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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...citite sttt | erieneieens 1,764,708,614 | oooovverrrrrierriecid (O I 1,764,708,614 | ............ 1,770,735,983
2. Stocks:
2.1 Preferred StOCKS. ........viriiiiee | et 1,689,338 | ..o (U S 1,689,338 | ..o 0
2.2 COMMON SIOCKS. ..ottt | coseiisssinenis 37,618,495 | ...ccovvirann. 37,518,495 | ..o 0 | oo 0
3. Mortgage loans on real estate:
BT FIESEENS .. | e 0 [ oo (O RN 0 | oo 0
3.2 Other than firSEIENS........cc.iiiiii s | o 0 [ oo (O OO 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......cveiviiciecieie sttt b ettt s et en s ssnnas | sbessessssnsessesssssnsessesnean (0 TSR 0 | oo (0 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......cveiviiciiieie sttt bttt s et en s ssnnas | sbessessssssessessessnsessesnean (01 TR 0 | oo 0 [ oo 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......covvececireieicireeiesieieienieees | eeeeesessssessessssenessenenaens [0 SR 0 | oo (0 I TR 0
5. Cash ($.....10,522,031), cash equivalents ($.....5,174,504)
and short-term investments (3.....1,363,558).........cuerurrrrrereeriereieseesieesessessessesssessesssenses | cvonessssnnsenns 17,060,093 | .ooovveeeeeeres (01 IO 17,060,093 | .....cooevnvee. 52,951,065
6. Contract loans (including $.......... 0 PrEMIUM NOES).....coucerrereecieieeseereeeeeeseseseiseeseessssssiness | ceeeessessssesssessessensssenn (01 N L0 [0 R 0
T DBIIVALIVES. ...t | sttt 0 [ oo 0 [ oo 0 | oo 0
8. Other iNVESIEA SSELS.........erirrirrirriic ettt ens s s nseenns | cooesinesie s (O TR 0 [ oo [0 R 0
9. ReCEIVADIES fOr SECUMMES. .......vievevieceeies ettt es st nnssaens | oraetesensesesanenns 1,277,597 | oo [0 A 1,277,597 | oo 0
10.  Securities lending reinvested COllateral @SSELS. ... | ceeeesesseessseeeessesesseeees (01 SR 0 | oo (0 I R 0
11, Aggregate Write-ins fOr INVESIEA @SSELS.........c.. ittt ssees | seesssessssssnssesnssnessesenes [0 [0 {01 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............cc.ruririreriirieciee e
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceees | covvrererennes 113,019,895 | .ovvvicceeceand (0 I 113,019,895 | ...cocvneee. 111,264,946
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled PremiuMS).........ccovrrrrririeees | corvrrenereeiseerseeeeseineeens (0 (0 RN (0 I R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... D).ttt | ensesien e (O 0 [ oo (01 O 0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS. ..o | s 3,054,868 | ..o (U 3,054,868 | ...ccooovvieris 3,212,087
16.2 Funds held by or deposited with reinsured COMPANIES...........cccvieiiicisieieeieiieiees | ceeverieiesese e (0 TSR 0 | oo (0 TR 0
16.3 Other amounts receivable under reinsurance CONTacES...........c.oovririnrinrinrincincins | e 0 [ oo (O OO 0 | oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........cc.cvuiviieiieieicieiie e svesenes | ctevsessiessess e (01 TR L0 TN (0 TR 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoocevveveeees | cevvvevevieiesecieees (01 TR 0 | oo (0] I 4,559,187
18.2 Net deferred taX @SSEL. ... esst s | cessesesenenns 210,011,845 | oo 188,619,165 | ...ocvvvvrernn. 21,392,680 | oo 40,284,661
19.  Guaranty funds receivable or 0N AEPOSIL.............ccuevivieieriicee et | caesesssesse e 0 | oo L0 RN (0 TR 0
20. Electronic data processing equipment and SOfWAIE.............ccucveiierieieiieie s | corevesesssseses s 0 | e L0 TN 0 [ oo 0
