOtECLEA CEIIS..........ccuivcieeiecicieeee ettt bbb b s sten s sens | esbisssessassasssssessssaessnd [0 PO R R 0 ] e 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cocvueviuiireiieceesee e ssssse e sesse e sssessenes [ evsesssssnsannes 84,077,720 |.coovverrerenne 55,180,019 | .coverirennn 86,622,400
INVESTMENT INCOME
9. Netinvestment INCOME BAMEM..........c.ruuriuiurieieieiee ettt 237,364,267 | ..o 31,004,919 [ ..o 40,064,873
10. Net realized capital gains (losses) less capital gains tax of $.....1,152,580............ccoevuvrrvrerireriiensiissiessiesssessssssssss [erissssisssieniss 4652917 | oo (9,118,004)[ ...coooveuvens (13,261,220)
11. Net investment gain (I0SS) (LINES 9 + 10)......ocicuirieiiiieieessee sttt s bnsas | snsesssessnans 42,017,184 |..cvvveree. 21,886,915 | .ccvererrne 26,803,653
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1)
13. Finance and service charges not included in premiums.
14. Aggregate write-ins for miscellaneous income...........
15. Total other income (LINES 12 thrOUGN 14)........ucvueviviieeiciccreeesieteesee ettt s e st b st seen
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

17.
18.

19.
20.

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

33.

foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 MINUS LINE 17)......ccuvuiiiericieieisseie ettt st
Federal and foreign income taxes incurred
Net income (Line 18 minus LiNg 19) (0 LiNE 22).........ccueuiueiireieiesseteesesise e sesss e stess s ssns

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PriOr YEAI.........c.ocvcveieiiecie ettt
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....
Change in net unrealized foreign exchange capital gain (Ioss)..................
Change in net deferred INCOME taX.........ccuiviiiiieieecee sttt
Change in NONAAMILEA @SSELS..........ccveviicieiecie ettt bbbt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accouNting PriNCIPIES.........c..curveiviveeeieeiie et
Capital changes:
3201 P INL. ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSfEITEA 10 SUMPIUS.......c.ucvieieciiisiteicietese ettt bbbttt bbbt
Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..

993).

........... 126,094,904 77,066,934 | ............113,426,053
44,184,134 33373818 |....ccoovvnnven. 53,170,414
................. 81,910,770 | ................43,693,116 | .................60,255,639

33.3 Transferred from capital.....................
34. Net remittances from or (to) Home Office...
35. DIVIAENAS 10 STOCKNOIAETS. .......ouceueeirceeieieiiecese ittt bbb bbb
36. Change intrEASUNY SOCK.........c.ccuviuiiueiciiieie ettt s st s sssssssesssssssensessnsenses | seessssessesssssssessessessnsensaQ | seerseressensessessessesssrensaQ | sveversssssesessssesessesenns 0
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS........c.cvuevueiiueieeiieiciiiseteie ettt eses s ssse st s sensessens | ssnsesssssssssesssssssssesassad 00 | e 0
38. Change in surplus as regards policyholders (Lines 22 through 37)... . (144,838,525)| ... ..(163,082,852)
39. Surplus as regards policyholders, as of statement date (LiNes 21 PIUS 38).........corureureereereirneireereirneneieeeeeneiseeseeseeeees | coeeereeneins 164,010,538 | ..............522,314,832 | .............. 308,849,063
DETAILS OF WRITE-INS

0501. Change iN CONINGENCY FESEIVE. ........cuuruuerreeereeseeseteeaseesessseeeesessesssessessesssebssesess st ss s s b b s s b nbess e sessens e bsesaas

0502, oottt

0503 oottt

0598. Summary of remaining write-ins for Line 5 from overflow page.

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

TADT. s

TAD2. otttk R SRS S RS E AR R ARttt

TAD3B. oot R SRS R R AR R ARt

1498. Summary of remaining write-ins for Line 14 from overflow page...

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

3707, s

3702, eSSt

3703, eSS

3798. Summary of remaining write-ins for Line 37 from overflow page...

3799.

Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

CASH FLOW

Currerit Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccevevcreiicicieice ettt bbbt s bsssenns | suessessssenens 256,657,450 | ............... 303,045,518 | ......co.c.... 390,826,374
2. Nt INVESIMENTINCOME. ....cvuieeiiiii bbb bbbt 41,591,474 33,086,564 43,211,327
3. Miscellaneous income .0
4. Total (Lines 1 through 3) ....336,132,081 434,037,701
5. Benefit and 10SS related PAYMENLS.........c.ccvivieiiecicsceee ettt ss s b st s snans | ersessesassnans 48,821,363 | ...ccovevnve. 93,289,324 | ............... 110,176,638
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccuvveeievieieieinisies | cveieissiesiessessesesenns [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cc.cuiveiciciiecieeeece s | e 43,654,618 | ...ccoovvenne. 50,897,105 | .coveverrnnee 61,988,422
8. Dividends paid t0 POICYNOIAETS..........covuiviiiieiieiciceie ettt bbb st sntenas | svsesessstesesssensessesnsans [0 T [0 T 0
9. Federal and foreign income taxes paid (recovered) net of $.....1,152,580 tax on capital gains (10SSes)...........c..cce...... 34,843,999 26,390,002 54,204,467
10.  Total (Lines 5 through 9) .127,319,980 170,576,432 ...226,369,527
11. Net cash from operations (Ling 4 MiNUS LINE 10).........ccoviveriirirereiieriees ettt ses s sssessssssssssesnnas 170,928,944 165,555,650 207,668,174
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONAS. ...ttt | eeiseeiaees 1,251,856,108 | ............ 1,161,743,295 | ............ 1,622,026,308
1202 SHOCKS ...t
12.3 Mortgage loans
12,4 REAIESIAE. ...
12.5  Other INVESIEA @SSELS........vvuceereriicereie ittt b bbbttt est st | feebssesestessnsssessessantnean (0 O (0 0
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-term INVESIMENES...........cccocevevrrrerieeceseeiseiens | cerevesisees e [0 [0 I (51,061)
12.7  MISCEIANEOUS PIOCEEAS. ..o ceueererrereereereiseeseeeeeseeseeeseesee st eesee st st e s st essesssessess st ens e ssess st e ssessensessessansensnsns | fesssssssssssssssssssssssssssesns (O P [0 0
12.8 Total investment proceeds (LINES 12.110 12.7).....ccuiieieiirieeesie ettt ssssessessssssenss | ssessessesns 1,343,000,204 | ............ 1,162,205,473 | ............ 1,622,659,502
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .1,316,106,112
13,2 SHOCKS...uurverieeieeisee ettt sttt | sesiensentiensins 1,640,000
13,3 MOMGAGE I0BNS.......cuiieiieiiie ettt bbbttt sansnns | ansessntantessesnntensensesanand [0 [0 0
134 REAIESIALE. ...ttt entenen | seeeeseesentneas 1,030,160 | .oooovveericinne 793,250 | .oveveerierieinns 755,130
13.5 Other INVESIE @SSELS. ......ucvuieeeiriiicitici bbbttt | fntbeesestess s st (0 O (01 O 0
13.6  MiSCEIANEOUS @PPICAIONS. ......vvveeenrerrirresieeieese sttt es st sess st et enssesessensansans | sesssssssassseans 1,277,597 | oo [0 0
13.7 Total investments acquired (LINES 13.110 13.6)......cuerirririeiiiniisiesissieiseisese et sssesssssssesessssessessesnss | ssessessssas 1,320,053,869
14.  Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPIAI NOES. .....cuivieciiieieictie et ss bbb ntensens | ensesssssntessessssensessesansand [0 R [0 T 0
16.2 Capital and paid in SUPIUS, €SS trEASUNY SEOCK.........ovuririirrieiieriieisiiesiss sttt ssenssssenss | sressessnsenns (225,000,000) | <vvoveerervrerereererrnennnens {1 I (180,013,047)
16.3 BOIMOWED FUNGS........vuieiciiciii ittt bbbttt | ftbses st ess b nses st (0 O (01 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccccoveevicveiiiescee e | e 0 [ e 0 | e 0
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).........vurvrererriiirrireieiersrie sttt sttt ...(4,766,251) (1,605,820) ...(32,816,135)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccccu....... (229,766,251) | ...ocvovrenn (1,605,820) | .............. (212,829,182)
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)......cccoeevvervevens | covrverrvrrnnns (35,890,973) | ..vvvrrnee, (38,350,926) | .......covc.... (61,159,678)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ....vvuviriirrirririsrieriests bbb | ebtenteneenens 52,951,065 | ...oovvvunvnn. 114,110,743 | ...coovvvneee. 114,110,743
19.2 End of period (Ling 18 PIUS LINE 19.1)......cuuiuuierieiieeieeieeieeiseieeiee sttt ssesss | sbssssesssnnsens 17,060,093 | ...cooovvvenvn. 75,759,817 | ovveriene. 52,951,065
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in contingency reserve ...(133,542,946) | .............. (132,208,122) (176,864,635)
20.0002  Change in premium refund reserve.. 1,075,099 | .... ...(25,950) ..788,561
20.0003 Change in deferred ceding commission 2,668,688) | .... .(4,371,517) | . .(4,077,037)
20.0004  Change in escheatable and stale ChECKS. ..o e (99,621) (14,419)
20.0005  Change in iINVESIMENEIN AMIS..... ... ittt | cbsenssensnnsnens (4,651,541) | coovvevrinninns (3,398,797)
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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE 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 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 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. Reconciliations of net income and policyholder’s surplus between the
amounts reported in the accompanying financial statements (Wisconsin Basis) and NAIC SAP follow:

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 81,910,770 |$ 60,255,639
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
Change in Contingency Reserve 58 4 4 $ (133,542,946) |$ (176,864,635)
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 215,453,716 |$ 237,120,274
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 164,010,538 |$ 308,849,063
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 164,010,538 |$ 308,849,063

Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds, loan backed and structured securities (‘LBaSS”) with an NAIC designation (as obtained from the NAIC Investment Analysis Office (‘1AO”)) of “1”
or “2” (considered to be investment grade) are carried at amortized cost. Bonds and LBaSS with an NAIC designation of “3", “4”, “5”, "5*", “6” or “6*”
(considered to be non-investment grade) are carried at the lower of amortized cost or fair value. LBaSS fair values are determined using independent
pricing services and broker quotes. Bonds and LBaSS that have not been filed and have not received a designation in over a year, from the NAIC 1AQ,
are assigned a 6* designation and carried at zero, with unrealized losses charged to surplus. Bond and LBaSS securities that have been filed and
received a 6* designation can carry a value greater than zero. Bond and LBaSS securities are assigned a 5* designation when the following conditions
are met: a) the documentation required for a full credit analysis did not exist, b) the issuer/obligor has made all contracted interest and principal
payments, and ¢) an expectation of repayment of interest and principal exists. Amortization of premium or discount on bonds and LBaSS is calculated
using the effective yield method.

Additionally, mortgage-backed securities and asset backed securities prepayment assumptions were obtained from an outside vendor or intemnal
estimates. The retrospective adjustment method is used to account for the effect of unscheduled payments affecting high credit quality securities, while
securities with less than high credit quality and securities for which the collection of all contractual cash flows is not probable are both accounted for
using the prospective adjustment method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Refer to Note 1.C (2) above.

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 Correction 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) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for single class, multi-class mortgage-back and asset-backed securities are obtained from independent third party services or
internal estimates. These assumptions are consistent with the current interest rate and economic environment.

(2) Securities with Recognized Other-Than-Temporary Impairment
Not Applicable
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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Recognized OTTI Securities
Not Applicable

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 407,776
2. 12 Months or Longer $ 411,875
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 68,716,904
2. 12 Months or Longer $ 18,126,070

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
In accordance with SSAP No. 43R, Loan-backed and Structured Securities — Revised, the Company’s loan-backed securities are stated at amortized
cost. When 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.

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not Applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not Applicable

Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not Applicable

Working Capital Finance Investments
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
Not Applicable

(3)  Any Events of Default or Working Capital Finance Investments
Not Applicable

Offsetting and Netting of Assets and Liabilities
Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable

Note 7 — Investment Income
No significant changes

Note 8 — Derivative Instruments
Not Applicable

Note 9 - Income Taxes
No significant changes

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

B.

Transactions
On February 20, 2019, the Board of Directors of Arch U.S. Ml Services, Inc. approved the release of capital of $15,000,000 to the Company. The capital was
received on March 22, 2019.

On August 19, 2019, the Department approved the Company's request to pay a $225,000,000 return of capital to its parent, Arch U.S. MI Holdings, Inc. which
was paid on September 23, 2019.

Dollar Amounts of Transactions
See Note 10B

Amounts Due From or To Related Parties
At September 30 2019, the Company reported a receivable of $4,995,995 and a payable of ($26,358,348) from/to affiliated companies. Details of the balances
are:

United Guaranty Residential Insurance Company of North Carolina $27,848; United Guaranty Residential Insurance Company $4,949,443; Arch

Mortgage Guaranty Company $18,704; United Guaranty Services, Inc. ($2,273); Arch U.S. Ml Holdings, Inc. ($209,366); Arch U.S. Ml Services, Inc.
($26,146,709).
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NOTES TO FINANCIAL STATEMENTS

At December 31, 2018, the Company reported a receivable of $218,666 and a payable of ($24,328,267) from/to affiliated companies. Details of the balances
are:

Arch U.S. MI Holdings, Inc. $106,459; United Guaranty Residential Insurance Company $102,198; Arch Mortgage Guaranty Company $9,552; United
Guaranty Credit Insurance Company $457; United Guaranty Services, Inc. ($1,728); United Residential Insurance Company of North Carolina ($302,740);
Arch U.S. Ml Services, Inc. ($24,023,799).

Intercompany balances are settled monthly.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
Not Applicable

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost
Not Applicable

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(4) Dates and Amounts of Dividends Paid
No significant changes

Note 14 - Liabilities, Contingencies and Assessments
No significant changes

Note 15 - Leases
No significant changes

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
B. Transfer and Servicing of Financial Assets
(2) Servicing Assets and Servicing Liabilities
Not Applicable

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales

(a)
Not Applicable

(b)
Not Applicable

C. Wash Sales
(1) Description of the Objectives Regarding These Transactions
Not Applicable

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the sale date are:
Not Applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not Applicable

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not Applicable

Note 20 - Fair Value Measurements
A. Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

Exempt MM Mutual Fund $ 5174503 |$ 0 |$ 0 |$ 0 |$ 5,174,503

Industrial & Miscellaneous Bonds $ 0 |$ 16,312,622 |$ 0 1|$ 01($ 16,312,622

Preferred Stock $ 0($ 1689338 |$ 0 1|$ 01($ 1,689,338

Total § 5174503 |$ 18,001,960 |$ 0% 0[$ 23,176,463
Liabilities at Fair Value

$ 0 [$ 0 |$ 0 |$ 0 |$ 0

Total $ 0% 0 |$ 0 1% 0% 0

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
At September 30, 2019, the Company has no assets or liabilities measured at fair value in this category.

(3) Policies when Transfers Between Levels are Recognized
At the end of each reporting period, the Company evaluates whether or not any event has occured 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, 2019.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
In accordance with SSAP 100R, the valuation techniques used in measuring fair values are based on the following:

Level 1: Fair value measurements that are quoted prices (unadjusted) in active markets that the Company has the ability to access for identical assets or
liabilities.
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Level 2: Fair value measurements, based on inputs other than quoted prices included in Level 1 that are observable for the asset or liability, either directly
or indirectly. Level 2 inputs include quoted prices for similar assets and liabilities in active markets, and inputs other than quoted prices that are
observable at commonly quoted intervals.

Level 3: Fair value measurements based on valuation techniques that use significant inputs that are unobservable. These measurements include
circumstances in which there is little, if any, market activity for the asset or liability.

(5) Fair Value Disclosures
Not Applicable

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Not Applicable

C. Fair Value Level
The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments, excluding those accounted for
under the equity method (subsidiaries, joint ventures and ventures). The fair values are also categorized into the three-level fair value hierarchy as described
above in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,809,942,749 |$1,764,708,614 |$ 247,907,528 |$1,562,035,221 |$ 0% 0% 0
Preferred Stock $ 1,689,338 |§ 1,689,338 |$ 0 |$ 1689338 |$ 0% 0|$ 0
Cash, Cash equivalent and
short-term investments $ 17,060,093 |$ 17,060,093 |$ 17,060,093 |$ 0 [$ 0 1% 0% 0
D. Not Practicable to Estimate Fair Value
Not Applicable
E. NAV Practical Expedient Investments

Not Applicable

Note 21 — Other Items
No significant changes

Note 22 - Events Subsequent
On October 9, 2019, the Company requested the Department's approval to make an annual interest payment effective December 15, 2019, in the amount of $3,188,250
related to the 2017 Note. On October 16, 2019, the Department approved the Company's request.

On October 17, 2019, the Company entered into an excess of loss reinsurance agreement with Bellemeade RE 2019-4 Ltd.
Subsequent events have been considered through November 5, 2019 for these statutory financial statements which are to be issued on November 5, 2019.

Note 23 - Reinsurance
No significant changes

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

A Change in Incurred Losses and Loss Adjustment Expenses
Incurred loss and loss adjustment expenses attributable to insured events of prior years decreased by $30.7 million and $24.0 million for the nine
months ended September 30, 2019 and 2018, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is
generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information
becomes known regarding individual claims.

B. Information about Significant Changes in Methodologies and Assumptions
Not Applicable

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
Not Applicable

Note 31 - High Deductibles
Not Applicable

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

Note 33 — Asbestos/Environmental Reserves
Not Applicable
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Note 34 — Subscriber Savings Accounts
Not Applicable

Note 35 — Multiple Peril Crop Insurance
Not Applicable

Note 36 — Financial Guaranty Insurance

B. Schedule of Insured Financial Obligations at the End of the Period:
Not Applicable
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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 s 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? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Ventus Risk Management, Inc. was acquired 100% by Arch Insurance Group Inc.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 947484
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

4.2 Ifyes, 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.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

5. Ifthe 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. Yes[ ] No[X] NA[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2015

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/12/2017

6.4 By what department or departments?

Wisconsin Office of the Commissioner of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ] NAJ ]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[ ]

7.1 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? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 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 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]

a
b

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

Qo7
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10.1
10.2

1.1

11.2

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
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 If yes, 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 49,331,214 37,518,495
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) $ 49,331,214 $ 37,518,495
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] Nol ]

171

17.2

17.3
174

17.5

17.6

18.1
18.2

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, Pittsburgh, PA 15258

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)
Not Applicable
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

1 2
Name of Firm or Individual Affiliation
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[ ] No[ ]

17.5098  For firmsfindividuals 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[ ] Nof[ ]

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
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]

If no, list exceptions:

Q07.1
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20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issueror obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GlI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2
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3.1
3.2

41

4.2

6.1
6.2
6.3
6.4

71

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] No[ ]

If yes, give full and complete information thereto:

On January 23, 2019, the Department approved the Company's request to commute the Twins Quota Share Reinsurance Agreement between the Company, United Guaranty Residential
Insurance Company and United Mortgage Insurance Company and United Mortgage Insurance Company of North Carolina. The reinsurance agreement was effective July 1, 2017 and the

effective date of the commutation was January 1, 2019.