21, Furniture and equipment, including health care delivery assets (§.......... 1) RO IOV (01 SO RN L0 [0 O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocevevevreceviie | covvveiieseeeseeees (01 TR 0 | oo (0 TR 0
23. Receivables from parent, subsidiaries and affiliates..............ccooeriireiiciieiieeeeceeesies | e 4,995,995 | ..o [0 A 4995995 | ..o 218,666
24. Health care (§.......... 0) and other amounts reCeIVADIE..........c..curirireceeeiesiies | i [0 RN (0 0 [ oo 0
25.  Aggregate write-ins for other than iNvested aSSELS..........vrririnririeseeeseeseis | rsesrssisnessenas 1,672,563 | oo 1,672,343 | oo 220 | o 12,754
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........cc.veiririieiieiiesiessisssissssesesesssessssssssessens | eesseesesnns 2,168,159,368 | ......cccooeuuu 227,810,003 | ............. 1,940,349,365 | ............. 1,997,502,077
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccovvvvree | coereieniieiensieseeins (0 L0 N (0 0
28. Total (LINES 26 @NG 27)......vvumriiririrriiicrieeiieiessiesi et | eeeseeeeos 2,168,159,368 | ......c.coo..u.. 227,810,003 | ............. 1,940,349,365 | ............. 1,997,502,077
DETAILS OF WRITE-INS
110, b | et (O RO (O RN (0 RN 0
1102, b | eeest e (O R (O TR (0 RN 0
1103, | eeent e (O R (O RN (0 RN 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........cccvveveieirieieisieiieiieins | coveneieissesessesesese s (0 R L0 TN (0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......ciieeriiiiieieiisiesisieieisiessissisniens | cvrsnsesssssssessessssensessessees (O P [0 I {0 0
2501, Other reCEIVADIES.............viriririci s | eniesies s 220 | oo (O R 220 | oo 12,754
2502. LICENSES PUFCNASEX.......cvvvieiiriieiieiseiset ettt sensessesses | saesssssssensesnsan 1,672,343 | oo 1,672,343 | oo (0 TR 0
2503, .ottt | eeet et (O R (O RN (0 0
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoveevveeieieiesieien | oo 0 | e 0 | oo 0 [ o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......couuereeireriireirreninnesesesssressesenns | veeessssssnesans 1,672,563 | ...ocoovvrernnenne 1,672,343 | .o 220 | i 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 $.....34,288,598)...........ccccourvrererierreeiiessies s ssisesssses s ensss s ssssensas | sviiessisesssessseneies 122,179,677 | oo 158,506,373
2. Reinsurance payable on paid losses and 0SS adjUSIMENt EXPENSES........c.ovurvrirrirrinririeeeeieeseeseeesesessese s ssesssssessessenes | eesseesssessnsesessssnnes 12,242,503 | oo 19,881,288
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIlar CAIGES. ... ssesnisessenes [ eeeeesssess st esseeenes (0 O 0
5. Other expenses (excluding taxes, ICENSES @NG FEES)........cccvuiuiiiiieiicieieee st ssessenses | sresssessessessss e ssen s saens 904,401 | oo, 907,362
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).........cuvveveeiieeieiieieeiees e sssesens | cveesesssesssssse s 4,181,359 | oo 5,741,816
7.1 Current federal and foreign income taxes (including $.....1,152,580 on realized capital gains (I0SSES))..........evuveeureerreerecrreenns | covereriieriiesieesiiesienns 5,933,528 | ..o 0
7.2 Nt AEErrEd taX ADIIIEY.......evvreereeeieceeie ettt | sebsessent s s sttt [0 U 0
8. Borrowed money§$.......... 0 and interest thereon §......... 0ttt ettt | esreee sttt aae 0 [ oo 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).........cceveeueieieeceieieeeceeeeeeeeeeieeeens | e 132,372,652 | .ooovvveeeieian 165,184,342
10, ADVANCE PIEMIUM.....oveivieeiecieesiee ettt sttt st s bbb s ss ettt es b b en s sse s ssessssssensessnsnsessesasssnsans | evessessessssssssssssessnsinea 181,634 | oo 114,795