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 6 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 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
5.1 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
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8
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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
All Other Insurers
[0 AA-3191392......... Bellemeade RE 2019 1 LEd.........couieeciceeeecteeee ettt BMU.......... Unauthorized.... | .......... {1 SR IUSTRT
[V AA-3191391......... Bellemeade RE 2019-2 LEG.........cuiuieeieieeneneiceiee ettt BMU.......... Unauthorized.... | .......... (0 SR IR
[0 S AA-3191407......... Bellemeade Re 2019-3 LE.........cccoeiieriieeeices sttt BMU.......... Unauthorized.... | .......... {0 T
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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
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 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccoevvrrninrreinns AL]|....... Lo | v 5,726,250 | ..coovvrvrrernns 3,323,561 | covvverrrrreeenne 173,478 625,252 416,785
2. Alaska.....oooeenencnenenn AK L | .2,393,875 ...2,327,767 ....338,068 ..248,116 ..1,161,799
30 ANZONA...erennneee AZ | L | 17,143,643 11,738,180 | vvvvvrerrrrirnenns 115,317 148,569 1,241,374
4. Arkansas........covnneee AR L | 3,085,425 | ..ooviviinns 2,270,539 | covevreieieinas 217,728 145,092 277,172 369,084
5. California.. ...39,460,759 | ... .28,829,051 .6,038,497 ...4,114,067
6. Colorado.......cccveveririnirnennns 13,519,727 | oo 8,165,707 958,918 910,554
7. Connecticut........coovvvrrrernee CT [l | e 5,450,058 | ..cocoveviernns 3,306,781 | oo 200,626 1,364,098 1,027,133
8. Delaware...... 1,789,777 ...1,187,425 ...122,445 ... 112,879 .110,138
9.  District of Columbia.............DC | .coo.lovrs | v 2,166,901 1,509,807 | v 0 193,350 27,205
10, Florida.....ccovevreeeeiincreiniine 36,371,070 | ..ovveiene 23,334,936 | ..ovvrrinn. 1,082,542 | ..o 520,981 | oo 7,268,583 | ..covvveinnnn 6,933,509
11, GeOorgia....ccorreerrererrerineenes 19,686,854 | .....covene.. 13,039,440 1,750,211
12, Hawaii......o.oocvrerinerecceienes Hi....... Lo | e 1,552,046 | ...ovverrenes 914,710 402,861 394,986
13, 1daho......ccerccncrccennd D L | 6,117,925 | ..o 4,859,863 | ....cvvvrireren 790 | 5,450 | 473,301 | oo 492,752
14, MlNOIS....cocereeeieeceeieieeireireees 17,333,367 | oo 11,543,954 | ..o 252,252 399,645 | ...oovevieeenne 2,942,655 | ....covvvireien 1,671,125
15, Indiana........cccocvevvineriieinninns 13,343,131 | oo 8,858,030 | ..cvuvrerrires 27,724 228,777 1,323,102 872,984
16, 1oWa. e A [l | 6,832,382 | .ooovrriennns 5,248,957 | oo 256,616 | ..oooveeeeeerennne 214321 | o 888,217 | v 875,389
17, Kansas.......ocvevcerevneneneee K8 [ L | i 6,722,325 | ..covvrrircrens 5,033,816 105,588 758,158 913,541
18, Kentucky......oocvveeveneereereeeneed KY il | e 4,843,379 | oo 3,713,781 S 389,767 354,494
19, Louisiana........coceevveervrervneee LA [ L | i 4,184,959 | ....coovvicnnn 2,725,147 | oo 138,230 | 60,762 | ..oovrererines 850,926 | ...cocvvrirriinnes 835,432
20.  Main€.....coovneereenenrrennrneee ME |l | e 1,904,620 | ...cooovvvrenee. 1473971 | o 151,642 186,279 559,628
21.  Maryland.. ..16,289,142 | ... .11,260,972 ..702,191 .1,986,086 ..926,166
22. Massachusetts 22,133,951 | oo 15,929,753 | oo 270,912 1,729,192 2,237,290
23.  Michigan........c.cooevuneerernienenn. 15,850,784 | ......ccvenee. 14,095,668 | .....ccoovvvvevennes 191,252 464,732 1,958,009
24.  Minnesota.... ...17,886,534 | ... 11,392,720 ..1,511,208
25, MiSSISSIPPI....couevvererrerererineenee MS | i L | e 1,460,244 | .......ccoovvnne 867,208 130,863
26.  MiISSOUN.....cvurerreerereeeerirneenes 10,402,158 | ..ooovvereienne 7,566,701 606,030
27.  Montana... . 462,588 | ... (1 PN 0 . ....15,606
28.  Nebraska.......ccoevveercnecnneed NE | oL | i 3,947,411 | 2,418,216 | coooveeereenne (12,137) ....36,515 ....565,577 347,139
29. Nevada.....coovenecnecneneeeed NV | L | 4,077,807 | e 2,453,548 | ..o 207,120 | oo 222,434 | ..o 728,389 | ..o 783,885
30. New Hampshire.......ccocoeeeee . NH| ool | e 4,118,574 | 2,931,341 263,430 153,430
31, New Jersey....oovvernincnnns [\ Lo | s 14,898,478 | ....vvvvveennn 8,756,902 1,963,101 1,527,682
32, New MeXiCO........ccoouirerrirnas NM|....... Lo | e 2,874,948 | ..o 2,103,939 | oo 144 87T | 086,742 | 000100.352,650 | e 417,791
33, New YOrK...oocoovveneneirniniinee NY|....... Lo | s 12,472,057 | oo 8,778,343 3,478,746
34. North Carolina...........cocereereeetNC | oo Les | e 19,259,979 | .oovvvrenne. 14,399,926 | ....ccoovverreern 106,840 | oo 54126 | 1,656,166 | oo 1,468,427
35.  North Dakota.........coceevveeneeeeND | el | e 682,763 | ..o ATT,647 | oo ,801 | ninnciennn0 | 87,088 | 105,810
36, Ohi0...ovrrererernrreiernninenen OH i L | e 14,732,606 | ................ 10,686,290 | ...oovvveerrerrene 600,603 358,238 2,495,222
37. Oklahoma........ccocovvvererrnenc. OK | oL | e 4,452,922 | ..o 3,017,967 161,252 607,159
38, 0regon.....cooevvvermrnrnrnnnnn OR | oL | e 11,130,147 | oo 8,385,210 | .ovvevrerrrriennne 146,817 | oo 93,812 | v 1,353,474 | oo 795,328
39.  Pennsylvania..........cocoveereee. PA | i Lt | e 12,891,250 | .o 9,095,439 185,330 1,770,687 | .oovveerenee 2,391,116
40. Rhode Island.........ccocovveerece RI e L | i 3,353,322 | ... 12,612,621 | oo 83,143 425,159
41.  South Carolina........ccc.ceeereenne. 11,245,748 | ..o 7,662,112 108,136 1,088,534
42.  South Dakota..........cccrevrerereceSD ol | v, 1,929,737 | oo 1,439,303 121,716
43. ...14,869,134 10,959,832 ..285,786 ...1,436,175
44, 39,378,304 24,675,995 365,014 2,855,877
45, 11,008,948 | ....ovvvveennn 8,202,293 1,483,595 770,450
46.  Vermont... 1,483,199 1,112,742 ..35,829 175,617 ....163,644 ..287,558
47, Virginia......ocveeeeeeneerereennenes 17,796,402 12,830,335 95,891 211,021 1,414,665 | ....ooovvvnenee. 1,302,232
48.  Washington..........cocoviviininnee WA]....... Lo | s 15,324,955 1,136,967
49, West Virginia.........oooeveveeee WV il | e 673,234 152,308
50.  Wisconsin........coeeveveereeneneen WH i L | e 18,512,629 1,904,481
51, Wyoming.....oooeveeeeermemeneeneet WY | il | e 579,888 | .o 325,949 | 80,093 [ 0 | e 53,269
52.  American Samoa...........c..c....
53, GUAM..coreereecreeeeeeeenee
54.  Puerto RiCO.......counvvviriircrins
55.  US Virgin Islands.....................
56. Northern Mariana Islands.......
57. Canada........cccoeomeunenrennenns
58.  Aggregate Other Alien XXX...
59.  TotalS....ovreeeerereereerecerereeeienenns XXX... 372,058,435
DETAILS OF WRITE-INS
580071, oo XXX e (VI PR (0 OO (0 O LV RO (0 RN 0
58002, ..o XXX e (VI RN (0 O (0 OO (VI O (U PO 0
58003, .o XXX e (0 R (0 O (0 O (VI (O RN 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovevvrvrerrireiecirnieens [0 (0 (0 {0 (01 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | {01 PO (01 I [0 IR {01 O [0 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUrer............oc.evvereerrervnerinens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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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
Services Ltd.

(a Bermuda company)
98-0389546

Alternative Re Holdings

(a Bermuda company)
98-0389551

I

Alternative Re Limited
(a Bermuda company)
98-0625844
AA-3190779

Notes:

Arch Capital Services Inc.
(a Delaware corporation)
02-0576800

Arch International
Services Inc.

(a Delaware corporation)
27-0687834

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

Foomnote 3

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

N I
Arch Underwriting at
Lloyd's Ltd
(a UK company)
98-0705201

———

Arch Underwriting at
Lioyd's (Australia) Pty
Ltd

(an Australia company)
98-1006574
426746

Axiom Underwriting
Agency Limited
(a UK company)

——

Arch Underwriting
Agency (Australia) Pty.
Ltd.

(an Australia company)

247340

Arch Financial Holdings
Europe I Limited
(an Ireland company)
98-0616488

Foomote 1

Arch Capital Group (U.S.)
Inc.

(a Delaware corporation)
06-1424716

Foomotes 142

Arch Capital Holdings Ltd.
(a Bermuda company)

98-0399846

Foomote 3

Thomas Underwriting
Agency Ltd
(a UK company)

Idlemear Holdings
Limited
(a UK company)

Arch Reinsurance
Company
(a Delaware corporation)
06-1430254
10348

Arch Insurance Group

Inc.

(a Delaware corporation)

43-0971887

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

Arch Financial Holdings
Europe 111 Limited
(an Ireland company)
98-1243751

Arch U.S. MI Holdings
Inc.

(a Delaware corporation)

46-1950584

Foomote 6

Arch Credit Risk Services
Inc.
(a Delaware corporation)

32-0539299

Salt Insurance Services
Limited
(a UK company)

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

Arch Underwriters Inc.
(a Delaware corporation)
47-5374395

Arch Insurance Company
(a Missouri corporation)
43-0990710
11150

Arch Property Casualty
Insurance Company
(a Missouri corporation)
06-1521582
10946

I

Arch Indemnity
Insurance Company
(a Missouri corporation)
39-1128299
30830

Arch Insurance Canada
(a canada company)

98-1089562
CA042

First American Service
Corporation

(a Missouri corporation)
43-1053031

Arch Mortgage Guaranty

(a Wisconsin company) (a Wisconsin company)
39-1080973 36-3105660
18732 40266

Arch Specialty Insurance

Agency Inc.
(a Missouri corporation)
43-0990709

Arch Insurance Solutions
Inc.
(a Delaware corporation)
45-5366880

Arch Underwriting
Agency LLC

(a Delaware limited

liability company)
27-0800002

Arch Mortgage Insurance

(a Delaware corporation)

Company

Arch U.S. MI Services
Inc.

46-1950257

Arch Mortgage Assurance

Arch Capital Finance LLC

Arch Specialty Insurance

(a Missouri corporation)
36-2545393
21199

McNeil & Company, Inc.
(a New York company)
9 16-1364134

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 I 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.

Footnote 3: 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 4: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.
Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling
interest is held by a third party investor.
Footnote 6: Arch U.S. Ml Holdings Inc. is the sole member of Arch Capital Finance LLC.
Footnote 7: Arch UK Holdings Limited owns 75% of Blue Sky Partners Limited.

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

Construction Risk
Underwriters, LLC
(a Minnesota limited
liability company)
27-1013974

Insurance Company
(a Vermont company)

Company (a Delaware limited
(a Wisconsin company) liability company)
95-2621453
29114
Foomote 6
United Guaranty Partners United Guaranty

Services, Inc.
(a North Carolina

First Shield Service
Corporation

(a Missouri corporation)
83-4516586

First Shield Service
Corporation of Florida
(a Missouri corporation)
38-4119847

Residential Insurance
Company of North

03-0358003 company)
11463 56-1273575
United Guaranty United Guaranty

carolina

Residential Insurance

(a North Carolina

Company

Insurance Company
(a North Carolina

(a North Carolina company)
company) 42-0885398
56-0789396 15873
16667
United Guaranty Credit United Guaranty

company) = Carolina
56-1307714 (a North Carolina
40525 company)
56-0989041
16659

First Shield Consumer
Service Corporation
(a Missouri corporation)
61-1932852

First Shield Consumer
Service Corporation of
Florida
(a Missouri corporation)
37-1944730

Ventus Risk Management,
Inc

(a Delaware corporation)
47-5537185

Arch Structured Mortgage
Insurance Company
(a North Carolina

27-0550064

company) H

13694

Commercial Insurance
Company of North

Foomote 4

V—‘—\

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

Arch Global Services
Holdings Ltd.

(a Bermuda company)
98-1271381

Gulf Re Holdings Limited
(aJersey (Channel
Islands) company)

98-1364912

——

Arch Financial Holdings
B.V.

(a Netherlands company)
98-0616493

Arch Mortgage Risk
Transfer Holdings Inc
(a Delaware corporation)
47-3497583

Gulf Reinsurance Limited
(a Dubai International
Financial Centre
company)
98-1365176

Arch Re Accident &
Health ApS

(a Denmark company)
98-0585481

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

Arch Reinsurance Europe
Underwriting Designated
Activity Company
H  (an treland company)
98-0611448

Foomote 2

Arch Insurance (UK)
Limited
(a UK company)
98-0413940
AA-1120053

I

Arch Europe Insurance
Services Ltd
(a UK company)
98-0704518

Arch Insurance (EU)
Designated Activity
Company
| (an Ireland company)

98-1024362

Arch Underwriters Europe
Limited
(an Ireland company)
98-1243732

Arch Financial Holdings

Arch Mortgage Risk
Transfer PCC Inc.
(a District of Columl
protected cell captive
insurer)
47-4121100

Incorporated Protected
Cell No. AMRT-FRE-01
(a District of Columbia
protected cell captive
insurer)
82-3878331

Lake Shore IC, Inc.
(a District of Columbia
protected cell captive

insurer)

Australia Pty Ltd
(an Australia company)
98-1305287

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

Arch MI Asia Limited
(a Hong Kong company)
98-1424244

Prévalois SAS
(a France company)

Foomote 4

Arch Capital Finance
(Ireland) Limited
(an Ireland company)
98-1341235

Arch Syndicate

Investments Ltd

(a UK company)
98-0652764

Arch Investment Holdings
Ltd.

(a Bermuda company)
98-0705596

Arch Investment Holdings
11 Ltd.
(a Bermuda company)
98-0705598

Arch Investment Holdings
ILtd.
(a Bermuda company)
98-1244244

Arch Investment Holdings
1V Ltd.

(a Bermuda company)
98-0705593

Arch Reinsurance Ltd.
Escritorio De
Representacao No Brasil
Ltda.

(a Brazil company)
98-1245248

Foomnote 3

Arch Underwriters Ltd.
(a Bermuda company)
98-1244615

Arch Underwriters (Gulf)
ited

(a Dubai International
Financial Centre
company)
98-1426905

Arch UK Holdings Limited
(a UK company)
98-1490970

Foomote 7

Limited

(a UK company)

Foomnote 7

Blue Sky Partners Limited
(a UK company)

Archipelago Risk Services
Limited

(a UK company)

Obelisk Underwriting

Arch Credit Risk Services
(Bermuda) Ltd.
(a Bermuda company)

i

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

Arch Investment
Property Holdings Ltd.
(a Bermuda company)

98-1350243

Foomote s

Arch Investment
Holdings (Cyprus) Ltd
(a Cyprus company)
98-1365097

Benely Properties Limited
(a Cyprus company)

Arcozil Properties Limited
(a Cyprus company)

Varony Properties
Limited
(a Cyprus company)

Galozy Properties Limited
(a Cyprus company)

Primantela Properties
Limited
(a Cyprus company)

Coramono Properties

(a Cyprus company)
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Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

2o

1 2 3 4 5 6 7 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 ID 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) (Y/N) *
98-0374481.. 947484 Arch Capital Group Ltd........ccccovvermrrnirniincinneens NJA o NIA. oo N/A........... NIA oo | aeeene N..ooe.
02-0576800.. Arch Capital Services Inc. . | Arch Capital Group Ltd.. ... | Ownership. ....100.000 | Arch Capital Group Ltd.... N......
98-0602504.. . | Arch Investment Management Ltd Arch Capital Group Ltd..........cccceeeerveeiicrennns Ownership ....100.000 |Arch Capital Group Ltd N......
98-0493884.. [N/A............. [N/A............. .. |Arch Reinsurance Lid.........ccccoeovrnrerrirneencinnenns Arch Capital Group Ltd.......cccovvrvrrrrrerrerrirnnenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrnenrrens | e N [ O
98-1031826.. [N/A............. IN/A............. . | Arch Global Services (Philippines) Inc............... PHL........... NIA....ccooe. Arch Capital Group Ltd..........cccevvvrvrererrerennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvrveervereererinrens | crvee Nevoooo [ O
N/A.....covone [N/Acooees |NTAL Arch Global Services (Cyprus) Ltd.........cccccen... CYP......... NIA .o Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd..........covvernrurrnninerrns | o N [ O
N/A....ccooe. [NJA.........o... |NJAL........... . | Arch Global Services Holdings Ltd..................... BMU.......... NIA.....ccoo.e. Arch Capital Group Ltd..........cccceeererreeiicrenans Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoeererveeriveiiiens | e Noooooot | O
27-0687834.. |N/A............. [N/A............. . | Arch International Services INC............ccocvrurenee DE....ccoe. NIA .o Arch Capital Services INC.........cocoverrerrerienienns Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvvrnrurrrnenerens | o N [ O
98-1244615.. [N/A............. IN/A............. Arch Underwriters Ltd............ccocovvivenivecriiinenns BMU.......... NIA.....ccooone. Arch Reinsurance Ltd............cccceeeerveeiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereerverneercerens | crvee Noooooot | O
98-0705201.. [N/A............. [N/A............ .. | Arch Underwriting at Lloyd's Ltd............ccccouuene.. GBR.......... NIA. .o Arch Reinsurance Ltd.........cccoccvevrniencrninienes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerreurerneencneens | o N [ O
.......... . | Axiom Underwriting Agency Limited..................|GBR.......... INIA............... | Arch Underwriting at Lloyd's Ltd....................... | Ownership......... | ....100.000 |Arch Capital Group Ltd N[O
............. Idlemear Holdings Limited...............cccecovueervennene [ GBR.......... | NIAL............... | Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccccovevvrvereivevnrceres [ eeeeNucieins | O
.......... . | Thomas Underwriting Agency Limited................|GBR.......... INIA............... | Idlemear Holdings Limited...............c..ccc.co......... | Ownership......... | ....100.000 | Arch Capital Group Ltd N[O
.......... . | Salt Insurance Services Limited......................... |GBR.......... INIA............... | Thomas Underwriting Agency Limited..............| Ownership......... | ....100.000 |Arch Capital Group Ltd N [Ou
AN [NFAG L [NFAG e INFA e INVA Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA....ccoon. Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverecereerens | crnee Nevoooor [ O
N/A.. 98-0399846.. [N/A............. [N/A............. . | Arch Capital Holdings Ltd...........ccovvvevivvrirnrinnes BMU.......... NIA....ccoinne Arch Reinsurance Ltd............cccevvvierieirirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierens | conee Nevoooo [ O
N/A.. 98-0616488.. [N/A............. IN/A............. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA.....cccco.e. Arch Reinsurance Ltd............cccoeevevrrieiicrennn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverervereeercerens | crvee N..oooo. | O
N/A.. 98-0585481.. IN/A............. IN/A............. . |Arch Re Accident & Health ApS..........cccocviunee Arch Reinsurance Ltd...........cccevivreiveirivennnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0652764.. Arch Syndicate Investments Ltd.. . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N.......
N/A.. NA. .o . | Gulf Re Holdings Limited............cccovvrererrerennnn. Arch Reinsurance Ltd...........ccoevirreeirivennnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. N/A......ccceoee [N/A......ooe. |NTAL....... . | Gulf Reinsurance Limited............cccovvrvrrnrenrenns Gulf Re Holdings Limited.........ccccovrrreirrrenrenns Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0705596.. Arch Investment Holdings | Ltd . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N.......
N/A.. 98-0705598.. [N/A............. [N/A............. . | Arch Investment Holdings I Ltd Arch Reinsurance Ltd...........coovveevvnreeniennnen. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 99-1244244.. IN/A............. IN/A............. ... | Arch Investment Holdings Il Ltd...........cccc........ Arch Reinsurance Ltd...........ccoevirrereiriiennnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererrrerienens | coree Nevooooe [ O
N/A.. 98-0705593.. [N/A............. [N/A............. . | Arch Investment Holdings IV Ltd..........ccccocvvuene Arch Reinsurance Ltd...........coovveevvnreiriennnnns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoerrvrvrrrrrrnrnrrens | wonees |\ RSSO 0
NIAL [NJA....oooeieenenccieeeieieeee | NAG [NFAG e [NAA [NFA Watford Holdings Ltd............ccoceviveeriicnrcrencnens Arch Reinsurance Ltd..........c.cccoeeevvveeriecnenans Ownership......... | ... 11.100 | Arch Capital Group Ltd.........ccccevveereeceniniens e Noooooet | O
NIAL INA. oo [NFAG INFAG s [NFAG e [NVAL woee |Watford RE Ltd.....veueeeeeereieeneescenereieenns Watford Holdings Ltd.........cccoverrerreneencerrirnienns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrnrrrrrnenrrnns | s N [ O
N/AINJA..cooooeeeieennieiennieneee [NAG [NFAG s [NTAL [NTAG . | Watford Holdings (UK) Limited............cccererrrnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrererernrerrerens | covene \\ JSSOO 0 O
NIAL INA. oo [NFAG INFA s [NFAG s [NVAL Watford Holdings (U.S.) INC.....ccovvrvverereirrnnenees Watford Holdings (UK) Limited...........ccccerveenee Ownership......... ....100.000 | Arch Capital Group Ltd.........c.ccovvvrvrerrrnenrrnns | s |\ NSO 0
NIAL [NJA.....coooeeieeeeeceeeceieee [NIAG [NFA e [NFA e [NFA . | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited............c.cccou..... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeriveerieens | e N.ooooo. | O
NIAL INVA e [NFAG INJA s [NFAG s [N . |Watford Services INC........ccovueeereereinenceneinenes DE....cccoe. NIA ... Watford Holdings (U.S.) INC.....ccovvervrrerienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevrnrurrnrinerens | o N [ O
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. . |Representacao Ltda. . | Arch Reinsurance Ltd............ ... |Ownership......... | ....100.000 |Arch Capital Group Ltd.... N......
N/A.. 98-1006574.. . | Arch Underwriting at Lloyd's (Australia) Pty Ltd. Arch Underwriting at Lloyd's Ltd............cc.c....... Ownership ....100.000 |Arch Capital Group Ltd N......
N/A.. 98-0616491.. . | Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd..........ccocoorrrinrenrrninienns Ownership......... ....100.000 | Arch Capital Group Ltd N......
N/A.. 98-1243751.. . | Arch Financial Holdings Europe Il Limited.. . | Arch Reinsurance Ltd.... .. | Ownership......... ....100.000 |Arch Capital Group Ltd.... N.......
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1 2 3 4 5 6 7 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 ID 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) (Y/N) *
N/A.. 98-1244422.. |N/A............. N/A...coene. veee | AFCh LMI Py Ltd. oo AUS.......... NIA...ccooren. Arch Financial Holdings Australia Pty Ltd........ Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrvrurrrscnrrners | s N...... [0S
N/A.. 98-1305287.. [N/A............. N/A............. . | Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA.....ccoone Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 |Arch Capital Group Ltd..........ccoeerervevevevcrerniens | e N...... (L
N/A.. 47-3497583.. |N/A............. N/A......e... Arch Mortgage Risk Transfer Holdings Inc......... DE....cc.. NIA...coooren. Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrrrrrnrnrrnens | s N...... [0
N/A.. 47-4121100.. |N/A............. N/A........... .... | Arch Mortgage Risk Transfer PCC Inc............... DC...coeva A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeviieerieens | e N...... (L
N/A.. 82-3878331.. |[N/A............. N/A.......eee. . | Incorporated Protected Cell No. AMRT-FRE-01 | DC............. A s Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........coevevrrurrnrinerens | e N....... [0 S
N/A.. 98-0616493.. [N/A............. N/A............ Arch Financial Holdings B.V.........cccccvvviveininnee. NLD........... NIA.....cccoo.e. Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 |Arch Capital Group Ltd.........cccooererveevivecieens | e N...... (L
Arch Insurance (EU) Designated Activity
NIAL INTA oo N/A....... 98-1024362.. [N/A............. N/A............ NA. oo Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee N....... [0
NIAL INJA s N/A....... 98-1243732.. |N/A............. N/A......ceee. L N Arch Underwriters Europe Limited..................... IRL......cc... NIA. ... Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o N....... [0S
Arch Reinsurance Europe Underwriting
NIAL INTA oo N/A....... 98-0611448.. [N/A............. N/A............. NA. oo Designated Activity Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervererrerierens | covee N....... [0 -
NIALINIA oo N/A....... 06-1424716.. |[N/A............. N/A............. NA. oo Arch Capital Group (U.S.) INC.....cvecvvvrerirririnae DE........ NIA....cccooe. Arch Financial Holdings Europe | Limited........ Ownership......... | ...... 90.000 |Arch Capital Group Ltd..........cccoevvvererevresiens e N....... [0
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. |[N/A............. N/A............. .... |Arch Capital Group (U.S.) INC.....cvevvvrerrererrneee. DE........ NIA....cccoon. Designated Activity Company Ownership......... |...... 10.000 | Arch Capital Group Ltd.........cccocveererverecrernrens | v N....... [0
N/A.. 98-0389546.. |N/A............. N/A...cene. . | Arch Risk Transfer Services Ltd...........cccccevenne. BMU.......... NIA .o Arch Reinsurance Ltd.........cccoccoereriencneinnienee Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervereirerierens | o N....... [0 S
N/A.. 98-1244441.. IN/A............. N/A......a... Alwyn Insurance Company Limited.................... GIB............ A, Arch Financial Holdings B.V........c.cccovevvivnnne. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvereerverreercerens | crvee N....... [0
Arch Reinsurance Europe Underwriting

NIAL INTA o N/A....... 98-0413940.. |N/A............. N/A......e... L Arch Insurance (UK) Limited............ccovrrrrrrnnnn. GBR.......... A Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o N...... [0 S
1279 | Arch Capital Group (U.S.) Inc.|10348... | 06-1430254.. . | Arch Reinsurance Company Arch Capital Group (U.S.) Inc. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 47-5374395.. ... |Arch Underwriters INC........c.ccoevveveveivcrneeiciennes Arch Reinsurance Company Ownership......... ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0389551.. .... | Alternative Re Holdings Limited.............cccoeve... BMU.......... NIA....ccooone. Arch Risk Transfer Services Ltd............cccevu.... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvererverrerercerens | crvee N....... [0
N/A.. 98-0704518.. . | Arch Europe Insurance Services Ltd.................. GBR.......... NIA....ccinne Arch Insurance (UK) Limited............ccovvivnnee. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverrerernrerrenens | covee N....... [0 -
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc................. DE.......... NIA ..o Arch Reinsurance Company...........ccc.eevrunenns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevevrvrrrrrrnenrrees | o N....... [0 S
N/A.. 43-0971887.. . |Arch Insurance Group InC.......c.ccovueeerivereeireinnens DE........... NIA....ccoinne Arch Capital Group (U.S.) Inc.... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereiverererierens | conee N....... [0 -
N/A.. 22-3501803.. . | Capital Protection Insurance Services, LLC....... DE............ NIA ..o Arch Reinsurance Company Ownership......... | ...... 49.000 |Arch Capital Group Ltd.........coeveeererrerrerneereirnes | ceenee N....... [0
N/A.. 98-0625844.. Alternative Re Limited..........cccoovvveerrirneiennens BMU.......... A Alternative Re Holdings Limited....................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrereverrrerienins | covee N....... [0 -
N/A.. 27-0800002.. . | Arch Underwriting Agency LLC.........ccoccvverrenee. DE............ NIA .o Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccovvervrerrrnenrrnns | s N....... [0S
N/A.. 43-0990709.. . | Arch Specialty Insurance Agency Inc................. MO........... NIA.....coone Arch Insurance Group Inc Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccoevrereeerrevcrireeens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc. | 11150... {43-0990710.. . | Arch Insurance Company............ .. | Arch Reinsurance Company. . | Ownership......... |....100.000 |Arch Capital Group Ltd....
NIALINTA oo N/A....... 43-1053031.. . | First American Service Corporation................... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd
NIAL [NJA oo N/A....... 27-1013974.. Construction Risk Underwriters, LLC................. MN............ NIA....ccoone Arch Underwriting Agency LLC.........ccccvvvevnnee Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoeerereeveveveririeens | e N...... (L
N/A.. | Arch Capital Group (U.S.) Inc.| 10946... | 06-1521582.. |N/A............. N/A............. NA .o, Arch Property Casualty Insurance Company..... MO........... A Arch Insurance Company...........ceeevveeerrvcvenns Ownership......... ....100.000 |Arch Capital Group Ltd..........cccocererveveveveerieens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. |N/A............. N/A............ NA .o, Arch Specialty Insurance Company................... MO............ A Arch Insurance Company...........cceeoeveeerrreevenns Ownership......... ....100.000 |Arch Capital Group Ltd.........ccccoeverervevevevcririeens | e N...... (L
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1 2 3 4 5 6 7 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 ID 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) (Y/N) *
1279 | Arch Capital Group (U.S.) Inc. | 30830... [39-1128299.. Arch Indemnity Insurance Company.................. MO............ Arch Excess & Surplus Insurance Company.... | Ownership......... ....100.000 |Arch Capital Group Ltd.........cccovererveeviveriieens | e N...... (L
N/A.. 45-5366880.. . | Arch Insurance Solutions INC..........c.ccocurirreneenne DE....ccco.e. Arch Insurance Group INC.........ccccevereurreenrennenns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeverrrurrrrenerens | o N......
N/A.. 98-1089562.. Arch Insurance Canada Ltd ...|CAN.......... .. | Arch Insurance Company...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. 46-1950584.. ... |Arch U.S. MI Holdings INC.......ccovvurrinienrirrinienns DE....ccc.e. Arch Capital Group (U.S.) INC...ccvvvrrvrrrrerenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......

....... 46-1950584.. .... | Arch Capital Finance LLC Arch U.S. Ml Holdings Inc...........ccccevuevrrevneeen. | OWnership........ |....100.000 | Arch Capital Group Ltd N[O
N/A.. 46-1950257.. . | Arch U.S. M Services Inc Arch Mortgage Insurance Company................. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e N....... [0S
1279 | Arch Capital Group (U.S.) Inc. |40266... | 36-3105660.. N/A............. N/A...cene. N/A. e Arch Mortgage Insurance Company................... |/L[ A s Arch U.S. Ml Holdings INC.......cocevvererirnienianns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuvvrrurrrncnerens | e N...... [0
1279 | Arch Capital Group (U.S.) Inc. | 18732... | 39-1080973.. [N/A............. N/A...cene. NA. e Arch Mortgage Guaranty Company.................... |/L[ A s Arch U.S. Ml Holdings INC........ocevverenririenienne Ownership......... ....100.000 | Arch Capital Group Ltd.........c.ccoeuvrneurrrnenenens | o N....... [0
1279 | Arch Capital Group (U.S.) Inc.|29114... | 95-2621453.. [N/A............. N/A...cene. N/A. e Arch Mortgage Assurance Company................. |/L[ A s Arch U.S. Ml Holdings INC........ocevvenrenrinienienne Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuvrnrurernenerens | s N....... [0
N/A.. .... | Arch Investment Holdings (Cyprus) Ltd.............. CYP.......... NIA....ccoonn. Arch Investment Property Holdings Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereerereerens | crvee N....... [0
N/A.. . | Arch Investment Property Holdings Ltd.............. BMU.......... NIA....cccooone. Arch Global Services Holdings Ltd................... Ownership......... |...... 94.060 |Arch Capital Group Ltd..........cccoeverervereerisinns [ e N....... [0 S
N/A.. Arch Investment Property Holdings Ltd.............. BMU.......... NIA......cc...... AFP Capital Management Limited.................... Ownership....... | ... 5.940 | Individuals..........ccccvveverircreeiiierseeeeeesneees | e N...... (L
N/A.. ... | Arch Capital Finance (Ireland) Limited............... IRL............ NIA....ccoinne Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee N....... [0 -
N/A.. . | Benely Properties Limited..........cccvvvrririennnns CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o N...... [0 S
N/A.. Arcozil Properties Limited............ccccoooeviiininnnes CYP.......... NIA....cccooe. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevererverererrerens | crvee N....... [0 -
N/A.. .... | Varony Properties Limited...........c.ccovvvrrirennne. CYP.......... NIA....cccooe. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvererverreereerens | crvee N....... [0 S
N/A.. .. | Galozy Properties Limited............ccoeverrirerennnns CYP.......... NIA....ccinne Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverreverrrerienens | covee N....... [0 -
N/A.. . | Primantela Properties Limited..............ccccconeenee. CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd N.......

N/A.. . | Coramono Properties Limited Arch Investment Holdings (Cyprus) Ltd Ownership......... ....100.000 | Arch Capital Group Ltd N.......

1279 | Arch Capital Group (U.S.) Inc.|11463... |03-0358003.. [N/A............. N/A............. ... |United Guaranty Partners Insurance Company. |VT............. A, Arch U.S. Ml Holdings INC........cccccvvvevreirirnnnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereiverererierens | conee N....... [0 -

NIAL INJA s N/A....... 56-1273575.. |N/A............. N/A.....ene. . | United Guaranty Services, INC........cccocerverrrennenee [ OR— NIA ..o Arch U.S. MI Holdings INC.......coovvvvererirriinnenne Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrervrnenrrnns | s N....... [0
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16667... | 56-0789396.. [N/A............. N/A........... L N Company of North Carolina [\ [OR— A Arch U.S. MI Holdings INC.......covvvvenrerirriennenne Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrerrrnrnrrnns | s N....... [0S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 15873... |42-0885398.. [N/A............. N/A.....ene. L N Company [ OR— A s Arch U.S. Ml Holdings INC......covvvvererirriennanee Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrvrrrrrncnrrnns | s N...... [0

1279 | Arch Capital Group (U.S.) Inc. |40525... | 56-1307714.. [N/A............. N/A......ene. L W United Guaranty Credit Insurance Company..... [\ [OR— A s Arch U.S. Ml Holdings INC......covevvererirriinnanee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeervrrrrrnrnrrnns | s N...... [0S
United Guaranty Commercial Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16659... | 56-0989041.. [N/A............. N/A......ee.. L Company of North Carolina [ OR— A s Arch U.S. Ml Holdings INC........oververererrienninee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrnns | s N...... [0S

1279 | Arch Capital Group (U.S.) Inc. | 13694... | 27-0550064.. N/A............. N/A......e... L Arch Structured Mortgage Insurance Company. [NC............. A s Arch U.S. MI Holdings INC........ovvvverrerirniennenee Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrerrrncnnrnns | s N...... [0




Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

€210

1 2 3 4 5 6 7 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 ID 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) (Y/N) *
NIAL INJA s N/A....... N/A....ovenn. NA. .o N/A...coene. L N Prévalois SAS.........coorrirerereeerene e FRA........... NIA...ccooren. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coerreererrernerneeneirnns | ceenee N...... [0S
Emerging Beachfront Land Club Investment
N/A.. o |LP. Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... | ...... 40.000 |Arch Capital Group Ltd
N/A.. . | CEMOF-A Co-Investment Partners, L.P............ Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. Series A CYM.......... OTH...cocoevnee Arch Investment Holdings | Ltd...............ccevu.. Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoeerereeveveveirieens | e N...... K -
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. Series B CYM.......... OTH...cccoevne. Arch Investment Holdings | Ltd...............cocvue. Ownership......... [ ... 99.870 [Arch Capital Group Ltd...........ccooveveveeeriveerieens | e N...... K TR
Carlyle Asia Structured Credit Opportunities
N/A.. Fund-A, L.P. CYM.......... OTH..covvvee. Arch Reinsurance Ltd............cccevevverierrevennnn. Ownership......... | ...... 99.000 |Arch Capital Group Ltd..........cccoevevererevrisiens [ e N....... KT
N/A.. .... | Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH...ovvenee Arch Capital Holdings Ltd.........ccccoocruereerniennenee Ownership......... |...... 12.330 | Arch Capital Group Ltd........cccoeerverrerrennenenens [ o N....... KT
N/A.. . | ADM Galleus Fund Il Limited...........cc.coevrrernnes CYM.......... OTH..oovvveree Arch Reinsurance Ltd............cccovvevvericirerennnnn. Ownership......... | ...... 47.000 |Arch Capital Group Ltd.........ccoeveververerreniens | eevees N....... KT
N/A.. Convex Asia Fund Ltd..........cocveurrenenrineinniniinne CYM.......... OTH..covvenee Arch Reinsurance Ltd.........cccocoocvvniencreinienes Ownership......... |...... 65.340 | Arch Capital Group Ltd.........cocoevreereereeneneirens | cevnee N....... KT
Melody Capital Partners Offshore Credit Fund,
N/A.. L.P. CYM.......... OTH..cooeve. Arch Investment Holdings Il Ltd...................... Ownership......... | ...... 24.590 |Arch Capital Group Ltd..........ccooeveververeerisiens [ e N....... KT
N/A.. Castle Creek Capital Partners V, L.P................. DE...... OTH..coovvee. Arch Reinsurance Ltd............ccccevevvverierrerennnn. Ownership......... | ...... 24.560 |Arch Capital Group Ltd..........cccoevvververeeresiens e N....... KT
HPS Principal Strategies - Real Estate Capital
N/A.. Solutions Offshore, L.P. CYM.......... OTH..oovvvee. Arch Reinsurance Ltd............ccceevevvvererrevennnnn. Ownership......... | ...... 21.170 | Arch Capital Group Ltd..........cccoeveververceriniens e N....... KT
Pinebridge Structured Capital Partners
N/A.. Offshore II-A, L.P. CYM.......... OTH..oovvvee Arch Capital Holdings Ltd.........ccccccoeverrerneee. Ownership......... | ...... 99.340 |Arch Capital Group Ltd..........cccoeveverercvriniens [ eneee N....... KT
N/A.. Monarch Capital Partners Offshore Il LP.......... DE.......... OTH..cooeveee Arch Reinsurance Ltd...........ccoevirreerriiennnn. Ownership......... | ...... 16.440 | Arch Capital Group Ltd.........cccoevrererercieirenins | covee N....... KT
N/A.. .... | Star America Infrastructure Fund, LP................. DE.......... OTH..covverenee Arch Specialty Insurance Company................. Ownership......... [ ... 4.000 | Arch Capital Group Ltd........ccccovrvrmrerrerrrnrrnes | wonees N....... KT
N/A.. . | China Car Parks Investment Fund L.P............... CYM.......... OTH..cooeve Arch Reinsurance Ltd............ccccverieicirivennnn. Ownership......... [...... 14.690 | Arch Capital Group Ltd.........cccocvrerervervieienins | conee N....... KT
Carlyle Energy Mezzanine Opportunities Fund
N/A.. II-A, L.P. CYM.......... OTH..covvne Arch Investment Holdings Il Ltd............ccc....... Ownership......... [ ...... 99.000 |Arch Capital Group Ltd..........ccoevererverrerinrnns e N....... KT
Templeton Strategic Emerging Markets Fund IV
N/A.. Asia (Cayman), L.P. CYM.......... OTH..cooevnenee Arch Reinsurance Ltd.........cccccovcveniencneinnienes Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevirernennenerenns | e N..oow. KT
Carlyle Energy Mezzanine Opportunities Fund-
N/A.. . |A,LP. Arch Investment Holdings Il Ltd.... Ownership......... [ ... 99.750 |Arch Capital Group Ltd..........cccoeeveveevenivererniens | e N......
N/A.. CEMOF-A Investors |, LP........ccocovrrrenienrereenne. ... | Arch Investment Holdings Il Ltd . |Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. ... | CEMOF-A Investors II, LP. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoevrereeveriveerieens | e N......
N/A.. .... | CEMOF-A AIV Co-Investors, LP............ccccovrunee CYM.......... OTH..covvenee Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrerrrninrrrns | s N....... KT
N/A.. . | CEMOF II-A Offshore Investors, L.P.................. CYM.......... OTH....ccoeenee. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooererveeviveririiens | e N...... K TR
N/A.. Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH...oovvenee Arch Reinsurance Ltd.........cccocoorurrniencnnirnienee Ownership......... |...... 10.270 | Arch Capital Group Ltd........ccccoeerverrerrrrinenrns [ o N....... KT
Pinebridge Structured Capital Partners
NIAL INJA s N/A....... N/A.....covenn. NA. .o N/A......ce... [\ N Offshore IlI-A, L.P. CYM.......... OTH..covvenee Arch Capital Holdings Ltd.........c.ccoerrerrerrinnenee Ownership......... |...... 99.000 |Arch Capital Group Ltd.........cocoeereeneereineeneirnes | ceenee N....... KT
BlackRock Asia Property Fund IV S.A' SICAV-
N/A.. . |SIF LUX........... OTH..covvenee Arch Reinsurance Ltd.........cccoccoeurrriencrnirnienee Ownership......... | ...... 23.080 |Arch Capital Group Ltd.........cocoeereeneernineeneirnes | ceenee N...... KT
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

7’210

1 2 3 4 5 6 7 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 ID 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) (Y/N) *
Europe Property Fund IV Feeder S.A SICAV-
NIAL [NJA oo N/A....... N/A...coonn N/A............ N/A............. NA .o SIF OTH....ccoeenee. Arch Reinsurance Ltd............cccceceerveeniccnenans Ownership......... | ...... 13.000 |Arch Capital Group Ltd.........ccccevveererecrerieens e Neooooo |3,
N/A.. . | Premia Holdings Ltd.........ccccoooeeererrerneennreinnenes | BMUoccoco INTAL Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... |...... 23.210 | Arch Capital Group Ltd.........cocveereeneereinreneirens | ceenee N......
N/A.. Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... . | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. L |Premia LV Ltd.....oovceeceecnce s Premia Reinsurance Ltd.........cccoeovnrerrirneenees Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......
N/A.. . | Premia Holdings INC.........cccccoeveeveeeecveesenvennens | DEvieiceces [INIA Premia Holdings Ltd.........cccccovveverrverrcnierennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvereervereeercnrens | crvee Nevoooo [ O
N/A.. . | Premia Solutions INC..........ccooovvnenrirnenennrnnnne | DB INIAL Premia Holdings INC.......c.ovuveencvnriinerceien. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e N [ O
N/A.. 32-0539299.. |N/A............. N/A............ Arch Credit Risk Services Inc...........ccoceeceerveveees | DEeeee [NIA.. Arch Capital Group (U.S.) INC.....cvvvvvrrerrrennee Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee Nevoooo [ O
N/A.. 98-1490970.. |N/A............. N/A......ceee. ... | Arch UK Holdings Limited..........ccocoreveneenrnennes | GBRuceiccts [NIALcci Arch Reinsurance Ltd.........cccocoorrerincrnirnienee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o N [ O
N/A.. NA...ccooeinn. N/A............. N/A............ . | Blue Sky Partners Limited............c.ccceeeveerevenee. | GBR....oce. [NIAL. Arch UK Holdings Limited.........cc.cceeevrverernnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........cccoevvverererriniens [ e Nevoooo [ O
N/A.. N/A....cooean. NA. . N/A...cene. Archipelago Risk Services Limited............cc.co... | GBRuccuocees [NIALccccee Blue Sky Partners Limited..........cccccocveuninienne Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeuvrnrurenncncrens | o N [ O
N/A.. NA...coenn. N/A........... N/A....oe.. . [Lake Shore IC, INC........cecvvvvvereervcrereereerersiesrenies | DCreveeee [ WA Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevreervereeercerens | crvee Nevoooor [ O
N/A.. 16-1364134.. [N/A............. N/A...cene. . [McNeil & Company, INC.......cccoveeevereeneenerrerneenees [NY e | A Arch Insurance Company............cccereereereeneenes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoevvrneurennencrens | s N [ O
N/A.. NA...coeinn. N/A............. N/A............ Obelisk Underwriting Limited..............ccccceveveveee. | GBRuce. [NIAL Arch UK Holdings Limited.........cc.cceeevrrrerrnnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereererierens | crvee Nevoooor [ O
N/A.. 83-4516586.. [N/A............. N/A............. . | First Shield Service Corporation..............c.cccece..|MO.......o.. [NIAL....oc.e Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirerierens | covee Nevoooo [ O
N/A.. 38-4119847.. IN/A............. N/A............. . | First Shield Service Corporation of Florida.........|MO............ INIA............... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccccvverervereeereerens | cvvee Nevoooo [ O
N/A.. 61-1932852.. [N/A............. N/A........... First Shield Consumer Service Corporation....... [MO............ |NIA............... Arch Insurance Group INC.........ccocvevverevcvnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee Nevoooo [ O
First Shield Consumer Service Corporation of
NIAL INTA oo N/A....... 37-1944730.. [N/A............. N/A............. NA. o Florida MO............ NIA....ccoonn. Arch Insurance Group INC.........ccocvvverevcrnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccccevereverererierins | coree Nevoooo [ O
N/A.. .... | Arch Credit Risk Services (Bermuda) Ltd........... BMU.......... NIA ..o Arch Reinsurance Ltd...........coovrievenreneinnnen. Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeeervrrrvrnrnrrnins | s \\ RSO 0
N/A.. 47-5537185.. [N/A............. N/A............. . | Ventus Risk Management, Inc.............cccevuunnee DE........ NIA....ccooee Arch Reinsurance Ltd...........cccoevevvveieinirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverrervereeerienens | covee Nevoooo [ O
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% ofthe voting shares, except for Arch Reinsurance Ltd., which holds approximately 11% of thevoting shares of Watford Holdings Ltd.
3 Entity is an investment vehicle which is not operated or controlled by Arch.
4 Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd.




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE 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

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty..........ccceveevreneninnnnns
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made. ol
12, BarthQUEKE. ... et
13. Group accident and health.............cocoreeinrnrirninrnrrrnsssese s
14. Credit accident and health....
15. Other accident and health -
16. WOrkers' COMPENSALION.........cccvvucvivircreiereisiere et
17.1 Other liability-0CCUITENCE. ........cvveevievceere ettt
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-claims made..............ccceueveeniecieieecee s
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage......
22. Aircraft (all perils)......

N
SO UTAWN

30, WaITANEY ...t a bbb
. Reinsurance-nonproportional assumed property.

. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........coeereveiereeiereneiiereeies | eeererseerieriessieresesenesneened0 | e

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

2. Allied lines....
3. Farmowners multiple peri
4. Homeowners multiple peril...

5. Commercial MUILIPIE PETiL.........cciuriiireire et
6. MOMQJAGE GUAANY........cvureriececieiieerete ettt
8. Ocean marine
9. Inland marine........
10. FINANCIAl QUATANTY.......cveeecirieeiictee ettt
11.1 Medical professional liability - OCCUITENCE...........cruurrmeeririreireereieeiese e
11.2 Medical professional liability - claims made..
12. Earthquake..........cocveeeeneeneireiecncieenns

13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-Claims Made............ovrreinrirrieinerirseeseess e eneeeeees
19.1 19.2 Private passenger auto liability.
19.3 19.4 Commercial auto liability......
21. Auto PhySICal daMAJE........cceeeeiirireieiriie e
22, AIrCraft (All PEFIS)......v.rveveerererrereirnresrisessessssissssees s ssess s esssss s ssesssnssessessssene

29. International..
30. WarTanty.......cccveveeeenereereeeseeseeee s
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS...........ccevevrveveeieiesecres s

3B, TOMAIS. ....vvveiceeieic ettt

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......coiiieriiieieiieissieseieeiesississenisies | errsssssssssssssesssssssessessssssessssssssssesd | svverisssssessessssssssssessessssessessssensessensd | sorssssessesisssssesessssesssssesssssssessesneas 0
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
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 2019 2019 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 2019 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. 2016 + Prior........ | coocveersrrscierins 65,351 | oo 1,509 | e 66,860 | ...oovoorrireinians 20,910 | oo 331 | e, 21241 | oo 33,561 | oo, 137 | o, 1,007 | oo, 34,795 | (10,880) | ..o 56 |, (10,824)
2. 2017 s [ e 38,885 | oo 1,381 | o 40,266 | ..o, 12,432 | oo, 96 | oo 12,528 | oo, 17,373 | e 150 | v 619 | oo, 18,142 | oo [ OLS ) (X)) (9,596)
3. Subtotals
2017 + Prior........ | cooersrseierins 104,236 | oo 2,890 | oo 107,126 | oo 33,342 | oo A27 | oo 33,769 | oo 50,934 | i, 287 | oo 1,716 | oo, 52,937 | (19,960) | ..o [C510) ) (20,420)
4, 2018..iees [ 50,713 | oo 6,166 | oo 56,879 | oo 8,153 | i A77 | e 8,630 | oo 3123 | s 5,329 | oo 1,547 | oo 37,999 | (11,437) | oo 1,187 [ (10,250)
5. Subtotals
2018 + Prior........ | coeeresrssiierns 154,949 | oo 9,056 | oo 164,005 | covoveriieienians 41,495 | o 904 | s 42,399 | i 82,057 | oo 5,616 | oo 3,263 | e 90,936 | .o (31,397) | oo T27 | (30,670)
6. 2019 s [ )0, T P D0, S PO 0.0 S P D T O 374 | i 374 |, D0, S 30,195 | oo, 6,138 | i 36,333 [, .0 TN 0.0 ST R XXX
7. TotalS....oevervens | v 154,949 | oo 9,056 | ..ovvrrerirririnne 164,005 | covovvererrerrninns 41,495 | oo (VL A2,773 | o 82,057 | oo 35811 | oo, 9,401 | v 127,269 |..oovveveeiene (31,397) | oovoerrrererrrienns T27 | oo (30,670)
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 | .cocvvvvevviiines 308,849
L D (20.3)% | 2. e 80%(3. o (18.7)%

Col. 13, Line 7

Line 8

4, (9.9)%




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE 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.

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

Bar Code:

A A0 0 000 0D O
* 4 02 6 62 01 94 9000O0O0 3 =«
A A0 0 00 O 0 OO
* 4 0 2 6 6 201 94550000 3 =«
A A0 0 0O 0 OO
* 4 02 6 6 2 01 93 650000 3 =«
A AR 0 R 70D 0O
* 4 0 2 6 6 2 01 95 05000 0 3 =«
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Response

NO

NO

NO

NO
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Overflow Page for Write-Ins

NONE
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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI..........cuuriuiererirecineireieesssisetsess it ess et ssess s ssesssnsns | essessssssssessesssssssssessassssssnssassnsnnens 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. .........c.everrerrirrierrireiecsrissieesceee et sestess s ssesssssessessassssssssesssssssssessnnsans | sessessessnsssessessassenssesessees 1;028,850 | worvieirnrrrrenseeisnseneeseeseseneens 755,130
2.2 Additional investment made after aCQUISIION............cccveiiiiieiieeicee et ssessssessesenes | sesessessesssssssessessssessesssssssessesses 15O T0 | evievistesesisssssesessessssesessssessessssnns 0
3. Current year change in ENCUMDIANCES. ........c.errurreririnesreseessssesssssssisessesssssssssssessssssessessassssssessassssssssessessssssessessansssssessosss | sinssesssessessessssssessesssssssssessessenssessessQ | sevsessosssnssessesssnssessessanssnssessassnsanees 0
4, Total gain (I0SS) ON QISPOSAIS........civeevriiiieieiseieieesise sttt bbb bbbt bbb bbbt b e (108,995)
5. Deduct amounts received on disposals............c.eueereerirrerieneens ..684,255
6. Total foreign exchange change in book/adjusted CaITYING VAIUE. ........c.cceveieiiiriieicece ettt ssesnes | serensessesssssssesssssssessessssessessesssssssessald | teviessssessessssssessessssssessessssessessssenes 0
7. Deduct current year's other-than-temporary impairment recognized ...(38,120)
8. Deduct CUIreNt YEar'S AEPIECIAtION. ........c.cviviiieiseieieie ettt bbb ss st s e ssess s nsensessessnsenses | sntessessesssssnsessnsansessessnsensesessnssnenseld | erissossessesssossassessssnsessessnsessesnsanes 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........cccvvrerrerrrreererieriereeeeeissessesiessssesiesinses | eevevesssssssssesssssssesssssssesesssssssssseseld | veveesessesssesssssssssssssssessssssessesessenes 0
10.  Deduct total NONAAMITIEd MOUNLS.........c.cuuiuueieieeieiieireie ettt et ssentensnensennes | cississnssssensssssessenssnsssssssssnssnsssssensens0 | oorsosesssmsssmsssssessnsssssssssssssssnessesenes 0
11. Statement value at end of current period (Ling 9 MINUS LINE 10).......vviuersreirisesnessessssassasssessssssssssssessssssssssssenssssssssessssssnsses | srasssssessassansssssessensansssssessasssnsssssessQ | sersosssssssssossanssnsssssensassssssessassnssnees 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAT...........c.uriuiururerieneireeeiieeeneieiseeis | eesesseeseeesseessessessess s esessesseseeees 0 | e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........c.ciiveiieicicie ettt bbb
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other...........ccccoeurrenrnerrincnrrereieeenes
4. Accrual Of dISCOUNL.........ccuiurcreririies s
5. Unrealized valuation increase (deCrease)...........c.wererrureneeneeneereerneeneenees
6. Total gain (I0SS) ON AISPOSAIS...........cceveiririiiieiicie ettt ettt et b bbbt bbbt et n et s st banes
7. Deduct amounts reCeIVE ON QISPOSAIS...........c.vwrrureirirrireiriireseiseiseseiet ettt ss et ss e bbbt etsens | sebessebsstesseb e tetse s b eesessenseesntensee et 0 | o 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........ciueieieiriineeiseeeeeein | cereeeinsese et nee 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt..........covururreeerercireininenees | v 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA...........cuvveieiiinireieieisieieesesiss s sssessees | erisssssesiesssssssasessssssses s sntensessnsanes 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ooverrreininmnnesnnnisnesnessesnessesnens 0 ] o 0
12, Total ValULION GlIOWANCE...........eerieieiireeseisieie sttt bbbttt | fhembstb et en bbbttt 0 [ oo 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...e.ceeieieeceeeeieiscteireise ettt st ss st s st ess st ensnssns | ssamtassssssssssnsssssssessanssnssnssessansnssnes 0 | o 0
14, Deduct total NONAAMITIEA GMOUNLS.........c.cuueuuiirieeieiieiircire ettt b s | £hembstb b en st 0 [ oo 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14).......euuiiuirurisreiriisisiessessesnsessssssessessssesssssenssssessesssssssssns | soossosssssssssenssssssssessasssssssssessansasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........cuiiuiiririreiessie ettt sss s ess st et ssesssnsas | essessssssssessesssssssssessassssssnssassnsanses 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cvrveriiesierece ettt ettt ettt se s
2.2 Additional investment made after acquisition............ccccccevereireinnee.
3. Capitalized deferred interest and other.............
4. Accrual of discount..........ccccnreniereereinnns
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other-than-temporary impairment reCOgNIZEA.............cueviveieieriiieieeeee e
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12.  Deduct total NONAAMItEEA @MOUNES..........c.ccviveieiciiie ettt bbb bbb bbb bbb s s saes | febsssntessesssbessesses st sst st snt s st nes 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)........cccuiiiiiiieiiieiiicceieieiesssetesessesessssessssssesessssessssssesenss | oererssisssssssssesesssessssssesessssessssssesenes 0 | oot 0
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI...........ccc.vueveviveveieeeeesee et sseas | coeveesessesseseseesessesens 1,820,067,196 | .oevvvereerierieinns 1,789,891,933
2. Cost of bonds and StOCKS ACQUIMEA..........cueiiiiiieiciiieie ettt s st sntenne | snbessessssssessessesnnsenees 1,317,746,112 | oo, 1,678,384,492
3. ACCIUAN OF QISCOUNL........cvoieicieiti ettt bbbttt b s s s st s bt es s bnsenas | sebessessesssssssessesstessesnsanes 1,074,992 | oo 2,089,369
4. Unrealized valuation INCrEASE (ECIEASE).........erueireireiiieiseieisitesie ettt et st s bbb s s b s s s b tanss | entessessssensessesnssnsessesnaas (9,687,510) | .vovvvreerrrerrerersreeieieeas 2,253,211
5. Total gain (I0SS) ON QISPOSAIS.........euurvrrerierirrereeiseesesessiseesessssssesessess st et ss s essens st esss s sessassnssessessenssnssessassanssnssns | ssesssssessmssansnssnssessanssnssns 5,807,010 [ oo (16,752,512)
6. Deduct consideration for bonds and StoCkS dISPOSEA OF..........cuiuiiieiiiiiieicieie s sssensena | setersessssssessesessssenis 1,327,037,515 | oo 1,626,961,736
7. Deduct amortization Of PrEMIUML.........c.cc.iveieicieeeie ettt bbbt s st a s s sssaessnes | oebessessssssssssesssssssessesessanes 4,189,536 | ..o 8,954,989
8. Total foreign exchange change in book/adjusted CAITYING VAIUE..........c.cveieiiieiieieiese sttt sssstenss | sssessssstesessssesse s ssssessesssssssessessnsen 0 | e 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sstenns | seseeeesssesessstessesssssesessesssssssessessnso 0 [ oo 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s...........covvurieieneeierieiiies | oo 135,697 | oo 117,428
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9410)........cccovrrurrnrnrererniresnnssiessssnsenns | cnnsssesesssessessssessenens 1,803,916,447 | oo 1,820,067,196
12, Deduct total NONAAMITIEA GMOUNLS.........c..cuiiuieieeieiiitreie ettt bbb bbbttt aenss | fhtbsesee st ettt sen s 37,518,495 | oo 49,331,214
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ccoiiuiieiciiiieisiecessie st sesssisstesesssssesessssssssessssns | svsessesssssssssesssssssesees 1,766,397,952 | oo 1,770,735,982




Statement for September 30, 2019 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

20ISO

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 (B)-vvrrererererrrererisessieesisess s esssesssssssnenes | sosesesseesssnessssenes 1,413,623,148 | ..o 293,614,188 | ....ovvvvrrirecricnns 399,820,344 | ...ooovvreririririnns (8,559,805) | .vovvvvverernrinnes 1,393,996,919 | c.vovvvvevverircrinnes 1,413,623,148 | ...ovvvevcricrenne. 1,298,857,187 | ..oovvverrrircrinnes 1,374,882,733
2. NAIC 2 ().t 394,884,418 | ....ovvvererinne 65,819,136 | .oovovvvrrcririciienns 107,561,994 | ...oovvorerriciin 2,224,068 334,434,046 394,884,418 | ....oovvvvvrriciinns 355,365,628 | .....cvvvrrrrirriinnns 303,870,086
3. INAIC B (@)t | serisnene et 56,962,479 | oo 12,804,054 | ...ooovvorrcrrcinns 9,810,764 | ...oovvvverirircinn 6,337,826 | ....covorerrrirciins 56,313,240 | oovorvereriiinens 56,962,479 | ...vorrrercriririnens 66,293,595 | ...oooorirerireiiens 51,412,526

NAIC 4 (B)-.voovvererrerireriserieseses sttt ennen | sesneniesesseenesesseens 46,126,867 | ..coovrrirrererirriinn 8,653,255 | ...ouvverririririinns 9,063,151 | oovovvvererirrirerreinne (1,161,209) | .vvvvveevnrirecrirenens 45,758,257 | ..ovvrvveerieiiienens 46,126,867 | ..covovrerririrriiienens 44,555,762 | ...ooovvverriciiinens 50,117,090

NAIC B (B)-.vvurvereeerarireeeeriiseissss st sessenes | eneseesssesssesssesssenenens 201,500 | .voooveeerireeeierieeeieniieneis O ORI 253,060 | ..evvonrerrerieniierineenns 51,560 | ..ovvenrerrerierireerieriieerieeens (O RO 201,500 [ .voourerrrierieeriererieeeenne 0 | e 0

NAIC B (B)-.vvvvvvereerrerereisnriieressessiesesssese s sssennes | ersssenssesesssnesssseenes 1,000,000 ..o 0 | s 0 | s (O RO 1,000,000 | ..oorrreininirieniinnns 1,000,000 | ..o 1,000,000 | ..o 1,000,000

Total BONGS........iiveiriiiiesii e ssnssenes | coneenesesnescscenes 1,912,798,413 1,831,502,462 | ...ocoovvrriranieenns 1,912,798413 | oo, 1,766,072,172 | c.ovvvvveirracieenns 1,781,282,436

PREFERRED STOCK

NAIC Tt | ebssen st (O AR (O RN (O R (O RN (O RN (O RN O RN 0

NAIC 2.t | s (L N 1,640,000 | ...oovvrrerierireciecreeecinenis (O R 49,338 | .o (O RN (1 N 1,689,338 | ..o 0
100 INAIC 3ot | Shieeb e (O OO (O N (O N (O RN (O RN (O RN LU RN 0
110 NAIC 4| bbb (O N (O N (O OO (O RN (O RN LU RN LU OO 0
12, INAIC Bt | Shieeb s (O N (O N (O OO (O RN (O RN LU N (O RN 0
13 INAIC B | bt [0 RN [0 N [0 PN (O N 0 [ 0 [ 0 [ 0
14, Total Preferred SOCK. ... | srsessssssssssss s O I 1,640,000 ..o 0 | s 49,338 | .o 0 [ [V I 1,689,338 | .o 0
15.  Total Bonds and Preferred StOCK...........uwiiiiiniiniinernerinesinesisesisninnes | osssesssesssessnecees 1,912,798,413 | oo 382,530,633 | ... 526,509,313 | oo (1,058,223) | ..o 1,831,502,462 | ...oovvvvirerrinns 1,912,798,413 | oo, 1,767,761,510 | oo 1,781,282,436

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1§....1,016,473; NAIC 28§....347,085; NAIC3S§............ 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S............ 0.




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/Adjusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......coiiieereretre | e 1,363,558 D00 GO DO 1,365,596 | ..o (O [N 10,700
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 OF PHHOT YEAI.........cucieiiiiirieieieiesee ettt sssesseses | setessessssessesssssssassesssansessesan 3,573,751 | oo 10,501,994
2. Cost of short-term iNVESIMENTS CGUITEM..........c..cvevieciecicicce ettt s b ses s sanns | eveessssssssssesessesses s sessesaesanes 1,365,596 | ..covvcvrcieeieeseeeaes 9,381,310
3. ACCIUAN OF GISCOUNL........oiiiiii bbbttt s | bbbt sttt 0 [ et 18,795
4. Unrealized valuation iNCrEASE (ABCIEASE).........ccvevereeieeieiereies ettt sttt s st es s bbbt st ss st asses e sassanas | setessessssesssssssssssssesnssstesesansnes A 4 T (17,218)
5. Total gain (I0SS) ON QISPOSAIS...........cvuivieeiriiieicieiieie ettt bbbt b bbb e st bbb s snts | sbsssssssssassesesssses e b s s ssnses (1,513) [ o (33,758)
6. Deduct consideration reCeivVed 0N AISPOSAIS............ccuiuevriiueriiiieiriietsise ettt b s s s ssssbesnns | sessesessssesessssesessnsesessnsesasnen 3,575,000 | oo 16,215,640
7. Deduct amortization Of PrEMIUM...........cc.ciiiiiieieiciieie ettt sttt s s s st s s s sbensenas | 2essessessssasses st astes st es s b snsns 16,755 | oo 61,731
8. Total foreign exchange change in book/adjusted CarmyiNG VAIUE............ccueuiveievcveiesce ettt es st sessssssnes | evssssssesssssesssssssssssssessssssessessssessnsas 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvuiveeiiuriieieicieee et sbens | etstesses s st ess bt ss bt sssnbenaenas 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccccerieiiieriiiieeiiceseeeesieienns | seeeressiees st saesnns 1,363,558 | cocvvcrericeee s 3,573,751
11. Deduct total NONAAMItIEd @MOUNTS...........cvuierriiirieti bbbttt bbb | etbent st 0 |t 0
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11).....cvviiiiiiieiiiiciiicteieccieisseete et sssasbesesssesssnses | sessesssssesessssesassssesessnssessnns 1,363,558 | ..o 3,673,751

QSI103




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

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

QSI104, QSI05, QSI06, QSI07



statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvururirerireereeineineirsieetseiseisesssessesessssesssessessesens | essessssssesssssessssssessesssssssssessnes 40,935,819 | oo 76,670,834

2. Cost of Cash €QUIVAIENES ACQUITE............cceveveieieeiecieisee ettt ettt es e b s ssesssssnsens | sessessesssessesessssessesssssnssnaesans 838,365,763 | .oeeerveereeee s 1,844,980,745

3. ACCIUAL O QISCOUNL.......eovevevieecctcte ettt bbbt s bbb s st s st ssessnsa | saebossessssssssssesses st estes e besbes s sassnsen 27,433 | oo 223,768

4. Unrealized valuation INCTEASE (AECIBASE)..........ccevuevevieeieriiseeees et sssssse st ses s bes s ssesss st assesnsas | essesssssssessesssassesessssessessssssssssessesstasssas 0 [ oo 0

5. Total Gain (I0SS) ON QISPOSAIS. ......c.crvurerrerrirrerrisrisieiesiesssssse s ss st s st ss s st st sessessensnssnsss | sbsesssssosssnssessessassnssessanssssnssansnssnssessnens 0 | eoeeererreeee e (84)

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM...........ceiiiciiicte ettt bbb s b ss bt ssnaens | sbessssesssissesessstesessssesessseses st s s st ssnseeas 0 [ oo 23,188

8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE.............ccceveuieeieeieieiesieecteee s ssisseesns | coeveessssessesessessesas s ssssssesssssssesees s sessesans 0 [ oo 0

9. Deduct current year's other-than-temporary impairment rECOGNIZET...........cvuieuiiirireiiieiciee e | ctereieissiseressr s st esssebesssesessnaebenssaeeas 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-7+8-9)........ccccervrirrreieniinierieniins | et essessens 5,174,503 | oo 40,935,819
11. Deduct total nonadmitted @MOUNES. ..o | bbb 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....euiuiveiiiiierierisiisississsessiesseessssssesssssssnsasses | sossessossessessssassessssssessessssssassees 5,174,503 | oo 40,935,819

QSI108
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Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE A - PART 2

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

Location 6 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase

71632881

SACRAMENTO

99384042

PORTLAND

CA... | 08/02/2019....
. 107/31/2019....