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ... | enes e (U N 0
T1.2 PONCYNOIAETS. ..ottt st bbb st b bt enses s bsns | eesnsessnsentes e s s ben s s bt en s ssesad 0 | oo 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccvvvevveirereirieeiesie e sessssessesessssessens | evssesisssssessiinees 148,865,508
13.  Funds held by company Under reiNSUTANCE trEAHES..........ccevuiiiveireieicisie e ssb s ssssnans | evsesssssssess s sessenas 64,160,382
14, Amounts withheld or retained by company for aCCOUNt Of OtEIS............ccieiciiieece e sssessstesssens | erreseesessess s sssesses e 0 [ e 0
15.  Remittances and iteMS NOt @lIOCALEM. ............cciueiiicieccec et snaes | oevissessess s es et snes 1,685,909 | oo 652,203
16.  Provision for reinsurance (including $.......... 0 CEITIEA)...vuvvrertrieieiese sttt ssensnns | resesten sttt (0 TR 0
17.  Net adjustments in assets and liabilities due to foreign eXChanGe rAES..........ccuririirririrrc et seessiees | rreeerees et naed 0 | o 0
18, Drafts QULSTANAING.....cvuveeieeciicicc ettt st bbbttt srenaa | eesiest sttt et (0 TR 0
19.  Payable to parent, subsidiaries and affiliates............cccccviiiiiiiiieicce s | e 26,358,348 | ...coooviiireiea 24,328,267
20, DEIIVALIVES. ... | et (O O 0
271, PaYDIE O SBCUMHES. ... . vereuceeiieeicie ettt s bbb ss s en st ensns | ceneesessastnesessentensessessensanssnsaa [0 U 0
22, Payable for SECUMLES IENTING..........ccieieiieiiciicieise sttt b sttt s st ssenns | srsssessssses s esses s s s st b [0 TR 0
23.  Liability for amounts held under UNINSUIEA PIANS.........c..cuririiiriricineie sttt ssessesssesessensns | sossssessasssssssssessesssssessessanssnssn [0 U 0
24.  Capital notes §......... 0 and interest thereon §.......... 0......
25, Aggregate WIite-iNS fOr lIADIIHIES. ..........rvereririreireririeess ettt
26. Total liabilities excluding protected cell liabilities (LINeS 1 throUgh 25)..........cccvuiuicieieiece e sienes | evsessissssssssessas 1,776,338,827 | c.oovevevrnns 1,688,653,014
27, ProteCted CEIlHADIHES. .........vuuvercrircricricri itttk |ttt 0 o 0
28.  Total liabilities (LINES 26 @NA 27).......ccccvirirrririirieeeseesieceiesiseessesss s ssssse s esst st esstsnens | nssssssssnsssecsssens 1,776,338,827 | .ooocvvvrririn, 1,688,653,014
29.  Aggregate write-ins for SPECIal SUMPIUS fUNGS..........ccueveivcrceeie ettt sttt s s s sans | evsessssssssssesesssssessesessesssseesarsaed [0 U 0
30, COMMON CAPIAI STOCK.........cveiviiciiteiieic ettt bbb sttt n et tenas | sbsssessessesssensessnsnsan 2,750,000 | cooovevrreieeeeiee 2,750,000
31, PrefErred CAPIHAI STOCK. ... . .. evueieeceeriiieicie ettt | eessees ettt [0 O 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS..........ccoeiiveiiiiiiece et sssnsens | essesissssses e ses st 0 | e 0
33, SUMIUS NOES......eoceieicte ettt sttt s et s ettt n s e st aes e sntenaasanns | evssnsenieseesnennsene 49,500,000 | coooveeverrieieeieiannn 49,500,000
34, Gross paid in and CONMDULEA SUMPIUS............cuiueieeiciiteie ettt st bbbt bensessenas | evsessssessessessssnsensis 25,921,704 | coooveee 246,270,163
35, UN@SSIGNEA fUNAS (SUMDIUS).......covuivererieiecictsitesee ettt st s ettt s s ss s s st esnsnsessesessenes | evessessessssessnsnssenas 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 ssensens | ceresest st res L0 U 0
36.2 .o 0.000 shares preferred (value included in Line 31 §.......... (1) OO OO RO PRSP FOYOOO O OP OO PO OO UOPPO PO RRRPORION 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........ccucviieerereiisieieisseeseieseses ettt ssssssssssssessesessssessssesssssess | sesesssssssssssssnsns 164,010,538 | ..oveovcviciians 308,849,063
38, Totals (Page 2, LINE 28, €l 3).......uiririririciieieieciiceieeeiseeieseiseee sttt ennsnnnens | eeeiiesee s 1,940,349,365 | ...oovvvvrvrrrnn. 1,997,502,077
2501, CONLINGENCY TESEIVE. ......cuvieveieiievecteie ettt bbbttt es e ss e 1231177272 | oo 1,097,599,634
2502, PremiUum FEfUNG FTESEIVE. .......c.u ittt essnens | esisesssss e 2,056,406
2503. Deferred CediNg COMMISSION...........cvuiviiiiieiciiteie sttt bbbttt b s st ss s sensesesanns | evsessssessessessssnssenas 18,950,073
2598. Summary of remaining write-ins for Ling 25 from OVErIOW PAJE..........ccucvcviieieiciece ettt | eraessesissssses st ses e 0].
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @D0VE). .....curuurerrisiieieeisiserisisssessessessmesessessenssessssssessnsssssssnssnssesssnssnsssssssssnssnsss | ossssssessssensssees 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)......cvuiuiiiiiiiiiieicisiessi sttt sessssesssessesse s sssssssnsssnsanes | ensassessnssssesssssnsensesssnsanessensans 0 e 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.......cocoune. (written $ B I 518,530,820 ..348,659,034 | ..cocvvvnee 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
14 Net.....oooornne. (WIiten §.....234,274,203).......cccourrrieeiineis st ssssessssnnss | iesssssinnes 267,085,893 | ...cccounvn. 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 |.ccoovvvrrnne 12,778,487
2.2 Assumed.... 5,013,101 22,498,466 |......cccounne.. 26,328,493
2.3 CABH. ..o ... 17,443,102 10,038,465 |.....ccoovvennee 12,594,880
2 INBL. oS 5,013,101 22,734,602 |...coovvrrnnen. 26,512,100
3. Loss adjustment XPENSES INCUMEM...........ceiiueireieieiieieie sttt ssens 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.cviieieiciieiecee et sssssensens | esenserananes 133,542,946 ...132,208,122 | .o 176,864,635
6. Total underwriting deductions (LINES 2 thrOUGN 5).........cccueieiueiieieieceeieisceee et sssnaens | eviessessnins 183,008,173 | ....coeee 209,236,225 | ..cevvee 267,106,869
7. Netincome Of ProtECLEA CEIIS..........cvveiieeiecicieisee ettt bbb st es s tsssens | oebisssessssssssssssessessenaas [0 PO 0 ] i 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LINE 6 + LINE 7).....cocveviiiiieiieiciesee et sssensenns [ evsesssssnianees 84,077,720 |..cevrrerenne. 55,180,019 | .coverrrennn 86,622,400
INVESTMENT INCOME
9. Netinvestment INCOME BAMEM..........c.oiuiiurieeeieie ettt bbbt 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............ccoevumrveriieriieriirissieeisessiessssssins [orissiissiiennes 4652917 | oo (9,118,004)( ...coovenvee (13,261,220)
11. Net investment gain (I08S) (LINES 9 + 10)......vuivcuieiieiiiieieieetssese sttt s st | srsesissesinnaens 42,017,184 |, 21,886,915 | ..oocveree. 26,803,653
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1) P
13. Finance and service charges not included in premiums.
14. Aggregate write-ins for miscellaneous income...........
15. Total other income (LINES 12 thrOUGN 14).......cuovueviicieeieieeeeeesietee ettt s ettt saen
16. Netincome 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)......vuiuiiieiieieieissce sttt
Federal and foreign income taxes incurred
Net income (Line 18 minus LiNe 19) (0 LINE 22).........cvueiiireiicieiesiseicissssiee st sans