FEDERAL NATIONAL MORTGAGE ASSOCIATION..
FEDERAL HOME LOAN MORTGAGE CORPORATION

403,750

0

0199999. Totals.

0399999. Totals.

Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 19 20
2 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Interest Repairs, and
and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on Incurred on Expenses
Description of Property City Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal Encumbrances Incurred
Property Disposed
99384042........cococvevvviennrienreinnniienniien | PORTLAND CHRISTOPHER LIM.......... 398,411 0| s 0 .0 0 .0
71632881, SACRAMENTO SATNAM & HARPEET SINGH................ ..403,750 O 0 .0 0 .0
0199999, TOHAIS.........oveeciieiiii et s e ..802,161 (U 0 .0 0 .0
0399999, TOAIS........oovverereeeieeeeeeee et et | e 802,161 (U 0 0| (V) [P (U [ 0 0 .0




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO02, QE03



Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S.
912828  6Q 8 | UNITED STATES TREASURY......coiiiiiiriiiieieierssiesissiessssiessisesess s 07/19/2019........ VARIOUS ...t ssssssinss | sobissie s | esbsiesssesss s 20,488,979 90,857 |1
912828  6Z 8 |UNITED STATES TREASURY......ooiiiiiiiiirriniieisnieeieiesiei s 07/16/2019........ MORGAN STANLEY & CO.  LLC.....oiiiiiiiiiiieitiesieineissierisesissssssesessens | ressessnssesse s ssssssessessessssssesssssnns | ssesssessssssssessssssnssssnssns 11,924,531 10,272 |1
912828  7A 2 | UNITED STATES TREASURY ..ottt 07/24/2019........ VARIOUS.... ..ottt | Hienitesesa bbbt snsenin | eebebenesens b ns s 21,884,935 19,761 |1
912828 7B 0 | UNITED STATES TREASURY.......coiiiiiiiirriiniieissiseiseiesissiesesissessss e 07/16/2019. JP MOTGan SECUMHES INC..........cuurerriiiriiciciscieie e seessssrsssniens | sesesiesiesise et sseensenns | essresessssnsseesesssseessnes 16,731,352 13,464 |1
912828  7G 9 |UNITED STATES TREASURY......coiiiiiiriiiieiiierinsieeiseiessssiessis s 09/2712019........ [VARIOUS........ooieieiriee sttt 140,980,419 130,813 |1
912828 YA 2 |UNITED STATES TREASURY.......cotimirimiiiirirririeissiiesiessiessesessessssssssesssenssenes 09/13/2019 VARIOUS.....ooiiiiiiietie ittt esniens | sebisesssesessess s s st sbesnnine | esbiesssesss s 34,191,453 27,807 |1
912828  YB 0 | UNITED STATES TREASURY......coiiiiiiriiiieineierinsiesieiessssiessissssess s 08/29/2019........ VARIOUS.... oottt | Hoesbtes bbbttt 25,227,930 | coooverrerececns 25,000,000 16,559 |1
912828  YC 8 |UNITED STATES TREASURY.......cotuirimiririrririeissiieiisssiensesessssssssesssesssenssenes 09/16/2019........ VARIOUS......ooiiiiitiietie sttt ssssniens | sebisessseses bbbt ssssnnine | essiesssesss s sseseniens 15,465,016 | ..ooovvvivceieeeis 15,500,000 5,242 |1
912828 YD 6 |UNITED STATES TREASURY. . 09/06/2019........ JP MOTGan SECUMHES INC........uuvuurerriiieiiiiieirice et ssseniens | cesesieriess et nines 2,282,750 2,300,000 | .vooreriireriiereeene e 956 | 1o
91362*  AA 9 | THE BUREAU OF THE PUBLIC DEBT...... 09/30/2019 UNKNOWN. ..o 2,437,000 2,437,000 | .o 01
0599999, Total - BONAS = U.S. GOVEIMMENL. ... eveutsteieittisemesess st erssmss e ess s ess e ees et sessehs et 1ee oe88eE8eEE R f oL b8 EESEE R E S8 EE4EE R b oL £EEE LR Ef£EE 1 Ef L8 L8 £EE SR EEEEEE4EE £ E £ b SEE£Ef L E £ E L 1L £EE S E e b Ef oL E e h b e Een b eee | Efenbtesenbseben et nbenb et entennensnte | rebinisessensensanesenseninese 191,614,364 | .o 191,767,000 [ .ooiviiiiinnissci s 315,730 |..oovnenee XXX
Bonds - U.S. Special R e and Special A
45506D 4D 4 |INDIANA ST FIN AUTH REV............ 08/28/2019........ PERSHING DIV OF DLJ SEC LNDING........ccoiviiireiinieeririrsrineirerinsieninssenisnens. | eeererississnsssessnssesessssssesssseessenenenens | sroseeresnessensnsssesssssesnseess 1,200,000 | coviisiirevineiennsienscenins 1,200,000 | ooovonrereririeeeeienee e 0 |2FE
647377 AP 5 |NEW MEXICO ST HOSP EQUIP LN COUNCIL FIRS........ccccovrummiirirrerinriinenieninniins 07/12/2019........ PERSHING DIV OF DLJ SEC LNDING........cvviiiereririninisineiesisissessssssssnns. | eeeersssssssssssssnsssssesssssssssssssnnsenes | svseerenssesssnsssssessssessssseess 1,081 104 | trviiseirerinsnssssisnsseiensnes 1,640,000 | ..voivieriice e 0 |2FE
93978H  WJ 0 | WASHINGTON ST HEALTH CARE FACS AUTH REV.... 08/08/2019........ | CITIGROUP GLOBAL MARKETS INC. 1,000,000 | i 0 |2FE
3199999. Total - Bonds - U.S. Special REVENUE BN SPECIEI ASSESSMENES. ... ... vvurrrererssresersesssssaseersaseses | oersesssseessassssssasssessasssessessssssessasssessasssessessasssessasssessasssessasssesessasssessasssessasssessassanssassenssnssasssessassnssassassssssonssessanssnsies srssssesssssensanssnsonssnsnnssnsassansssssansannss | svnsronnsenssersnssssanssesennes sy 031,104 | iitiisiisisssssrssisssssssssssaneas 3,840,000 | ..o [\ . XXX
. Bonds - Industrial and Mi:
D 00130H BT 1 [AES CORP....ocutiiiiritieteissiesisissss bbb 09/12/2019........ JEFIBIIES ...t | e 239,406 235,000 3,851 |3FE
m 00164V AD 5 | AMC NETWORKS INC.......coovvumriririniiiireriniiseesieisnises e niesiessessssesesseesees 09/12/2019........ BANC OF AMERICA/FIXED INCOME.........c.oiiiiieiireriniierinsiseiesiesssesesierensins | revsssssssisessssisesessssesessessessessessessss 165,200 160,000 3,667 |3FE
g 00175P  AA 1 |AMN HEALTHCARE INC........cviviieriiiiierieseisieissiesssisssessssssenes 09/26/2019........ SUNTRUST ROBINSON HUMPHREY INC........oviiiiirirniieieriisisisissnieriens | eensiernssssessssesssesssssssssssessssssessnes 306,063 295,000 7,517 [3FE .
00790X  AA 9 | ADVANCED DISPOSAL SERVICES INC 08/08/2019........ OPPENHEIMER & CO. INC.....couiiriieierieireierieseisenecissiesieessesessessssssnesenes | sesesssessssssessesssssssssessessesssessessssesessones . 520,369 . 495,000 6,729 |4FE
00914A  AD 4 [AIR LEASE CORP......vvuutiiiiiieiintieeisieisss et 09/09/2019........ VARIOUS......oooiiiie e entnss | bnesssssessss s s ss st nse st | sebnssesssessanssessensess st s 4,026,047 | ..o 4,055,000 | ..o 0 |2FE
019736 AD 9 | ALLISON TRANSMISSION INC.... 09/25/2019........ JP MORGAN SECURITIES LLC......corvieiiierieriniereiecisriesiserissiesierissisesessseses | seseeeserssssssssesssssssssessessesssessessssssessnes 261,056 255,000 6,233 | 3FE
02209S AP 8 |ALTRIA GROUP INC......coiiiiiciiiierisieissiere et 08/29/2019........ JP MORGAN SECURITIES LLC......coriiiiieieinriiiseierissiesiesssssesssssessessssnes | sesessessssssssesssssessesssssssssessessssssessnes 667,797 650,000 6,445 | 2FE
02377L  AA 2 |AAT 19T AA - ABS......ooce s 08/01/2019........ CITIGROUP GLOBAL MARKETS INC.......cotiiiiririiiiirerisienieresissiesinsisssssses | sevresessessssssssessssisessessessessessesssssens | sonesssssnsesessnsssesssssssessseres 7,000,000 | ..o 7,000,000 | .ooveeeniererieireiere s 0 [1FE
02378M  AA 9 [AATTOT A= ABS....ocie st | seeernine 08/01/2019........ CITIGROUP GLOBAL MARKETS INC.......ccotiririniriiiirerisiseisiesssiesississsnsies | sevsssessesssssssesssssssssssssssssssessesssssens | sinsssssssssessnsssesssssssesssenss 4,500,000 | ..o 4,500,000 [ .ooovererniereniee s 0 [1FE
03330A  AE 2 |[ANCHC 3RR C - CDO.....coivirireirireriniiieresiseisesesissiesssesessssssesse s 09/16/2019........ BANC OF AMERICA/FIXED INCOME.........csiiiieiireriniierinsiseiesiesssesenierennins | revsesnssssssessssssessessssssessessessensessessas 968,750 | .vooerreieeeeee i 1,000,000 5816 [1FE
036752 AJ 2 |ANTHEM INC......ooiiiiiiiiiiiicicsii b 09/04/2019........ VARIOUS......oooiiiiii bbbt ens | bnsbsis s bbbt 3,791,660 3,795,000 | .ooveriiereriieere e 0 |2FE
037833 DM 9 |APPLE INC......oovevervenrreiceirereiineines 09/04/2019........ GOLDMAN SACHS & CO, NY.....iiiiiiriirerinriesieisesesieresssseessssssssessessnssns | sesesesesissssessesssssssssesssssesssessessssssessnes . 2,993,160 3,000,000 | oo 0 [1FE
037833 DN 7 |APPLE INC......ccccovvimiiiriinrinricciis 09/04/2019........ GOLDMAN SACHS & CO, NY.....ouiiiiriiiiiiiiieisssiesesisseessssssssssssessssssssesssins | stssssessessssssssessssisssessesssssessessesssens | siesssssssssesssssessesssssesssenes 9,983,100 | oo 10,000,000 | coovevvererriereniieeee s 0 [1FE
037833 DP 2 | APPLE INC...cooiiiieeieiciceieie ettt esensensssssssensns. | oesanessenenes 09/04/2019........ GOLDMAN SACHS & CO, NY.....ooiiiiririiriiieriesiesesisseessssssessseenissisessessnees | sessssessessssssessessssssessessessessessessesssens | soeessssssssessssssessessnssessseres 4,980,400 | ..oovererriereiernens 5,000,000 | ..oveeeiererieireiieree s 0 [1FE
05352A  AA 8 |AVANTOR INC.....ooviiieiiieiirceeeeicninee 07/15/2019........ VARIOUS.... oottt | Hoesbtes bbbt 261,423 245,000
05352A  AC 4 |AVANTOR INC......cooiiriiierrrireerrseieseeeines 09/09/2019........ VARIOUS.... ..ot sassnsens | sneietssess bbbt 508,928 455,000
05526D  BG 9 | BAT CAPITAL CORP.......cooviriririririiseie e ensnes 09/03/2019........ BANK OF AMERICA SECURITIES.........coiiiirniiiieiiiiseisieisssiesisisssesssesssnins | revssssssssssessssssssesssssssessssssessesnssaes 3,000,000 3,000,000
06406R  AK 3 | BANK OF NEW YORK MELLON CORP. 08/20/2019........ CITIGROUP GLOBAL MARKETS INC.......cooiiriiiiririeinnieiieissienisinessssesiens | sesssiesissssesessssssssessessssssessessssesessnes 6,997,760 | ..o 7,000,000
095796 AA 6 |BLUE RACER MIDSTREAM LLC...... 07/09/2019........ GOLDMAN. ...ttt enins | fesesie bbb 96,663 95,000
097023  CM 5 | BOEING CO.....couriiiriiirniiiierieeesie i essesnees 07/29/2019........ JP MOTGaN SECUMHES INC........ouvveeriiiiicieiiieeieesesi i esissieresens | eevresesse st sssens | soesensseseessss st enesenes 7,280,290 | ..o 7,300,000
097751 BP 5 | BOMBARDIER INC.....ccoiuiiiriiiieirerinsiciesie st 07/11/2019........ UBS SECURITIES LLC.....cooiiieiiieiiierisisies st tssssssniens | essssssssesssesssssse s sesnsas 285,350 260,000
11135F  AE 1 [BROADCOM INC......couiiuiiriiiieisissiisiss s sseseniens 08/08/2019........ MORGAN STANLEY CO....coutiiuiiuirirrirriiieississiiesissssessssesessssssssessesssesesns | soresesseessnsssssisessesssesssesesssssessensssnens 508,325 500,000
120111 BM 0 | STANDARD INDUSTRIES INC (DELAWARE) 09/20/2019........ VARIOUS.... ..ottt | Heeeiesb bbbttt | eebenesesb st 1,083,404 | oo 1,030,000
1248EP  BF 9 | CCO HOLDINGS LLC.......ooiiiiiiirimrieiiisiieiiesi st ssesseensenes 07/09/2019 BANC OF AMERICA/FIXED INCOME..........cooiiuiiriierirrerieisiseienesiesensesns | corereseesnsisssssessesssessesessssessesssinens 102,625 100,000
126307 AT 4 |CSC HOLDINGS LLC 09/24/2019........ | JP MORGAN SECURITIES LLC.. 792,138 770,000
126307 AV 9 | CSC HOLDINGS LLC.......ccooeeeirieriererceieeississesieesssenienes 09/18/2019........ CHIGIOUD (SSB).....vvvveerrrirreraiisesieriseeeseesesese st st s st | rteseessse bbb 506,894 505,000
126307 AW 7 |CSC HOLDINGS LLC.....c.oovvieiiereriiiceniieienieeeriseeenisiees 07/02/2019........ CHIGIOUD (SSB).....uveuireiriaiirieieeiti ettt | seseeeeb s bbb 205,769 205,000
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126408  HQ 9 [CSX CORP......cotveiricrirrecriieirseriessienienesseens 09/03/2019........ | MORGAN STANLEY CO ...1,992,880 . 2,000,000 2FE.
126650 DE 7 |CVS HEALTH CORP......c.ovutirriiriiieieiceenesiesnies 08/08/2019. VARIOUS.... oottt . 2,999,473 . 3,015,000 | cooveriiereriieee e 0 |2FE....
126650 DF 4 |CVS HEALTH CORP......c.coviirriiirieeierseicer e 08/08/2019........ BARCLAY'S CAPITAL INC......oouiiiiiiiiierisiriesie s sisisssssssssenine | esssssnssesssessssssssse s sssssessesenssns . 3,995,480 | ..o 4,000,000
14042R  FJ 5 [CAPITALONE NA ..o 08/29/2019........ RBC CAPITAL MARKETS.......couiitiuiierieiintireriesiseiesie e ssssssenssssesssns | revissssssessessssssessesss s ssesieseessnes 350,923 . 348,000
14042R NW 7 [CAPITALONE NA ..o 09/03/2019. MORGAN STANLEY CO....ccovuiiiiiiiierniieiesisiseisie e sissiesssssesssesssssenssns | sevsssnssessesssssssssessssssessesssssensesensss 684,685 . 685,000
146900 AM 7 | CASCADES INC.......ccovivieniieiiririreineines C 08/07/2019........ | BARCLAYS CAPITAL INC . . 1,070 | ... 7,000
14913Q  3A 5 | CATERPILLAR FINANCIAL SERVICES CORP........... . 09/03/2019 BARCLAYS CAPITALINC.......cccouvvrvrranes O OO . 2,995,830 . 3,000,000
15135B  AD 3 | CENTENE CORP.......ooiiiieiiicisticteisee st 09/20/2019........ VARIOUS.... oottt | Hoesbtes bbbttt 527,428 . 515,000
15135B  AH 4 | CENTENE ESCROW CORP.........cocovirerinrierierineiiniiins 07/10/2019........ VARIOUS......oooiiiritii ettt essieens | eebisessiess bbbt 394,800 . 376,000
15135B  AJ 0 | CENTENE CORP.......otiiiieiiicisrieeisce it 09/17/2019........ VARIOUS.... ..ottt ens | Hoesistees bbb 792,303 . 765,000
171798  AC 5 |CIMAREX ENERGY CO . . 07/19/2019........ | MORGAN STANLEY CO . . .1,000,000
172967 LD 1 [ CITIGROUP INC.......ouiviiiiiriiieiineieeissiise sttt 07/16/2019. WELLS FARGO ADVISORS LLC.. . ettt | e 6,500,000
20268) AB 9 | COMMONSPIRIT HEALTH......ccovvvvrivirririririnnns 08/07/2019........ CITIGROUP GLOBAL MARKETS INC. et | s | s 1,000,000 | ..ooovvrrieiiriieierciries 1,000,000
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC.. s 07/25/2019........ VARIOUS.... ..ottt ens | Hoesbte st 220,288 . 220,000
25272K  AG 8 | DIAMOND 1 FINANCE CORP.........cccrvrrnecn 09/16/2019........ MORGAN STANLEY CO.......cccovvvuee 1,000,000
25272K  AK 9 | DIAMOND 1 FINANCE CORP. 07/23/2019........ | BANC OF AMERICA/FIXED INCOME . . . .1,000,000
25272K AW 3 |DIAMOND 1 FINANCE CORP 07/11/2019 VARIOUS.....oooiiiitietie st 396,250 . 375,000
25466A  AQ 4 |DISCOVER BANK......ccoiiiiiiiirieriniiciesiseissisies s sesenssnees 09/09/2019........ CHIGIOUD (SSB).....uveuirririaciieieieririesiseite ettt sine | sesenees et 299,874 . 300,000
254687  FK 7 [WALT DISNEY CO....couiiuriririiiriiiisiesieisisssiesssssssesesssissssssssssssssssesssssessesssssensenns | svesssessssnns 09/03/2019........ JP MOTGAN SECUMHES INC...vvovveieiriieieieciesteei it sssssrens | sebsesessess st ss et ssensssssens | sressssssssssessasssessessnssesssenes 9,959,200 | ..o 10,000,000 [ .vovvrivieerrercireiniceeeeeeeens 0 [1FE....
25470X  AE 5 |DISHDBS CORP.......coriririiieriiiiiesiseiseisie s snees 07/26/2019........ CREDIT SUISSE SECURITIES (USA), . et | e 341,250 . 325,000
26907Y  AA 2 |ESHHOSPITALITY INC.....cooovvvieereeirnieirsnienns 09/12/2019........ DEUTSCHE BANK SECURITIES, INC............. et | 263,925 . 255,000
345397  ZR 7 |FORD MOTOR CREDIT COMPANY LLC s 07/25/2019........ VARIOUS.... ..ot enteens | eresesssesisssees e ss et senis | eeberesessessens s ens s 1,018,599 | oo 1,000,000
345397  ZU 0 |FORD MOTOR CREDIT COMPANY LLC 09/17/2019........ SHEl NICOIAUS & CO0.....vuvuirriiriiiieiicisis et nsssrenss. | sesessessnss s st nsnes 248,998 . 250,000
345397 ZW 6 |FORD MOTOR CREDIT COMPANY LLC 07/29/2019........ CHIGIOUD (SSB).....eveuireirieiieieieeiseiesieei et sins | seseseses st st enes 500,000 . 500,000
364725 BE 0 |TEGNAINC....ocovvviimiriiiireieiseierniens 09/04/2019........ RBC CAPITAL MARKETS......cooiitiuiieieritierisisesessse s sssssssssssesssns | ressssssssnssessssssssessssessesssssessesenssans 159,263 . 155,000
366651 AB 3 |GARTNERINC.......cooveviirieinrrernis 09/25/2019........ UBS SECURITIES LLC.....coieiirieiieiieierisiseesie it enesssniens. | ressssssssesesessssssessessssisessessessenseseessns 272,531 . 260,000
37045V AS 9 | GENERAL MOTORS CO....ouvuriuiririiiciresiersissiesssiesesssissssssessssssssssssssessssssssnes | svosssesssnnns 07/23/2019........ BNP PariD@S.........cooriiuiiiiiiiiiiisi et ssinns | seienisetss s 367,388 . 350,000
37045X CD 6 | GENERAL MOTORS FINANCIAL COMPANY INC . 09/12/2019........ CREDIT SUISSE SECURITIES (USA), . e | 504,645 . 500,000
38141G VR 2 | GOLDMAN SACHS GROUP INC..... . 07/18/2019........ GOLDMAN......cciiiiiiiiiii bbb | eteb bbb 743,757 . 700,000
382550 BE 0 |GOODYEAR TIRE & RUBBER CO. e . 09/13/2019........ BANC OF AMERICA/FIXED INCOME e | e 259,781 . 255,000
404390 AE 8 |HLM 1915 B = CDO...... oottt [ 08/01/2019........ BANK OF AMERICA SECURITIES ettt [ e . 2,000,000 . 2,000,000
428040  CT 4 [HERTZ CORP.......coiiriiicrneieiessrienisei st sessssessennane | avenesessenanes 08/07/2019........ BARCLAYS CAPITAL INC......oiuiiiiiriiiiirerisi e sssssessessssssenens | resssssnssessessssssessessssssessesssessensesenssns 92,671 89,000
42824C  BE 8 |HEWLETT PACKARD ENTERPRISE CO . 09/04/2019........ JP MORGAN SECURITIES LLC......coouiiriiieieriiiriceieiseissieniissesesisesssssessesins | sevsssessessssssssesssssssse s sssssessessssssens | siessessssssessssssessesssssesssenes 4,998,950 | ..voreierrieiierrens 5,000,000
431475  AB 8 |HILL-ROM HOLDINGS INC.......ccccovrirmrnrierirnrnns 09/25/2019........ JP MORGAN SECURITIES LLC...... . O N 520,625 . 500,000
45262B  AA 1 | IMPERIAL BRANDS FINANCE PLC.......ccotiiimiiiiieieieineieesisesesiseeessessssseenes [ 07/23/2019........ BANK OF AMERICA SECURITIES ettt [ et | eereb bbb 5,970,300 | ..o 6,000,000
457030  AJ 3 |INGLES MARKET INC........ccoovvivvririiriireininiines 07/22/2019........ VARIOUS ...ttt nassnsens | bossietssess bbbt 117,521 . 115,000
46284P AP 9 | IRON MOUNTAIN INC......coumiiiiiiiriiiiincierssiseeesie st sssssessssssssesisensnins | veresssnsenenes 09/05/2019........ BARCLAYS CAPITAL INC.....ooiuiiiiieiicierissi st sssensssessesine | ressssssssessessssss s sesssas 139,794 . 138,000
470100 AA 8 | JAGUAR HOLDING CO Il...cviuiiiirrniiiireiisnisieeiseiseiesieseiessesessessnnenes 09/25/2019........ VARIOUS.......ooiiei st nassniens | snsietssess sttt 749,579 . 723,000
527298  BC 6 |LEVEL 3 FINANCING INC......ccovvurirriiiriiiniisierssicessie st eniniees 08/07/2019........ VARIOUS.... oottt | Hoesbtis sttt 466,269 . 460,000
527298  BD 4 |LEVEL 3ESCROW ILINC......ccoviriririiiiriirieiierieeiesisssisesiesseenienes 08/15/2019........ VARIOUS......oooiiiiitiitie sttt snseens | eebisessiess et 568,531 . 565,000
53627N  AC 5 |LIONS GATE CAPITAL HOLDINGS LLC.. e 07/09/2019........ VARIOUS.... oottt | Hoesbtes sttt 210,125 . 200,000
548661 CW 5 |LOWES COINC 08/29/2019 PERSHING DIV OF DLJ SEC LNDING... e | s 512,640 . 500,000
55336V  AY 6 |MPLXLP. . .1 09/01/2019........ | Not Available... e . . 430,000 . 430,000
55336V  BE 9 |MPLXLP..oooiiiiiiiiireieincreienis 09/01/2019........ NOE AVAIIBDIE. ... | esbe bbb 175,000 . 175,000
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595230 AQ 0 |MID AMERICA APARTMENTS LP. 08/05/2019........ | WELLS FARGO SECURITIES LLC..... . 1,078,270 | . .1,000,000 2FE.
617446 8 1 |MORGAN STANLEY ......coiiiiiiiiiiiiniiisiississiiec s sssssisssnes 07/18/2019 MORGAN STANLEY & CO.  LLC....ouiiiiiiieieieiistiesieiseissieri e sisseniens | ressssssssssse st sessans | ssesssessssssssessssesesssssenssaes 10,000,000 | ..... ...10,000,000 1FE....
61761) 3R 8 |MORGAN STANLEY ..ottt 07/17/2019........ MORGAN STANLEY & CO.  LLC.....oiiiiiiiiiiisiiciseieiisineesie s senisssssesens | eeesesssisssesse s sesse s ssessessessssnsesas | sesresesssssnssessessssesessssanes 4,041,040 | oo 4,000,000 TFE s
62886E  AJ 7 [NCR CORP......cooiitiiricrieiscietei st 09/19/2019........ StfEl NICOIAUS & CO0.....ouvuirrirriiiieriiceitieiesi s sssenes | sesesisessess et 263,120 260,000 4FE
62886E  AS 7 [NCR CORP......cooiiiiiieieristeriresse s 08/12/2019. VARIOUS.... ..ot sssnns | bonesess b ass et enis | oebenesess s ensenees 1,031,662 | oo 1,000,000 4FE
62886H AN 1 |NCL CORPORATION LTD. 09/17/2019........ | VARIOUS.....comiiiiiiie it 319,867 315,000
64072T  AC 9 |CSC HOLDINGS LLC......ooevirreriieieiierineeieniseissiiesiens 09/24/2019 BANC OF AMERICA/FIXED INCOME..........ovoiiiiimierirereiieissiseienenieseesenns | eorereseesnsisssisessessssessesesssssessenssiens 267,500 250,000
66977TW AN 9 | NOVA CHEMICALS CORP......ovmriririiitiieiieississietisi st [ 07/26/2019........ BANC OF AMERICA/FIXED INCOME.........coiiiiimiiieriniierinsiseiesienssesesienissis | revssssssesisesisssssssesssss s sesssnes 413,100 405,000