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECeMBEr 31 PriOr YEAI.........c.ocveveeieiieieie e
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 (I0sS)..................
Change in net deferred INCOME taX.........ccuiviiiicicie et
Change in NONAAMIEA @SSELS..........ccviiviieieieiice ettt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in acCouNting PriNCIPIES.........c..cvervecieieeeiciie et
Capital changes:
3201 P MMt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSfEITeA 10 SUMPIUS.......c..cvieieiiriieiteicictete ettt bbb 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 33,373,818 |...cccoovvnneen. 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 SLOCKNOIAETS. .........eueeiececieiit ettt bbbt
36. Change in treasury stock
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS...........cevueviuiuieeieciiisite ettt sess s ssssens | senssssesssesssesees s snsenaenas 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)........cucruerrevreernieniinrinieeneieeeeeeseeseeeneens | ceeineineis 164,010,538 | ..............522,314,832 | ............ 308,849,063
DETAILS OF WRITE-INS
0501. Change iN CONINGENCY FESEIVE.........cuureuiuierereereeseteetseesessseeese st ess s essess e ssee st st ssess e b s st n st en b s s beesaas
0502, oot
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. e
TAD2. oSSR SRS R R
TADB. oSSR RS RS RRRE Rkt
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, eSS
3703, e
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............ccucvevciicicicse ettt snaenes | saessesissenens 256,657,450 | ............... 303,045,518 | .....cooce.. 390,826,374
2. Nt INVESIMENTINCOME. ...t bbb 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.........ccciviiiiiieeicseeeie ettt snans | ersessesessenans 48,821,363 | ...ceovvevnne. 93,289,324 | ............... 110,176,638
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccvuieieiieieiciisies | coreieissiesieieese e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtONS.............cc.cuiveieiciiecieecee s | e 43,654,618 | ...ccoovvenve. 50,897,105 | covvvrrrnnes 61,988,422
8. Dividends paid t0 POICYNOIAETS..........covuieiiiiiieiccete ettt antena | ansesssssssesess s s snsnd [0 R 0 [ oo 0
9.  Federal and foreign income taxes paid (recovered) net of $.....1,152,580 tax on capital gains (I0SSes)...........cccce...... 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).........cceiiveriiiireieiicieces et sstes st ssssssnee s 170,928,944 165,555,650 207,668,174
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS. ...ttt | eeeieniines 1,251,856,108 | ............ 1,161,743,295 | ............ 1,622,026,308
12020 SHOCKS . ..o
12.3 Mortgage loans
12,4 REAIESIAE. ...
12.5  Other INVESIEA @SSELS. .......cuuceeririicieieiieei sttt s bbbttt entenis | fentssesestessanssessessantnean (0 O (0 O 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES............ccccevevrrieieicceeseeeeeiens | e [0 [0 I (51,061)
12,7 MISCEIIANEOUS PIrOCEEAS. ......ooceoceeieercereireiseeeeeeeeseesess sttt ss et s s es sttt bsessens s s ensensnsns | fasisssssssessasssssssssanssnesns (O P (O 0
12.8 Total investment proceeds (LINES 12,110 12.7) ..ottt esssssenss | sressesinnns 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....orveeierieeie ettt nsnns | eesienien s 1,640,000
13,3 MOMGAGE I0BNS.......rviiieiie ettt nns | enreset s ettt [0 [0 0
134 REAI ESTALE. ..ottt | seiieeien s 1,030,160 | .oovvvveercinenne 793,250 | ovevrerieieins 755,130
13.5 Other INVESIE @SSELS........ucvuverirciciciici bbbttt | fetbeeent s sbnea (0 N (0 O 0
13.6  MiSCEllaNEOUS APPIICALIONS. .......vurerrirciirict et sntennes | srssisssenssssnsns 1,277,597 | oo {0 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cveviriiiriiiiieieeiese et sensessesnes | ssessesienas 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. .....cvoieieciteieicite et ntnsens | ebsessnsensessessntensessessnsnd [0 TR [0 TR 0
16.2 Capital and paid in SUrPIUS, €SS trEASUNY SEOCK.........ivuririierieieeisrsie ettt esssssenas | sreesnssenenns (225,000,000) | <vvoveererrrrnrerieireiienenns {0 I (180,013,047)
163 BOIMOWED FUNGS........veiiiiii bbb bbbttt ens | ftbeb st st (0 (01 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............cccoveeiieieiiiceie e | e s 0 [ o 0 | o 0
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).........vrirruriiirreeiee 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..e.... (229,766,251) | ...ovevvenn (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)......cccoceevvervevens | covvverevrrnnns (35,890,973) | ..vvvvrnen, (38,350,926) | ................ (61,159,678)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....vvurierieiiaiiiriieeie ittt | ebisnienesnens 52,951,065 | ...cccvvnene. 114,110,743 | ..o 114,110,743
19.2 End of period (Ling 18 PlIUS LINE 19.1).......cuuiuuiiiiriieieeieeieeieeieeieeisee e | cesnssensseseeas 17,060,093 | ...coovrvenve. 75,759,817 | oovvne. 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 iINVESIMENTIN AMIS..... ...ttt | ceseniensensns (4,651,541) | oo (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 (‘IAO”)) 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 1AOQ,
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 ($ 01($ 1,689,338