670001  AA 4 | NOVELIS CORP........ccooiririrrimtiiiiisiiesiesessss it 09/19/2019........ JETFBIIES. ... | b 263,125 250,000
674599 CP 8 |OCCIDENTAL PETROLEUM CORP 08/30/2019........ VARIOUS.... ..ottt ens | Hoesistees bbb
674599  CS 2 |OCCIDENTAL PETROLEUM CORP 09/16/2019........ | BARCLAYS CAPITAL INC......c.cccovvirirs
674599 CU 7 |OCCIDENTAL PETROLEUM CORP, 08/06/2019. CITIGROUP GLOBAL MARKETS INC.......covvurevuiiieirierimieiesinsiesssrssssssesiens | sesesesersessssessssasessessessesssessesessssessnes .
67591E AW 3 |OCT28 28R CTR = CDO.....ourriuririirririeiesisisisss ettt ssenes [ 09/17/2019........ CANTOR FITZGERALD # CO....cvuiirriiseisissisiesssisssesessssssssansssssssessnns. | sesmssesssssssssessssssssessssssssssssessasssessnes 988,500 1FE....
693475  AX 3 |PNC FINANCIAL SERVICES GROUP INC 07/18/2019........ MORGAN STANLEY & CO.  LLC.....ouiiiiiriiiiceiiieiieieriesi e senssssssesens | reesesssissssessessesssesse s isenssssesssssiensns | erstesesssesssssessessnsesessesanns 4,990,450 1FE....
693522  AG 9 |PQCORP......ccitiriicriericsiiesierienes 09/12/2019........ VARIOUS.... oottt 353,069 340,000
69832A  AA 4 | PANASONIC CORP. 07/10/2019........| GOLDMAN SACHS & CO, NY....c.cocvtvmrireririirerinrierinnnnes 2,500,000 2,500,000
70450Y  AC 7 |PAYPAL HOLDINGS INC 09/27/2019 VARIOUS.....ooiiiiiiii ettt sssnnns | sebeessie s ss bbbt | eresnsbess st 1,345,583 | oo 1,340,000
70450Y  AD 5 | PAYPAL HOLDINGS INC.....ccoiviiiireriniiieeriserseissierssieeesisiesieeseeseneenes 09/19/2019........ GOLDMAN. ...ttt enins | fesesies sttt 498,760 500,000
709599 BG 8 | PENSKE TRUCK LEASING COLP..... 09/10/2019........ WELLS FARGO SECURITIES LLC......vvvirririirieierisiesisissisiessssissssssesisens | sosmssesssssssssessssssssesssssssssssessssssessenes 239,503 240,000
70959W  AF 0 | PENSKE AUTOMOTIVE GROUP INC . 09/12/2019........ VARIOUS.... ..ottt niens | Hoesinte st 63,059 61,000
761735  AD 1 |REYNOLDS GROUP LLC......ccoviriiiiiniieierisissiesise s sssesessnes [ 07/31/2019........ BARCLAYS CAPITAL INC.....oviiiiiiiieierisisiesie s issssssssassns | sessssssssessessssssssessssssssesssssesssssessans 46,958 46,783
776743  AH 9 |ROPER TECHNOLOGIES INC........oooerreiirerreireenrieirenirnes 08/19/2019........ JP MORGAN SECURITIES LLC......covriiiieiereriieseiesisreresieseiiesierissisessesssens | sesesesersssssessessssssssessessenssessessssesessnes 479,112 480,000
78573N  AA 0 |SABRE GLBL INC......c.cvvirierrrrcieieieesieisninns 09/26/2019........ JEFIBIIES ...t | e 261,056 255,000
81211K AS 9 | SEALED AIR CORP.....couieiiiciiciete et esessesiensssissene. | sresssesseranes 08/20/2019........ GOLDMAN. ...ttt ensenins | sesesesessess et 518,125 500,000
829259 AR 1 |SINCLAIR TELEVISION GROUP INC. 09/26/2019........ VARIOUS.....ocooiiiitii i ssssssinss | sobisssiiess bbb 159,005 154,000
82967N AL 2 | SIRIUS XM RADIO INC.....cooevriiiriierieiinrierissiseesise st neenens 08/12/2019........ BANC OF AMERICA/FIXED INCOME.........ccoiiiiieiireiiniierinsiseiessesssesesiennsins | revsssnssesisessssssessessssssessessessenseseessns 90,669 89,000
84762L  AS 4 | SPECTRUM BRANDS INC.....coviuiimiiriiirerisisissiersssssisesssi s sssseensssenes 08/07/2019........ BANC OF AMERICA/FIXED INCOME.........ccooiiiieiiiniitierinsisesnsseissesesisssssns | revssssssessesssssessessssessessssssssesenssas 47,438 46,000
852061  AS 9 | SPRINT NEXTEL CORP......ccevurrierrrireierieieeieereeseeienienineenes C 08/08/2019........ BARCLAY'S CAPITAL INC......oiuiiiiiieiiriierinsireesise i essesssesessessssenens | resssssnssessessssssessessssssessessessensessessns 253,800 240,000
858912  AF 5 | STERICYCLE INC.....cooiiririiiiiiieicieiess e 09/05/2019........ VARIOUS......oooiiiiii bbbt ens | bnsbsis s bbbt 187,350 181,000
87165B  AQ 6 | SYNCHRONY FINANCIAL........ccccovvunec. 07/22/2019........ MORGAN STANLEY CO....ovuviiriiiierieeiieesissisesssise s sssseessesssesessssesssns | revssssssssssessssssessessssssessessessessesenssnns 349,779 350,000
87264A AN 5 |T-MOBILE USAINC.......cocovvrvvrrriririrene 08/08/2019........ VARIOUS......coooiii ittt | Hoesbntes bbbt 772,006 745,000 | oo 21,203
87952V AL 0 | TELESAT CANADA. ..ot 07/11/2019........ PERSHING DIV OF DLJ SEC LNDING........ootiiieiieiereristeeeieiseiesenissinnirens. | revsesnssesesesissssessessssesessessessensseseesss 282,425 260,000 3,846
88033G  CA 6 | TENET HEALTHCARE CORP.......ccccotvmriiriririrerineircnins 07/22/2019........ BANC OF AMERICA/FIXED INCOME.........ccooiiiimiiieiiniierinsiseesienssesesienesins | revssssssssiesisssssssessssi s sesssns 107,100 105,000
88033G  CS 7 | TENET HEALTHCARE CORP.......cccoeimrirvirrirerrrienis 08/12/2019........ CREDIT SUISSE SECURITIES (USA)......ouceiiiuereieineineieiseeississiesssseesesseessssns | sesesssesssssssssesssssssesssesssssssssessesssssssesns 120,065 118,000
88033G  DC 1 |TENET HEALTHCARE CORP.......ccccovumriririirirerirrirenines 08/30/2019........ VARIOUS.......ooiiti ittt | Henesassse bbb bbb enis | oebnesens e r bbbt bees 1,184,955 | oo 1,178,000
89469A  AC 8 | TREEHOUSE FOODS INC.......coovviiirriiiriirieiseieiseiseseseisssse s 07/30/2019........ VARIOUS ...ttt nassnsens | bossietssess bbbt 218,230 210,000
896818  AQ 4 | TRIUMPH GROUP INC......ccovviiiiiiiiiniincireriniseiensei et 09/09/2019........ JP MORGAN SECURITIES LLC......coriiiiiriiieiicineieiissiesisessiesienssisesesissnes | sosesiesssssssssesssssssess s ssssssensses 170,000 170,000
90932M  AA 3 JUAL 192 A= ABS......ooiiiceicciseie sttt | sresenisnienene 09/03/2019........ Credit Suisse Securities (USA), LLC.........ciiirieneissesssienisneenes | e ssssssessees 5,000,000 5,000,000 1FE....
911312 BT 2 |UNITED PARCEL SERVICE INC........cosiuiiiriirniiniieiiessie e enses 08/13/2019........ MORGAN STANLEY & CO.  LLC.....ouiiiiiriiiiciiiicieiesisisseesiessssiessenessssesens | eeesesssisssesss s ense s sssssssenins | srsessessnesssssessessnsesessssanns 6,993,980 | ..o 7,000,000 1FE....
914906 AP 7 | UNIVISION COMMUNICATIONS INC 07/09/2019........ GOLDMAN......ctverrirreieieietiee sttt | etes bbbt 687,150 675,000
91831A  AB 7 |VALEANT PHARMACEUTICALS INTERNATIONAL IN......ccoiriirnriniireririisnineierineinas C 07/02/2019........ JP MORGAN SECURITIES LLC......coriiiiiiiieiitiseieissiesiesisiesienississsesissnes | sesesisessssssssesssssssess s ssssssensses 71,050 70,000
91911K  AE 2 |VALEANT PHARMACEUTICALS INTERNATIONAL IN.......cvvvmirirririniirineiiesinenienes C 07/09/2019 MORGAN STANLEY CO.....cotiiuiiuiiirrirriiieinnissiiesissssesssesessssssssssessessesesns | soreseseessnessssssessessssesssesssssssessensssnens 252,812 250,000
92933B  AK 0 | WMG ACQUISITION CORP.......cccoeererirrrnne 09/23/2019........ | CREDIT SUISSE SECURITIES (USA) 528,812 515,000
96949L  AA 3 |WILLIAMS PARTNERS LP.......cvorieiiiirierineeieeisiseeisessiseniessienes 09/27/2019........ BANC OF AMERICA/FIXED INCOME..........ovuuriirieririereisssiseseessenesssesnnses | coreesssisessesseessessssssssesssssssesssesssee | seveseesssssssssssesssesssessssesns 1,027,990 | oo 1,000,000 2FE. e
96949L  AD 7 | WILLIAMS PARTNERS LP.......cciruiiiiiiiniiirniiseiesieieriseiesis s 09/16/2019........ VARIOUS.... ..ottt | Henesese bbb en bbbt nis | oebenesenb s b st nees 1,435,688 | ...ocvoorecercenei 1,400,000 2FE
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
96950G  AB 8 | WILLIAMS SCOTSMAN INTERNATIONAL INC 09/20/2019........ BANC OF AMERICA/FIXED INCOME..........cvuuiimrierierireresieisseseseseniesesnsesns | eoreresnesssssisssssesssessssesssesessssssesssssssnens 91,350 87,000
983793  AD 2 | XPO LOGISTICS INC......coooiiiiiiciiriniississiesi s 07/08/2019........ UBS SECURITIES LLC......oiiiiiiiiiisiiiccisniisissississisisssssiinss | soiesissis s ssiens 148,081 145,000
989194  AM 7 |ZAYO GROUP LLC......cccovvniiiiiiiiiensniieiisnins 08/20/2019........ GOLDMAN. ..ttt nnsns | sesesssen st 469,081 455,000
3899999. Total - Bonds - INAUSHIAl ANA MISCEIIANEOUS..............c.coiviveiieeiiiiecteie ettt ete et stetetets etevaetetesesaetesessetesessesesessesesessssesesassesesessesesesssseesesesesebasseses e sesetessssesassessses s sntesassssesessesetesesses et e setesesassesensssesesessnsasans | eatsesessssesessssssessssesetasassssassssesesassnsesans | euesistesesessesanssesesissesasas 183,873,569 | ...ooocvvreeeciei 182,581,783
8399997, TOtAl - BONAS = PAIt 3.tttk E e 08 eEE oeEeeesoEE £ EE o E e E SR E SR EE e EE e E e £EE R A E L E e E e E e EE L E e Ef R E e h LR dE e en b fienEene sttt ettt | erinine et 379,525,037 | oo 378,188,783
8399999, TOAI = BOMAS. ... tteeiitseisstt et s k8 E 888088 E£E 888 feEE o0 E 16 oe1eeE8oEE e EE oL b e eLE e E L E L L EE4LE R EE LR E LR EE L E L e EEE L E R L £EE L EE LR LR E LR £EE LR f LR EbeeE Rt e b Hienbeer st eeE sttt | nerieniee et 379,525,037 | .ovoviiiieiiineeinnens 378,188,783
Preferred Stocks - Industrial and Miscell;
481288 AF 8 | JPMORGAN CHASE & CO.....oiuiiiiiiiiiiniisrssssse s | ................ | 07/24/2019........ JP MORGAN SECURITIES LLC......couiiiiiiiiiininiisrsnissisnsssessnssssssessessnssnessnssnis | aresssssesssssssnsssssssssssensnes 1,640.000 | oo 1,640,000
8499999. Total - Preferred Stocks - INAUSEAl @NA MISCEIANEOUS...........veutiuuiisieieeies sttt tes st eeseese et st E 80 E L f L E LA E 0L E kb SEEE L e bbbt ..1,640,000
8999997, TOal - PrEfEITEA SLOCKS = PAI 3...........cocvvieiieiitciiitcieeecee ettt te e tetevestetes etessetetasassesesssetesessesesensetesesessesesseseeesessetetesseseses e sesebassseesassesetes s setesesesesessesetessssesessesetebasseeesssesetesassesessnsesetesassesans | eatsetessssetesassssesassetetesessstesansetetasantesans . ..1,640,000
8999999, TOl = PrefErTBA SEOCKS. ... ..uuvesieeiusirseresstissesissesssess e res etttk E 0o EEf S0 o048 f S Lo E 0L EEE L f L E LR E £ EEE oL E LR L EE L0 L8 E LR LR LR E bbb eehbene bbbt ettt | debsnnseene e e ,640,000 XXX
9899999. Total - Preferred and COMMON SEOCKS.............ccceiiecieieieiteieictetetcteteee ettt ettt etetesetetets etetssetesesessesesssesesessssesessesetessssesessssesessssssesasasseses e setesesseseseesesesesessesesassesesessssesessssesessnsetetesasseses st etesassnsesansnsesesansete  tebassssesssssetassssssessssesesasassssasssesesasans | evissetesessesessssesesessstesanassens 1,640,000 XXX
9999999. Total - Bonds, Preferred and Common Stocks ettt et et er et e s etete eeietaeeieeeteeseetere et eeeee s et st eneese e ae e et es e et A et s e et eseee et s e ee s et e a1 et e e ee s et et e e e e e e s et et ee e e e e et ere et et eee s et st e e e et et st et e et e e et e e ensetie | Saneietene et etne et ee s et st n e ettt eetaneeraeee 381,165,037 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
912828 2N 9 |UNITED STATES TREASURY........ccccconee. .1 09/05/2019. | VARIOUS.......ovevmerimrirerineinneinns | ceneeiseinserisssinses | e 15,516,836 | ..... 15,000,000 | ..... 14,996,400 | ........ 14,997,176 | ...... 0 328 0. 328 (I 14,997,504 |........ccc..... 0. 519,332 | ...... 519,332 | ..... 351,087 |07/31/2024. [ 1......ccoovevene
CITIGROUP GLOBAL MARKETS
912828 2P 4 |UNITED STATES TREASURY.... . 109/05/2019. | INC. e | e 1,394,824 | ....... 1,380,000 | .......1,386,038 | ...........1,384,431 | ...... 0 (832) 0 (832) 0 ,599 [ [ e 11,226 | ..cooee. 11,226 | ....... 28,688 |07/31/2022.
912828 2U 3 |UNITED STATES TREASURY .1 09/05/2019. | VARIOUS.......oovvvmirierimeererineeins [ corerrneeieniseenerins orr.8,135,586 | .. 000,000 | .......5,899,920 | ..........5,917,131 | ...... 0 9,443 0 9,443 0 5,926,574 | .....ccce0 | . 209,012 | ....... 209,012 | ..... 114,818 | 08/31/2024.
912828 3J 7 |UNITED STATES TREASURY.... .1 09/18/2019. | BANK OF AMERICA SECURITIES. | .....ovvvvvrieirrernns | v 6,141,094 | ...... 6,000,000 | .......5,926,406 | ...........5,936,786 | .......ccc.co...d 0 | v 7,230 0 7,230 0. 5,944,016 | ..ooovicrnn0 | e 197,078 | ....... 197,078 | ..... 102,766 | 11/30/2024.
912828 5Y 2 |UNITED STATES TREASURY.... .| 09/06/2019. | VARIOUS........covvierimreierinrininins [ coverierineriinsinenins | e 15,280,166 | ..... 15,300,000 | .....15,298,828 | ........cccooesrrivern0 | e 0 171 (V1 IR 171 | e 0| vt 15,298,999 |....ccccoeeeen0 | e (18,833) | ........ (18,833) | .....205,913 | 01/31/2021.
912828 5Z 9 |UNITED STATES TREASURY.... .1 08/29/2019. | BANK OF AMERICA SECURITIES. | .....covvvvvririrerinns | v 4,879,055 | ... 4,670,000 | ......4,677,297 | om0 | s 0 (748) 0 (748) (10 4,676,548 |......ccee0 | e 202,507 | ...... 202,507 | ....... 67,893 |01/31/2024.
912828 6D 7 |UNITED STATES TREASURY.... .. | 07/16/2019. | JP Morgan Securities Inc................ JEOTTTORTRTRSTRROTR IO 3,845,123 | ...... 3,810,000 | ....... 3,812,419 0 ... 0 (375) (375) 0 | v 3,812,043 | ..cccovennl0 | e 33,080 | .........33,080 | ....... 35,978 | 02/28/2021.
912828 6G 0 |UNITED STATES TREASURY .| 09/18/2019. | MORGAN STANLEY & CO. LLC.. | .coeerreererrrmrirserns | e 13,615,078 | .....13,200,000 | .....13,168,547 | .... . .0 3,122 0 3,122 0 3,171,669 | .0 | 443,409 | ......443,400 | ... 173,975 | 02/29/2024.
912828 6H 8 |UNITED STATES TREASURY.... .1 08/29/2019. | VARIOUS........oovvierimieierinriniriens [ coveriiriseinnsinenins | e 24,181,609 | ... 23,660,000 | ..... 23,763,794 0 ... 0| s (14,310) | ..cvvvvrrrnees (V1N I (G HL0) ] — 0| et 23,749,484 | ......cc.e0 | . 432,126 | ......432,126 | ..... 253,820 | 03/15/2022.
912828 6Q 8 |UNITED STATES TREASURY.... .. | 09/06/2019. | CItiGroup (SSB).......cvveeveverererreesriees | coeerieeresriessiienins | e 31,156,542 | ..... 31,200,000 | ..... 31,183,177 | oo (V10 0 | v 723 | e [ 723 |0 | 31,183,900 | ..cccovvrennc 0. (27,358) | ........ (27,358) | .....263,625 | 04/30/2021.
912828 6R 6 |UNITED STATES TREASURY.... .. 1 08/29/2019. | BANK OF AMERICA SECURITIES. | ....ocvvvvvvrrrernrnns | cores 3,368,193 | ....... 3,250,000 | ....... 3,277,168 0. 0 | oereeee(1,304) | v | e (1,304) | o0 | 3,275,864 0 92,329 92,329 | ...... 24,243 | 04/30/2024.
912828 6T 2 |UNITED STATES TREASURY.... .. 07/16/2019. | WELLS FARGO ADVISORS LLC... [ ..covvniererireirrerinns | wreeens 3,319,063 | ....... 3,250,000 | ....... 3,338,359 | ..vverriiierind (V1 0 | coevrererenn(609) [ o0 [ ieiieeencn(609) [ o0 | 3,337,750 | o0 | e (18,688) | ........ (18,688) | ....... 13,424 | 05/15/2029.
912828 6Z 8 |UNITED STATES TREASURY.... .. 1 08/29/2019. [ VARIOUS.........ooovirierniiernniisinns | cervnrneierssisesinsinne | v 12,118,934 | ..... 12,000,000 | ..... 11,924,531 0. 0] e 1,270 | e 1,270 [0 | 11,925,801 |...ccocceenrl0 | e 193,133 | ....... 193,133 | ....... 28,413 | 06/30/2024.
912828 7A 2 |UNITED STATES TREASURY .1 08/29/2019. | VARIOUS........ovtvmerireririneinnnrinns | coveriseineriissinsnes | e 21,988,163 | ..... 21,980,000 | ..... 21,884,935 | ...ooovreericriens (V1 0 | o344 | 0 | 4344 | 0] 21,889,279 | ..o 0. 98,884 | ......... 98,884 | ....... 52,008 | 06/30/2021.
912828 7B 0 |UNITED STATES TREASURY.... .. 109/18/2019. [ VARIOUS........ooovvirierniirernniininns | cervnrneiersssisennsnne | v 17,167,332 | ..... 16,850,000 | ..... 16,731,352 0. 0] eerennn2,552 | i | ien2,552 |0 | 16,733,904 |.............0 | ..... 433,428 | ....... 433,428 | ....... 64,234 | 06/30/2026.
912828 U6 5 |UNITED STATES TREASURY.... we | [07/16/2019. | GOLDMAN SACHS & CO, NY...ooce. | covvrverrerrerimeinens | vevennd 9,476,250 | ...... 9,500,000 | ....... 9,419,844 | .......... 9,451,660 | .ooovvvrcrnnnn 0 | oo 8772 | 0 [ 8772 [0 | 9,460,432 | ...oovevivern0 | s 15,818 | coovoeee 15,818 | ..... 104,474 | 11/30/2021.
912828 X9 6 |UNITED STATES TREASURY........cccoounue. .. | 08/14/2019. | BNP Paribas...... vt [ | s 602,720 | .......... 605,000 | .......... 605,115 605,053 | ...... 0 605,041 0 | (2,321) | covvvres (2,321) | covvveend 6,230 | 05/15/2020. | 1....ovovvrnecs
DEUTSCHE BANK SECURITIES,
912828 XT 2 |UNITED STATES TREASURY........ccccooncc. .| 07/16/2019.|INC. e | 12,749,344 | ... 12,680,000 | ..... 12,748,630 0 ... 0| s (1,390) | ..ovevernees (V] I (1,390) [ ..o 0| oo 12,747,240 | ..., (V1 2,103 | oo 2,103 | ...... 32,566 | 05/31/2024. | 1...ooovvvvnecn
DEUTSCHE BANK SECURITIES,
912828 YA 2 |UNITED STATES TREASURY........ccccoon... L [09118/2019. [INC. e | e 32,858,203 | ... 33,000,000 | ..... 33,000,828 0. 0 (418) 0 (418) (I 33,000,410 | .oooovrrernnn 0 |...(142,207)| ...... (142,207) | ....... 48,424 | 08/15/2022. [1....cvvvvenne
912828 YB 0 |UNITED STATES TREASURY.... .| 09/18/2019. | VARIOUS........oovevmerimrererineinnniins [ cerveriseiseriissinsnns | e 17,841,672 | ..... 17,800,000 | ..... 17,964,648 | ..o (0 IO 0 (585) 0 (585) 0| v 17,964,063 0 ...(122,391)] ...... (122,391) | ....... 23,077 |08/15/2029.
912828 YC 8 |UNITED STATES TREASURY.... «.r| . 109/18/2019. | HSBC SECURITIES (USA), INC..... | covoovrverrrrirnrrirans | oo 15,444,902 | ..... 15,500,000 | ..... 15,465,016 0. 0 255 0. 255 0| oo 15,465,271 (U (20,369) | ....... (20,369) | ....... 12,775 | 08/31/2021.
912828 YD 6 |UNITED STATES TREASURY........ccccconec. .. 09/18/2019. | BANK OF AMERICA SECURITIES. | ......vvvoriverrirerirns | e 2,250,227 ..2,300,000 2,282,750 0. 0 58 0. 58 0 ... 2,282,808 0 .. (32,582) | ........ (32,582) | .........1,738 | 08/31/2026.
91362* AA 9 | THE BUREAU OF THE PUBLIC DEBT...... .. 1 09/30/2019. [ UNKNOWN. ....ooovvevrivinniinnniinniins | cvviennnisssnsissnnesnns | covesnnns 885,000 | ..........885,000 | ..........885,000 | .............. 885,000 | ...... 0 0 0 0 0 885,000 (1] I (V] [ 0].. 12/12/2023.
0599999. Total - Bonds - U.S. GOVEMMENL.......vuuiuuiriireisiessisississsisssniins ersisesssensssesssssssssssnsenes ...272,215,916 | ....269,820,000 | ....269,641,001 | ......... 39,177,237 | oo 0 | e 17,684 | oo 0 i 17,684 | .o 0. 269,717,200 |...ooovvrn 0 ].2498,716 |....2,498,716 | ..2,010 XXX
Bonds - U.S. Special R and Special A t
04052B CN 2 |ARIZONA INDL DEV AUTH REV............... .1 05/21/2019. | Call @ 100.00.........coumererrrrerereeernes [ e . 0 0 0 0 ... 0 0 0 0 0 ... 0 (10 (V1 I (R — 675 |07/01/2022. | 3FE............
BALTIMORE MD CONVENTION CTR
05921P BK 4 |HOTEL REV .| 09/01/2019. | Maturity @ 100.00 [SSSUSURUT EOPOR rirrne:350,000 | e 350,000 | ... 367,703 | .covvrerne 356,129 | ..coovvvrirens 0| e (6,129) | ..ovvrerrnees (V1N IO (6,129) 01.. 350,000 (V1 (V1 I 0. 14,000 | 09/01/2019.
19648A NG 6 |COLORADO HEALTH FACS AUTH REV...|.. | 08/21/2019. | Call @ 100.00..........ccccoeurriimrivnins | eorrriiciisnicciiienis | v 1,695,000 | ....... 1,695,000 | ....... 1,777,580 | ........... 1,695,000 | ...... 0 0 0 0 0 | e 1,695,000 | ....ccccoonnen. 0 [ corrrrrreeenn0 | 0 [ i 90,400 | 10/01/2023.
59447T EA 7 |MICHIGAN FIN AUTH REV.....cccovvrreriens .| 09/04/2019. | Call @ 100.00.........cocmrerererrerrriens [ eorreeiirirneriseiinenis | cevveeeens 245,000 | ......... 245,000 | .......... 247,734 0 ... 0 (436) 0 (436) 01.. 247,298 0..(2,298)] ..........(2,298) | ......... 5,635 | 10/01/2022.
NEVADA ST DEPT BUSINESS & IND
641454 AA 1 |CHATER SCH .1 06/13/2019. | Call @ 100.00.........couerererrrererrernes [ e . 0 0 0 0 ... 0 0 0 0 0 ... 0 0 {0 | o0 [ s 3,125 | 07/15/2022.
NEW HOPE CULTURAL ED FACS FIN
64542R EQ 0 |CORPTEXS ..108/01/2019. | Call @ 100.00.........cocerererrrrirrriens [ e | e 690,000 | .......... 690,000 | ......... 690,035 | .....ccoooue 686,226 | ......... 3,788 (13) 0 3,774 01.. 690,000 (V18 O (V1 IO 0| 37,950 | 08/01/2019. | 3FE............
NEW YORKN Y CITY MUN WTR FIN MERRILL LYNCH PIERCE
64972F PL 4 |AUTHWTR & ..108/20/2019. |FENNER & SMITHINC. | | e 900,000 ....900,000 0. 0 0 0 0 0].. 900,000 0 [ (] [ [ 6,022 | 06/15/2035. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......uuiiurrierisirississseisssisssssenssessseessssessssssssssssssssssesss | sseens 3,880,000 ..3,880,000 | .......3,983,052 | ........... 2,737,354 | coounc 3,788 | ..., (6,578) 0]. (2,790) 0 [ v 3,882,298 | ..o 0 [on (VL)) I (2,298)] ..... 157,807 XXX XXX