Total § 5174503 |$ 18,001,960 |$ 0% 0[$ 23176463
Liabilities at Fair Value

$ 0% 0 |$ 0 |$ 0 |$ 0

Total $ 0% 0 |$ 0% 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|3 0
Cash, Cash equivalent and
short-term investments $ 17,060,093 |$ 17,060,093 [$ 17,060,093 |$ 0 [$ 0% 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 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? 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[ ] NAT[ ]

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

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 s 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] Nof ]

a
b

(a) 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).
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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 firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] 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



statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

b.  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 5G| 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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statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

3.1
3.2

41

4.2

6.1
6.2
6.3
6.4

7.1

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



statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
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 S AA-3191392......... Bellemeade RE 2019 1 Ltd.........ouieeicececeeee ettt s BMU.......... Unauthorized.... | .......... {0 SR IOSTRT
[ AA-3191391......... Bellemeade RE 2019-2 LEG.........vimiieiieiieetei et BMU.......... Unauthorized.... | .......... (0SSR RO
[0 S AA-3191407......... Bellemeade Re 2019-3 LE.........cccouoiieeiieeeices ettt BMU.......... Unauthorized.... | .......... {0 TR
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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.......cccccovvvrininineinnn AL|....... Lo | v 5,726,250 | ..ooooveeviennns 3,323,561 | covvererrrieinns 173,478 625,252 416,785
2. Alaska.....ooevevnencnen AK L | .2,393,875 ...2,321,767 ....338,068 ..248,116 ..1,161,799
3. ANZONA..eeenreeen AZ | L | 17,143,643 11,738,180 | vovvvererrvrirenns 115,317 148,569 1,241,374
4. Arkansas........oceneeeee AR L s 3,085,425 | ..o 2,270,539 | oo 217,728 145,092 277,172 369,084
5. California.. ...39,460,759 | ... .28,829,051 .6,038,497 ..4,114,067
6. Colorado......c..ccvuveeirrnrininnns 13,519,727 | oo 8,165,707 958,918 910,554
7. Connecticut........coorevrvrereee CT [l | i 5,450,058 | ..coooveviennns 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.lovr | i 2,166,901 1,509,807 | oo 0 193,350 27,205
10, Florida. ..o 36,371,070 | covvveene 23,334,936 | ..o 1,082,542 | ..o 520,981 | oo 7,268,583 | ..coovvveinnnn 6,933,509
11, Georgia....ooreererrririnninns 19,686,854 | .....coceene.. 13,039,440 1,750,211
12, Hawali.....cooovvreriiccinee Hi....... Lo | e 1,552,046 | .ooovvrieines 914,710 402,861 394,986
13, 1daho....cceeecrcecrceennd D L | 6,117,925 | oo 4,859,863 | ...oovovvvrrereen 790 | 5,450 | 473,301 | oo 492,752
14, MNOIS....coceveeeeeerrieieeieieies 17,333,367 | oo 11,543,954 | ..o 252,252 399,645 | ..o 2,942,655 | ..cooovivinn 1,671,125
15, Indiana.......cccoveveveiniriiiiniinns 13,343,131 | o 8,858,030 | ..cvevreririirens 27,724 228,777 1,323,102 872,984
16, 1oWa. e A [l | 6,832,382 | .ooovrrreinns 5,248,957 | ..oovvvevieenn 256,616 | ..ooovrerecircnnn 214321 | o 888,217 | v 875,389
17, Kansas......coovevevvrnrneeeee K8 [ L | i 6,722,325 | ..coovriirens 5,033,816 105,588 758,158 913,541
18, Kentucky.....oooeveveenrereerneened KY [l | i 4,843,379 | oo 3,713,781 X 389,767 354,494
19, Louisiana.........ccevvevvererence LA [l | i 4,184,959 | ....coovvicnnne 2,725,147 | oo 138,230 | 60,762 | ooovererns 850,926 | ...cocvvrrriines 835,432