Bonds - Industrial and Miscellaneous
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00206R CZ 3 |AT&TINC .1 09/16/2019. | VARIOUS........ovvvmerierinenieninrenns [ corerrneeieniseenseninns | reeens 1,685,391 | ....... 1,640,000 | ....... 1,726,461 | ........... 1,697,934 | ..o 0| s (19,249) | ..o (V1N I (19,249) | ..ovvvvvrrnn 0 | e 1,678,685 | .....cocconue. 0 { e 6,706 | ........... 6,706 | ....... 76,286 | 02/15/2021.
007903 BC 0 |ADVANCED MICRO DEVICES INC. .1 09/03/2019. | Call @ 103.50.........cvverereerreirneriens [ correrrreineriesriiseins | cerseeinns 211,140 ....204,000 213,964 | .ooocerenne 209,610 | .......... 3,620 (2,588) 0 1,032 01.. 210,642 (V10 498 | oo 498 | ... 15,546 | 07/01/2024.
02209S BC 6 |ALTRIA GROUP INC v [ 10971172019, [ VARIOUS.......ocvirreriririerserinnns | cveerenerserinesinsiens | veveen 2,685,910 | .......2,500,000 | .......2,510,850 0. 0 (555) 0 (555) 0 | v 2,510,295 | ..ocvivernnnd 0. 175,615 | ....... 175,615 | ....... 47,231 | 02/14/2026.
02209S BD 4 |ALTRIAGROUP INC......ccccosvvvrrenrrrrrirens .. 1 09/04/2019. | CHIGroup (SSB).......couvverrrerrreerans | eeveinerimneriineriines | v 407,416 | .......... 360,000 | .......... 367,931 0. 0 (231) 0 (231) 01.. 367,700 0. 39,716 | ......... 39,716 | ......... 9,696 | 02/14/2029.
AMERICAN AIRLINES 2016-2 PASS
023765 AA 8 |THROUGH TR .. 07/01/2019. | Paydown I OO . 0 0] 0 (N 0 0 0 0 0 [ 0 (V18 (V1 IO (U I 18 | 12/15/2029. | 1FE............
023772 AB 2 |AMERICAN AIRLINES INC - ABS.............. .. | 07/15/2019. | Paydown I I 57,771 | v 57,771 | v 58,846 0. 0| e (1,075) | .oovervinees (V1 I (1,075) | oo [V I ST,771 | e (V18 (V1 IO 0 | e 1,155 | 01/15/2027. | 1FE............
AMERICAN AXLE & MANUFACTURING
02406P AL 4 |INC .. | 09/05/2019. | BARCLAYS CAPITAL INC.............. [ESTTTTORORTOROTOR PO 141,225 | .......... 140,000 138,600 141,700 |0 | (475) | e (475) | e 8,348 | 10/15/2022.
025816 BP 3 |AMERICAN EXPRESS CO........c.ccooermerunnee .| 09/16/2019. | WELLS FARGO ADVISORS LLC... | ..oevuueererrmrinrenns | e 10,004,900 | ..... 10,000,000 | ... rerene.9,091,083 v 9,995,070 | iiiiennl0 ] 09,830 | 9,830 | e 194,333 | 10/30/2020.
025820 HJ 2 |[AMXCA 176 A-ABS.......cccoovvvvrireriririens .| 09/18/2019. | WELLS FARGO ADVISORS LLC... [ ..ccveivenerivnriverns | e 13,002,031 | ..... 13,000,000 | ..... 12,998,041 | ......... 12,998,626 | ....coovvvvren0 | v 120 | ciiiiiind0 120 | 0 | 12,998,747 |....cccocel0 | ... 3,285 | .......3,285 | . 202,583 | 05/15/2023.
02665W AZ 4 | AMERICAN HONDA FINANCE CORP .. | 09/13/2019. | RBC CAPITAL MARKETS ,711,043 700,000 2,721,312 2,712,669 | ..ccccovvein0 | ceenn(1,626) | ... (1,626) | ... 64,864 | 09/24/2020.
03350W AA 7 |ANDEAVOR LOGISTICSLP.......ccccruvernee. .. | 09/01/2019. | Adjustment JOOOR IO 430,430 | ..........430,000 430,628 430,517 | .0 | v (87) | e (87) [ e 12,207 | 12/01/2022.
03350W AC 3 |ANDEAVOR LOGISTICSLP.......cccoonuvurnce. .1 09/01/2019. | AUSIMENL. ..o [ e | e 175,175 | v 175,000 | .........170,688 | .....c....c... 170,937 | covvvrveeennn0 [ o274 | 0 [ 274 |0 | 171,210 |0 | 003,965 | ........3,965 | ..o 6,033 | 12/01/2027.
ANHEUSER-BUSCH INBEV PERSHING DIV OF DLJ SEC
03523T BP 2 |WORLDWIDE INC .. 09/16/2019. | LNDING reeereeieeeseeesnnens | e 655,499 ....650,000 643,955 | .0 [ s (1 I 666 | ...ooovernes (V1 IO 666 | ...covrrrrnnnn 0. 644,621 | ..ccooveenn0 | o 10,878 | ......... 10,878 | ....... 10,969 | 07/15/2022.
037833  DC 1 |APPLE INC....ccoovvvirvririneirersiineirerissisenns .. 1 09/06/2019. | JP Morgan Securities Inc................ o | s 7,266,600 | .. ,200,000 | .......7,138,728 | ..........7,153,720 | ...... 0 8,323 0 8,323 0| 7,162,043 | .ooienl0 | e 104,557 | ....... 104,557 | ..... 150,360 | 09/12/2022.
037833 DN 7 |APPLE INC...coovivirircrrriserierieneseeieens .| 09/06/2019. | JP Morgan Securities INC..........cocwe. [ weervneerreriseenernns | rveens 1,987,200 | ....... 2,000,000 | ....... 1,996,620 | ....ooovvvreriernens (V1 0 0 0 0 0 | e 1,996,620 |.......cconnen. 0 [ (9,420) | .......... (R 1) | I—— 0 | 09/11/2026.
MITSUBISHI UFJ SECURITIES
06406R AK 3 |BANKOF NEW YORK MELLON CORP.....[.. [09/13/2019. [(USA), INC. | s | oo 6,954,040 | ....... 7,000,000 | ....... 6,997,760 | ..o (V10 0 49 0. 49 0 | v 6,997,809 | ...cvvvernnnd 0 ... (43,769) | ........ (43,769) | ......... 8,992 | 08/23/2022. | 1FE............
12505F AB 7 |OUTFRONT MEDIA CAPITAL LLC............ .. 107/15/2019. [ Call @ 101.3...ceeveerievereierineirens | e | oevienis 506,565 | .......... 500,000 | ...c..c... 505,575 | ..oovvrrne 497,500 | .......... 7,505 (2,144) 0 5,361 0].. 502,861 0 [ 3,704 | .o 3,704 | ... 17,500 | 02/15/2022. | 4FE............
BANC OF AMERICA/FIXED
14042R BT 7 |CAPITALONE NA......ccoovviiiniiniinniiens .| 09/16/2019. | INCOME | | e 257,154 | ... 258,000 | .......... 248,795 | ...oovvvunne 250,705 | ..ooevrrrirnns (U I 1,856 0 1,856 0].. 252,561 0 { e 4593 | oo 4,593 | ......... 5,886 | 09/13/2021. | 2FE............
CATERPILLAR FINANCIAL SERVICES
14913Q 2G 3 |CORP .. | 07/24/2019. | Cantor Fitzgerald ceerernennns | e | s 9,100,658 | ....... 9,000,000 | ....... 8,995,140 8,996,394 | ...... 0 898 0 ... 898 [V I 8,997,291 | .ooovrirrinnnd 0 ... 103,367 | ....... 103,367 | ... 224,996 |03/15/2021.
156700 AN 6 |CENTURYTELINC......ccccoooirimirrreircnnns .. [ 09/15/2019. | Maturity @ 100.00. rrerrerrenens | v, 250,000 250,000 | .. 256,870 253,193 | ..o 1,09 | ......... (4,288) | oo {01 (3,193) 0].. 250,000 (VI {01 0f.... 15,375 | 09/15/2019.
15723R  AA 2 |CFXESCROW CORP.........ccoovrvimrrrirrrinns .1 07/12/2019. | JP MORGAN SECURITIES LLC..... | ccvoovvverrrirerriirans | v 95,288 | ...ooovnun 90,000 | ..ovvvvnac 90,000 0. 0 0 0 0 (U I 90,000 | ..oovrrvrnan 0 [ e 5,288 | oo 5288 | ......... 2,415 | 02/15/2024.
PERSHING DIV OF DLJ SEC
161175 AX 2 |CHARTER COMMUNICATIONS INC......... .1 08/07/2019. [LNDING | | e 1,209,708 | ....... 1,200,000 | ....... 1,220,500 | ........... 1,212,666 | ...... 0 (5,105) (V1N I (IR0 - 0 | e 1,207,561 [ .oovvvirns 0 e 2,147 | oo 2,147 | ... 44,738 | 07/23/2020.
161175 AY 0 |CHARTER COMMUNICATIONS INC......... .. 1 07/08/2019. | JP MORGAN SECURITIES LLC..... [ c.ocvvmeererinrrnenns | cerreenns 539,970 | .......... 500,000 | .. 526,492 0. 0 (858) 0 (858) 0].. 525,633 0. 14,337 | oo 14,337 | ....... 11,384 | 07/23/2025.
171798  AC 5 |CIMAREX ENERGY CO.....ccocovvrirnrriniinnas .. 08/07/2019. | MITSUBISHI UFJ SECURITIES..... [V I 1,054,960 | ....... 1,000,000 | ....... 1,053,770 0. 0 (499) 0 (499) 0 | e 1,053,271 [ .o 0 [ e 1,689 | oo 1,689 | ......... 8,264 | 06/01/2024.
17275R  BJ 0 |CISCO SYSTEMS INC......cccovvvrvrrrrrierinnns .| 09/16/2019. | BANK OF AMERICA SECURITIES. | ......oovvvriverrererinns | e 4,482,495 | ... 4,500,000 | ....... 4,453,515 | ........... 4,467,860 | ...... 0 8,222 0 8,222 0 | oo 4,476,082 | ...ccovvvenne 0 [ e 6,413 | oot 6,413 | ....... 82,788 | 09/20/2021.
CITIGROUP GLOBAL MARKETS
17325F AJ 7 |CITIBANK NA .| 07/16/2019.|INC. e | e 19,945,400 | ..... 20,000,000 | ..... 19,993,000 | ......... 19,995,749 | o0 | 1,265 | 0 | v 1,265 | 0 | 19,997,015 | .cvovvvrneens 0 ... (51,615) | ........ (51,615) | .....316,389 | 10/20/2020.
191216 AV 2 |COCA-COLACO .| 09/13/2019. | JP Morgan Securities Inc.. ..921,483 900,000 ...937,611 914,574 910,806 0 09/01/2021.
DEUTSCHE BANK SECURITIES,
191216 CF 5 |COCA-COLACO L] 09/13/2019. ] INC. e | e 2,708,829 | ...... 2,700,000 | ....... 2,709,990 | ..ccoooee 2,707,407 | o0 [ oeieeenn(1,805) | o0 | eviieieecnn(1,805) | o0 [ 2,705,901 | .ooovvicinnad 0 05/25/2022.
203372 AL 1 |COMMSCOPE INC. voo |-+ | 08/08/2019. | Call @ 100.00.......vccovrurrerrrrrrrreens [ revrreerrersseereensens 230,000 230,000 | ..........230,863 227,700 230,000 0 06/15/2021.
212015 AL 5 |CONTINENTAL RESOURCES INC........... ..107/19/2019. | MORGAN STANLEY CO......coeomvrer [ eormrvmeirnnriseineinns | rveens 1,045,710 | ....... 1,000,000 | ....... 1,033,750 0 [ o0 | e (1414) | 0 e (1414) | 0 | 1,032,336 | ..ccovvernnens 0 04/15/2023.
US BANCORP INVESTMENTS
233331 BB 2 |DTEENERGY CO....cccovvrrrrirrirrirncireens L ]09/05/2019. | INC. e | s 75,635 | .ooooneen. 75,000 | .ocoonee. 74,916 0. 0 7 0 7 (11 74,923 | .o (V1 T12 | s 712 | s 466 | 06/15/2022. | 2FE............
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233331 BC 0 |DTEENERGY CO....cocovvvvvrrrerirrerririnens .| 07/23/2019. | BARCLAYS CAPITAL INC......cocoves [ vorvevririrnrrserrnirns | cer...830,876 | ..........816,000 | ......... 813,046 0. 0 29 0. 29 01.. 813,075 0. 17,801 | oo 17,801 | ......... 3,237 | 06/15/2029.
23918K AP 3 |DAVITAINC .1 09/13/2019. | Call @ 100.96........ccouerverenerereines [ eoverineirnseiseinennns | e 1,494,178 | .......1,480,000 | ....... 1,512,515 | ... 1,472,600 | ........ 30,538 | ........ (10,063) 0. 20,474 0 | v 1,493,074 | .o 0 [ e 1,104 | e 1,104 | ... 91,719 | 08/15/2022.
25272K  AK 9 | DIAMOND 1 FINANCE CORP .| 09/04/2019. | MORGAN STANLEY CO......oecvvuns [ rormrrmerreriicinenins 550,730 0. 0 (753) 0 (753) 01.. 549,977 0. 14,267 | ......... 14,267 | ......... 6,694 | 06/15/2026.
25470X AB 1 |DISHDBS CORP.......ccoovvmrrrmrrrerrrireenne .. 08/15/2019. | JP MORGAN SECURITIES LLC..... [ ..ccvvrvvernreirseiaerinns | 2,001,500 | .......1,000,000 | ....... 1,040,000 | ........... 1,020,300 | .......... 3,617 | s (22,636) | ..vvorerne (V1N I (19,019) [ oo 0 | e 1,001,281 [ .o (V10 219 | o 219 | ... 76,125 | 09/01/2019.
26817R AP 3 [VISTRA ENERGY .1 07/08/2019. | Call @ 100.00.........corervreveerirnrrens [ v | 262,000 | .........262,000 | .......... 277,648 | ....ccoovne 253,200 | ..ocoovenee T (3,006) 0. (2,770) 01.. 273,888 0 ... (11,888) | ........ (11,888) | ....... 13,282 | 11/01/2024.
30162R AA 9 |EXELA INTERMEDIATE LLC.. . 108/28/2019. [ VARIOUS........covivmririierincirnnies | cerereeineinsesissinenns 253,435 0. 0 (375) 0 (375) 01.. 253,060 0 [ (99,730) | ....... (99,730) | ....... 15,196 | 07/15/2023.
MITSUBISHI UFJ SECURITIES
30219G AR 9 |EXPRESS SCRIPTS HOLDING CO........... .| 09/16/2019. | (USA), INC. [ | e 2,404,560 | ....... 2,400,000 | ....... 2,399,448 | ......... 2,399,643 | o0 | i 13T [0 131 [0 | 2,399,774 | o0 | e 4786 | ... 4,786 | .. 49,920 | 11/30/2020.
31677Q BK 4 |FIFTH THIRD BANK (OHIO)... .1 09/16/2019. | MORGAN STANLEY & CO. LLC.. [ .cccoimirreriirrvirnns | e 4,997,900 | ....... 5,000,000 | ....... 4,998,100 | ..........4,998,828 | ...... 4,999,280 | ..o [ einnn(1,380) | ... (1,380) | ... 97,167 | 10/30/2020.
32008D AB 2 |FIRST DATA CORP.... . 1 08/05/2019. [ Call @ 102.88........ovvvrerererreirnenes | cerereeiseirseeiiesiens ,280,794 ,245,000 1,280,313 270,252 | o0 | 010,542 | ... 10,542 | ... 45,123 | 01/15/2024.
BANC OF AMERICA/FIXED
337738 AL 2 |FISERVINC.... .109/16/2019. [INCOME | | e 1,040,970 | ....... 1,000,000 | ....... 1,039,360 1,033,125 |0 [ e 7,845 | L 7,845 | 36,021 | 06/15/2021.
MERRILL LYNCH PIERCE
345397 ZR 7 |FORD MOTOR CREDIT COMPANY LLC.. | .. |09/03/2019. |FENNER & SMITHINC. | | e 1,025,145 | ....... 1,000,000 | ....... 1,018,599 | ..ooerierircrinens (V1 0 (59) 0 (59) 0 | v 1,018,540 |...ccovverneeen. 0 [ e 6,605 | ........... 6,605 | ....... 14,238 | 05/03/2029.
MERRILL LYNCH PIERCE
345397 ZW 6 |FORD MOTOR CREDIT COMPANY LLC.. | .. |09/03/2019. |FENNER & SMITHINC. | s 0 0 0 01.. 500,000 0 { e 9,685 | ...........9,685 | ......... 2,145 | 08/01/2026.
35671D CB 9 |FREEPORT-MCMORAN INC.......c.cccorvvvne .. 109/03/2019. | VARIOUS........coovirriiriricierineirens | seeseresisinninsinnins 9,620 | ... (4,989) 375,781 0 ... (15,781) | ........(15,781) | ....... 45,658 | 02/15/2023.
36155W AH 9 [GCIINC .1 07/08/2019. | Call @ 100.00.........couervrerererrreirnes [ e . 752,648 | .......... 1,705 | oo (4,353) | vvrrrveree [ (2,648) | o0 [ 750,000 |..ocverenne (V18 0 | 0 [ 30,234 | 06/01/2021.
36159R AK 9 |GEO GROUP INC .| 09/06/2019. | VARIOUS..... FSSTSTIIN IR ..354,266 ..355,437 . (3,489) 367,020 0 [ (12,754) | ........(12,754) | ....... 24,166 |01/15/2022.
361841 AD 1 |GLP CAPITALLP.... oo | .1 08/20/2019. | Not Available...........ccvvvereereneens [ e rerennenn 167,528 758,125 | .cvvvrcrirens 0 | s (3,31 | e [ e33O [ 754,814 | ..o 0. 12,714 | ... 12,714 | ... 30,367 | 11/01/2020.
364725 BA 8 |TEGNAINC ..109/20/2019. [ Call @ 100.00.......ccrverrrreeerinrerens | verrvnreeierseineneninne | verienes 810,000 809,166 | .......... 5383 | v (4,548) 810,000 0 07/15/2020.
380881 DX 7 |GCCT172AA-ABS.....ccooviverirreeeriieine A|09/12/2019. | WELLS FARGO ADVISORS LLC... | .ccovvererrerreirnens | cvvenns 3,994,844 | .......4,000,000 | .......3,999,450 | ...........3,999,781 | ...... 0 23 0. 23 (V0 I 3,999,804 | ....ccovernnnd 0 04/15/2022.
MERRILL LYNCH PIERCE
38141G VR 2 | GOLDMAN SACHS GROUP INC............... .1 08/29/2019. | FENNER & SMITHINC. [ | e 755,713 | oo 700,000 | ......... 743,757 0. 0 0 (731) (V10 743,026 |...ccoovvvenne 0 10/21/2025.
398433 AH 5 |GRIFFON CORP........ccccovrimirvrrriireriiiriinns .. 08/01/2019. | Jefferie: B 85,000 ’ 0 6,502 (0] I 83,427 | .o 0 03/01/2022.
404121 AC 9 |HCAINC .| 07/05/2019. | Call @ 100.00. SO O, rerennn350,000 365,050 0. (2,780) 0].. 355,970 0 02/15/2020.
42806L AA 9 |HERC SPINOFF ESCROW ISSUER LLC.. | .. | 07/09/2019. | Call @ 103.75........ccocmvrvermrrerrnrenins | v | cervvinnd 664,000 | .. crerenB77,600 | ..............668,800 | .........1,649 | ..ccei(7,678) | oo (V1N I (6,029) 01.. 662,771 0 06/01/2022.
44932H AG 8 |IBM CREDIT LLC .1 09/09/2019. | OPPENHEIMER & CO. INC.....cccc. [ rormrvmerrririieernerinns | v 2,269,845 | ...... 2,250,000 | ....... 2,248,898 | ........... 0. 254 0| 2,249,474 0 02/05/2021.
46625H JT 8 |JPMORGAN CHASE & CO. ... |.. | 07/18/2019. | JP Morgan Securities Inc. [ 1,432,755 | ....... 1,350,000 | ....... 1,373,760 | ...........1,363,434 | .....ccccco....u 0 [ ooveeene(1,352) | o (VI R (1,352) [ oo 0 [ 1,362,082 | v 0. 70,673 | ......... 70,673 | ....... 51,005 | 02/01/2024.
48125L RK 0 |JPMORGAN CHASE BANKNA................. .| 07/19/2019. | WELLS FARGO ADVISORS LLC... | ..ccvorvereremrrverins | e 10,011,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 | ...... 0 0 0 0 [ e 10,000,000 | ....covernnec 0. 11,000 | ...c.ne. 11,000 | ..... 254,613 |02/01/2021. | 1FE............
PERSHING DIV OF DLJ SEC
501044 CX 7 |THE KROGER CO......ccooevemmrrmerirerernceirnens .| 07/26/2019. |LNDING [ | e 1,011,280 | ....... 1,000,000 | ....... 1,007,390 0. 0 (850) 0 (850) [V I 1,006,540 |.....cccoonne. 0 { e 4740 | ..o 4,740 | ....... 17,875 | 01/15/2021. | 2FE............
US BANCORP INVESTMENTS
501044 CY 5 |THE KROGER CO......cccocommrrmerirerernieinens L1 09/10/2019. ] INC. e | e 532,585 | .......... 500,000 | .......... 519,230 0. 0| e (1,206) | ..ovvvrrenees (VI I (1,206) 0 518,024 0. 14,561 | ......... 14,561 | ....... 12,278 | 02/01/2024. | 2FE............
501044 DE 8 |KROGER CO.....coooommrvmmrrrrrierirnciiseireenns ..109/10/2019. | BARCLAYS CAPITAL INC.....oovvvvees [ corerrreineirinrienins | e 172,753 | v 175,000 | .covvenee 161,910 | covvvvrn. 163,119 | ...... 0 930 0. 930 (V10 164,048 | ..o 0 [ e 8,705 | ..ooouce. 8,705 | ......... 4,212 | 10/15/2026. | 2FE............
CREDIT SUISSE SECURITIES
50184N AP 7 |LCM 15R CR-CDO. . 109/05/2019. [(USA) e | e 1,468,500 | ....... 1,500,000 | ....... 1,513,290 21,520,121 | 0| s (1,221) | v (V] I (1,221) | e 0. ern1,518,900 |0 [ (50,400) | ........ (50,400) | ....... 66,495 |07/22/2030.
527298 AY 9 |LEVEL 3FINANCING INC... . 107/30/2019. [ Call @ 100.00.........evemrerrererereeens | cereerereniereneenenns | eevireeens 419,000 | .......... 419,000 | .......... 423,366 419,000 | ...... 0 0 0 0 0. 419,000 | .oovvivvrrns0 [ (V1 IO 0. 18,628 | 01/15/2021.
PERSHING DIV OF DLJ SEC
539830 BE 8 |LOCKHEED MARTIN CORP..........ccccourne. .| 07/23/2019. |LNDING [ | e 1,027,620 | ....... 1,000,000 | ....... 1,008,470 0. 0 (197) 0 (197) [V I 1,008,273 | ..coovvvrnnns 0. 19,347 | oo 19,347 | ... 11,600 |03/01/2025. | 2FE............
539830 BH 1 |LOCKHEED MARTIN CORP........c.ccocernnec. .. 1 07/23/2019. | CHIGroUp (SSB)......vevuevermererreeerans | eeverrerinreeenneeiinns | evereeend 692,120 | .......... 650,000 | ......... 684,002 | ..o (V1 0 (589) 0 (589) 0 683,413 0 [ e 8,707 | oo 8,707 | ....... 12,178 | 01/15/2026. | 2FE............
58772Q AD 8 |MBALT 18AA3-ABS.......cccomvmrrerrrrrerians .1 09/18/2019. | VARIOUS.......ovvvirierimenierinnenns [ cverrneeinenisseseninns | eveeens 9,002,677 | ...... 9,000,000 | ....... 8,999,257 | ..o 8,999,643 | ...... 0 257 0. 257 [V I 8,999,899 | ...cocvernnnd (V18 [ 2,777 | oo 2,777 | ... 164,450 | 02/16/2021. | 1FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MIDCONTINENT COMMUNICATIONS
59565X AB 6 |INVESTORLLC .. | 08/15/2019. | Call @ 103.44..........vvvveerrirerrirens | v | e 822,332 | oo 795,000 | .......... 837,206 | .......ccce... 772,838 | ........ 11,057 | coooonee (8,644) 0 2,413 01.. 822,332 (V1 (V1 IO 0. 53,109 | 08/15/2023. | 4FE............
MERRILL LYNCH PIERCE
637417 AL 0 |NATIONAL RETAIL PROPERTIES INC..... | .. | 09/03/2019. |FENNER & SMITHINC. | | e 1,124,680 | ....... 1,000,000 | ....... 1,037,182 248261 | ...... 0 (976) 0 (976) 01......1,036,247 10/15/2028.
63860U AK 6 |NATIONSTAR MORTGAGE LLC............... .1 09/12/2019. | Call @ 100.00.........cocervreriririrnrriens [ e | e 190,000 | ..ocvveeee 190,000 | ..covvenee 191,187 185,250 | .......... 4,750 0 0 4,750 0. 190,000 07/01/2021.
MITSUBISHI UFJ SECURITIES
69353R ES 3 |PNC BANKNA.... ... | .. 09/13/2019. | (USA), INC. OO I 1,756,807 | ....... 1,750,000 1,749,607 | ... 0 178 0. LA78 ...1,749,785 07/21/2020.
713448 BN 7 |PEPSICO INC voe [ [09/3072019. [ VARIOUS......oovvvrirrirerineirnsrinnnns | ceeerseiseessssssssinens | cevens 1,007,121 | ....... 1,000,000 | ....... 1,174,460 | ..........1,025,748 | ...cccoovrnnncn 0| s (18,496) | ...oovvvvnee 0]. .(18,496) | ... ceeeenen. 1,007,251 01/15/2020.
718172 CC 1 |PHILIP MORRIS INTERNATIONAL INC.... | .. | 09/12/2019. | WELLS FARGO ADVISORS LLC... | ...cevvverimrireriririns | v 5,097,501 | ....... 5,100,000 | ....... 5,089,953 | ..o 5,095,771 | ...... 0 3,590 0 3,590 0 | v 5,099,362 11/01/2019. [ 1FE............
PUBLIC SERVICE ELECTRIC AND GAS
74456Q BJ 4 |CO .| 08/15/2019. | Maturity @ 100.00 479,874 | ...... 0 126 (V1 IR 126 | oo (V10 480,000 08/15/2019.
749571 AB 1 |RHP HOTEL PROPERTIES LP.................. .1 09/13/2019. | Not Available...........c.coovvvrererneirenns 496,250 | .......... 5499 | ......... (1,749) 0 3,750 01.. 500,000 04/15/2021.
BANC OF AMERICA/FIXED
776743 AH 9 |ROPER TECHNOLOGIES INC.................. .| 08/30/2019.| INCOME [ | 881,877 | 480,000 | oo 479,112 | (V1 0 4 0 4 (V10 479,116 09/15/2024. | 2FE............
PERSHING DIV OF DLJ SEC
785592 AD 8 |SABINE PASS LIQUEFACTION LLC......... | .. [ 09/27/2019. | LNDING 153,492 152,029 04/15/2023.
785592 AM 8 | SABINE PASS LIQUEFACTION LLC. .. 08/21/2019. [ MORGAN STANLEY CO................ 173,130 988,809 03/01/2025.
785592 AV 8 | SABINE PASS LIQUEFACTION LLC .1 07/23/2019. | MORGAN STANLEY CO......ovvvrvens [ correrrveirneriinrinenns | cernvei 142,156 135,040 06/30/2026.
78572X AE 1 | SABRAHEALTH CARE LP .. 107/01/2019. [ Call @ 101.38.....cererveiirreirerineirens | ceervermnieisnineiiennns | cereees 1,013,750 02/01/2021.
817565 BW 3 |SERVICE CORP INTERNATIONAL. .1 09/16/2019. | Call @ 100.00.........couuererererrerereernee [ eererrrneerrenirieerserinns | ereeens 1,450,000 11/15/2020.
827048 AR 0 |SILGAN HOLDINGS INC w. . 109/01/2019. [ Call @ 100.00.......c0vvrvrrrvrernrirerns v | oreenine 750,000 | ........ 750,000 02/01/2022.
829259 AM 2 |SINCLAIR TELEVISION GROUP INC........ .1 08/09/2019. | GItigroup (SSB).......cvvvevvrrrererreerriens [ coeerieeiesriessiienins | cvreriinns 500,000 | .......... 500,000 0 500,000 04/01/2021.
82967N  AS 7 [SIRIUS XM RADIO INC... .. 1 07/18/2019. | Call @ 103.00..........cmrveerrerererirans | eevererriinereiinneiiens | e 602,550 ....585,000 0 602,503 07/15/2024.
83404R AA 6 |SOFI 18B A1F - ABS ... | .| 09/25/2019. | Paydown I (TSI I 1,190,981 | ......1,190,981 | ......1,188,482 | ........... 1,188,441 | ..o 0 2,540 0 2,540 0 | v 1,190,981 08/25/2047.
84762L AQ 8 |SPECTRUM BRANDS ESCROW CORP... |..|09/16/2019. | Not Available: TR PO 335,692 | ......... 330,000 | ... 340,546 | ..o 298,688 | ... 2,410 (2,873) 0 (463) 01.. 334,184 11/15/2022.
85172F AP 4 | SPRINGLEAF FINANCE CORP................. .1 08/12/2019. | VARIOUS.......oovvvmerierienrerineennns [ ceeeeneeienissesenins v 419,640 393,000 | .. 393,000 0. 0 0 0 0 01.. 393,000 03/15/2024.
855244 AN 9 |STARBUCKS CORP........ccoormmrrermmrriinniens .. | 09/16/2019. | MORGAN STANLEY & CO. LLC.. [ .ccoeerrrermermmrirmnins | corerrinne 796,212 | .......... 775,000 | .......... TT4,752 | oo 774,903 | ...... 0 16 0 16 (V1 774,919 03/01/2023.
BANC OF AMERICA/FIXED
87165B AQ 6 |SYNCHRONY FINANCIAL.........cccoovvvumnne. .1 08/08/2019. [INCOME | | e 352,716 | ... 350,000 | .......... 349,779 0. 0 3 0 3 01.. 349,783 0 e 2,933 | oo 2,933 | .o 471 | 07/25/2022.
88033G BY 5 | TENET HEALTHCARE CORP. .1 09/11/2019. | VARIOUS......ccovrvmermerireeierirneenns [ coreeineeienissenneninns | veeens 1,854,688 | ......1,791,000 | ......1,782,557 | ........... 1,701,875 | ........ 40,907 | oo 2,062 | oo (VIR IS 42,970 | ..o [V I 1,786,152 | ...coovverneen. 0 { e 4848 | ........... 4848 | ..... 139,805 | 04/01/2021.
88033G CA 6 | TENET HEALTHCARE CORP. . 109/1172019. [ VARIOUS.......cooovieiierinrierineins | cerieeineissiseiinnes | eeveeeens 321,275 0. 0 (385) 0 (385) 0. 310,024 0 [ (3,024) | .......... (3,024) | ....... 21,306 | 10/01/2021.
PERSHING DIV OF DLJ SEC
88033G CS 7 |TENET HEALTHCARE CORP..........ccccoouc.. .| 08/30/2019.|LNDING [ | e 121,542 | oo 118,000 | ..covvnnee 120,065 0. 0 (21) 0 (21) (V10 120,044 | ..o 0 07/15/2024.
89236T DU 6 |TOYOTA MOTOR CREDIT CORP.. .1 09/12/2019. | RBC CAPITAL MARKETS......cocovvns [ wormrvrmerreninicenncrinns | rveens 7,248,840 | .......7,250,000 | .......7,255,437 | ..........7,252,799 | covvvvvviennn0 | oieicn(1,523) | oo (V1N I (1,523) [ oo [V I 7,251,276 | oo 0 04/17/2020.
896047 AH 0 | TRIBUNE MEDIA CO.. .1 09/19/2019. | Call @ 10147 ..o [ e 0 2,779 01.. 971,238 0 07/15/2022.
896818 AQ 4 | TRIUMPH GROUP INC... .. 09/18/2019. | UBS SECURITIES LLC.......ccovoivvvne [ e 0 0 0. 5,000 0 09/15/2024.
90931L  AA 6 |UNITED AIRLINES INC - ABS. .. 08/01/2019. | Paydown I [T 0 0 [ 92,336 0 01/07/2030.
90932Q AA 4 |UNITED AIRLINES INC - ABS. . | 09/03/2019. | Paydown I O 0. 0 2,592 0 2,592 (VN 194,890 | .oovvverernnnd 0 03/03/2028.
PERSHING DIV OF DLJ SEC
913017 CH 0 |UNITED TECHNOLOGIES CORP............. .| 09/26/2019.|LNDING [ | e 1,025,990 | ....... 1,000,000 | .......... 963,170 0. [V I 1,711 0 1,711 01.. 964,881 0. 61,109 | ......... 61,109 | ....... 10,968 | 11/01/2026. | 2FE............
US BANCORP INVESTMENTS
913017 CQ 0 |UNITED TECHNOLOGIES CORP... 109202019, [INC. e | o 1,005,540 | ....... 1,000,000 ...985,570 0 ... 0| v 1,706 0 1,706 01.. 987,276 0. 18,264 | ... 18,264 | ......... 8,944 | 05/04/2022.




Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
913017 CY 3 |UNITED TECHNOLOGIES CORP............. .| 09/13/2019. | FENNER & SMITHINC. [ | s 1,116,590 | ....... 1,000,000 | ....... 1,044,530 0. 0| s (1,443) | oo (V1 I (1,443) | .ovvens 0 | e 1,043,087 [ .cooviirnnens (V1 I 73,503 | oo 73,503 | ....... 34,490 | 11/16/2028. | 2FE............
VALEANT PHARMACEUTICALS
91831A  AB 7 |INTERNATIONAL IN C[09/09/2019. [ Call @ 101.47....coucvorrerierneireiirnees | e 32,470 0. 0 (137) 0 (137) (11 I 32,223 | .o 0 | o247 | i 247 | 2,291 | 05/15/2023.
941063 AQ 2 |WASTE MANAGEMENT INC.......ccocoevrrunee .. | 09/16/2019. | WELLS FARGO ADVISORS LLC... [ ..ccvouivenriierininns | cerrneead 925,569 | .. - 928,907 | ...... 0| s (10,525) | ..ovovvrrecs (V1N I (10,525) 01.. 918,382 0 {7187 | e 7187 | 43,355 |03/01/2021.
96926 AA 5 |WILLIAM CARTER CO.....ccooovrrrrrrirnrirneens .1 07/01/2019. | Call @ 100.00.........couerererereerreeirnes [ e . 0 0] 0 (V1 0 0 0 0 0 [ 0 0 {...(3,283) | ..........(3,283) | ... 3,283 | 08/15/2021.
98932K AA 0 | ZEKELMAN INDUSTRIES INC.........c....c... .. 109/19/2019. [ VARIOUS........ocooovviiiriiiisniiisniiinns | coviinsiissniisssiis 239,259 228,000 | .......... 249,660 | ......co...... 239,970 | ......... 4,567 | oo [(SRHL) ] 0 | (1,749) 0 238,221 01....(10,221) | .......(10,221) | ....... 18,213 | 06/15/2023.
3899999. Total - Bonds - Industrial and Miscellaneous e e s ....178,668,618 |...177,046,978 |...178,251,717 | ...... 145,272,662 | ...... 193,331 | ... (186,762) 0 6,568 0] . 177728411 | oo 0 ..4,190,491 XXX
Bonds - SVO Identified Funds
464288 64 6 |ISHARES:SHT-TRM CORPBD................. | |09/17/2019. BARCLAYS CAPITALINC......ccccooe. [ oot 1,407,657.000 | ..... 75,181,404 | .o 0] . 74,864,381 0. 0 0 0 0 [ I 74,864,381 | ..o 0 [ 317,023 | ...... 317,023 | ... 575,771 | oo 2
8199999. Total - Bonds - SVO IAeNtfIed FUNGS...............ccooorrverriireieiiiies coeeeeseeessiesseessssseeiesesseesssssssesssssenssssesssesesssesnssnsssneens | ovees 75,181,404 | ..o 0]... 74,864,381 0. 0 0 0 0 0] e 74,864,381 | ..o | e 317,023 | ... 317,023 | ..... 575,771 XXX XXX
8399997. Total - Bonds - Part 4.. ....529,945,938 | ....450,746,978 | ....526,740,151 187,187,253 | ... 197,119 | ... (175,656) 0 21,463 0 526,192,291 ..3,634,351 |..... 3,634,351 | ..6,934,236 XXX XXX
8399999. Total - Bonds. 529,945,938 | ....450,746,978 |...526,740,151 | ....... 187,187,253 | ... 197,119 | ... (175,656) 0 21,463 0. 526,192,291 ..3,634,351 |.....3,634,351 | ..6,934,236 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.............ccc.eeernen. ....529,945,938 XXX ....526,740,151 | ....... 187,187,253 | ...... 197,119 | ... (175,656) 0 21,463 0 ... 526,192,291 | ....cccounnc 0].3634,351 |..... 3,634,351 | ..6,934,236 XXX XXX

¥'s03

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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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
AAMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of AMECA. ........cvvverrrerireereriseieeriees CONCOMd, CA....ovvorieeierieieessessesseniesesseens | onerssesieninnees | eoneeens 0.000 | cooovereirrierina (1 I (U I 5,742,316 | ...c...... 4,240,602 | ........... 9,506,283 | XXX
Bank of New York Mellon..............cccccccvvverneenn. NEW YOrK, NY.....coviveeriiiiniieeeiceiceiniens | eeriiieieiiieies | cerinnd 0.000 |.oooiviiiinanad 0 0 38 .. 17 [ 1,015,748 | XXX
0199999. Total Open DEPOSHONES. .....vvurersrrsiirsserserissers i sensens XXX XXX [ {0 0 [ 5,742,354 | ...cooo.nu 4,240,619 | ......... 10,522,031 | XXX
0399999. Total Cash 0N DEPOSIt..........verrreriisriiinrisrissrississnias XXX XXX .4,240,619 XXX
0599999. Total Cash XXX XXX ..4,240,619 XXX

QE12
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Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
Amount of Interest Due &
CUSIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRSTAMER:TRS OBG V.......

94975H 29 6 |WELLS FRGO TREASURY PLUS CL | MMF........

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSH MGT INST.

............................ 5,174,503

31846V 10 4 |FIRSTAMER:INS PRMOBLY......cccccomvrrnnee 0
8699999. Total - All Other MONEY MArKEE MULUAI FUNGS............rrviiuiieieiissiiis s8££ L1800 4181814811818 L4081 | 5,174,503
8899999. Total - Cash Equivalents s L | 5,174,503
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