20.  Main€.....coovveereenenrrernnnee ME | L | e 1,904,620 | ..ooovoverenee. TAT3971 | 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........ccccoevinirirniinenn. 15,850,784 | .....ccovenee. 14,095,668 | .....ccovvvvvrrrenes 191,252 464,732 1,958,009
24.  Minnesota.... ..17,886,534 | ... 11,392,720 ..1,511,208
25, MiSSISSIPPI....cvveerrerrrirernnenee MS | L | i 1,460,244 | ....coovvvvine 867,208 130,863
26, MiISSOUN.....cvureereereeceririreenes 10,402,158 | ..oovveevinnne 7,566,701 606,030
27.  Montana... . 462,588 | ..o 0 | v 0 . ....15,606
28.  Nebraska.......ccoevveeecmrcvneed NE | oL | 3,947,411 | 2,418,216 | cooveeeerernne (12,137) ....36,515 ....565,577 347,139
29. Nevada.....ccoovenenenecned NV |l | 4,077,807 | o 2,453,548 | ..o 207,120 | oo 222434 | oo 728,389 | ..o 783,885
30.  New Hampshire........cocoooee . NH| oo Lo | e 4,118,574 | 2,931,341 263,430 153,430
31, New Jersey.....onvnininens NJ | Lo | s 14,898,478 | ..covvveirnn 8,756,902 1,963,101 1,527,682
32, New MeXiCO........ccoouvereerernns NM|....... Lo | e 2,874,948 | .....coevne. 2,103,939 | oo 144 87T | 086,742 | 0000.352,650 | e 417,791
33, New YOrK...oooovneircirniniinee NY [...... Lo | s 12,472,057 | oo 8,778,343 3,478,746
34. North Carolina..........coceeereeelNC | oo Lt | v 19,259,979 | oo 14,399,926 | ....ccoovvieeern 106,840 | oo 54126 | 1,656,166 | oo 1,468,427
35. North Dakota.........cocevvereeeee ND | el | e 682,763 | ..o ATT 647 | oo 1,801 | 0 | 87,088 | 105,810
36, Ohi0..evveeeernrreiernnrened OH | L | e 14,732,606 | .......ooc..... 10,686,290 | ..ovvvvvrerrrirennd 600,603 358,238 2,495,222
37. Oklahoma........ccocovvenererrnen. OK oL | i 4,452,922 | ..o 3,017,967 161,252 607,159
38, 0regon.....cooeevvermrmrnenennn OR | i L | e 11,130,147 | oo 8,385,210 | .ovverrrrrininne 146,817 | oo 93,812 | v 1,353,474 | oo 795,328
39.  Pennsylvania..........cocoreernee. PA | Lt | i 12,891,250 | .o 9,095,439 185,330 1,770,687 | oo 2,391,116
40. Rhode Island........cccooovveere RI el | e 3,353,322 | ... 2,612,621 | oo 83,143
41.  South Carolina.......cc.ccoeuereenne. 11,245,748 | ..o 7,662,112 108,136
42, South Dakota..........cccrevrerereceSD il | i, 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 | ...oovvvveirnn 8,202,293 1,483,595 770,450
46.  Vermont... 1,483,199 L A1112,742 175,617 ....163,644 ..287,558
A7, Virginia......ooceeceeeeeneeeeeeeenes 17,796,402 12,830,335 211,021 1,414,665 | ..oovvrvnne. 1,302,232
48.  Washington........c.ccocovivinninee WA]....... Lo | s 15,324,955 | ...oovvvveinen 8,636,592 | ..ocvivernennn 148,274 | 41,219 | 1,136,967
49, West Virginia.........cooeveveeee WV |l | e 673,234 | oo 411,996 152,308
50.  Wisconsin........coeeveveervrnneeeen WH L | i 18,512,629 | ..coovvvvenee. 14,677,402 1,904,481
51, Wyoming.....oooeeveereermeeeneenee WY |l | e 579,888 | .o 325949 | 80,093 | (01 O 53,269
52.  American Samoa....................
53, GUAM..cceireeeeinee
54.  Puerto RiCO.......counvviriiririne
55.  US Virgin Islands.....................
56.  Northern Mariana Islands.......
57. Canada........ccocverninrineenns
58.  Aggregate Other Alien XXX...
59.  TOtalS....oveeeeeereriereceeeieininns XXX... 372,058,435
DETAILS OF WRITE-INS
580071, e XXX e (O PR (0 O (0 OO (O OO (O RN 0
58002, ..ot XXX e (O PR (0 O (0 O (O RO (L OO 0
58003, .o XXX e (0 R (0 O (0 R [0 R (U RN 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovrvvivrerereienienens [0 (O (O {0 (01 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | 0 [ e [0 I 0 [ oo 0 [ e [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............cc..ewreinerineiinens 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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Statement for September 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY

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

T
[ I 1
Arch Risk Transfer

‘Services Ltd Arch Capital Services Inc. Arch Reinsurance Ltd. Azf,miflobal Services ":"h I“Ve“:‘f&t Am:g&:ﬂ:&gﬁces
(a Bermuda company) (a Delaware corporation) (a Bermuda company) (a Philippines e compan Bermud ,
- 98-0493884 ? (a Bermuda company) (a Bermuda company)
98-0389546 02-0576800 corporation) 98-0602504 98-1271381
Foctnate 3 98-1031826
S B B : p—
- " I
ve Re Holdings Arch - [ I I I 1 Arch Global Services
@ Bem‘:‘:"a“::m any) Services Inc, Arch Underwriting at Arch Financial Holdings Arch Capital Holdings Ltd. Arch Financial Holdings Arch Financial Holdings Gulf Re Holdings Limited Arch Re Accident & (Cyprus) Ltd
pany (a Delaware corporation) Lloyd's Ltd Europe 1 Limited (a Bermuda company) Europe II Limited Europe III Limited {a Jersey (Channel Health ApS L (a Cyprus company)
98-0389551 27-0687834 {a UK company) (an Ireland company) 98-0399846 (an Ireland company) {an Ireland company) Islands) company) | | (a Denmark company)
98-0705201 98-0616488 98-0616491 98-1243751 98-1364912 98-0585481
Foomotes
Foomate pem——y S r—
Alternative Re Limited I i 1 Fmp’em Holdings Ltd
(a Bermuda company) Arch Underwriting at Axiom Underwriting Arch Underwriting Arch Capital Group (U.S.) Arch Financial Holdings Arch Mortgage Risk Gulf Reinsurance Limited (a Bermuda company)
98-0625844 Lloyd's (Australia) Pty Agency Limited Agency (Australia) Pty. Inc. B.V. Transfer Holdings Inc. (a Dubai International 98-1350243
AA-3190779 Ltd {a UK company) Ltd. (a Delaware corporation) (a Netherlands company) (a Delaware corporation) Financial Centre
{an Australia company) {an Australia company) 06-1424716 I 98-0616493 47-3497583 company)
98-1006574 98-1365176 Footncte 5
426746 247340
920796 Fomotes? 82 -
Arch Investment
,—K—‘ Holdings {Cyprus) Ltd
Alwyn Insurance Arch Mortgage Risk Arch Syndicate Arch Investment Holdings
Thomas Underwriting Idlemear Holdings Arch Reinsurance Arch Insurance Group Arch U.S. MI Holdings Arch Credit Risk Services Company Limited R iy Investments Ltd e e, ng (8 Cyprus company)
‘l‘j!:(e“‘y Ltd Ul'z"“"e" el Company G el Inc. G el Inc. i i (a Gibraltar company) (a District of Columbia (a UK company) Ll (a Bermuda company)
(a UK company) L (a UK company) (a Delaware corporation) (a Delaware corporation) (a Delaware ) @ 08-1244441 protected cell captive 98-0652764 58.0705596 o
06-1430254 43-0971887 46-1950584 32-0539299 insurer)
10348 47-4121100
Fostncte 6 - i i
i T 1 Arch Reinsurance Europe Arch Investment Holdings Arch Investment Holdings Benely Properties Limited
Underwriting Designated 111 Ltd. (a Cyprus company)
Salt Insurance Services Arch Re F i Arch iters Tnc. Arch Insurance Company First American Service Arch Mortgage Guaranty Arch Mortgage Insurance Activity Eomp:,,y (a Bermuda company) | | (a Bermuda company) B
Limited Underwriters Inc. (a : (a Missouri corporation) Corporation Company Company (an Ireland company) Incorporated Protected 98-0705508 98-1244244
(a UK company) @ ion) byt 43-0990710 || (a Missouri corporation) (a Wisconsin company) (a Wisconsin company) ©8.0611448 Cell No. AMRT-FRE-01
65-1302027 11150 43-1053031 39-1080973 36-3105660 (a District of Columbia
18732 40266 cell captive
Fodinete2 sz“:;;:;):u Arch Investment Holdings Arch Reinsurance Ltd. Arcozil Properties Limited
‘Arch Specialty Insurance h IV Ltd. Escritorio De a {a Cyprus company)
Arch Property Casualty Agency Inc. Arch U.S. MI Services Arch Insurance (UK) (a Bermuda company) | | | Representacao No Brasil
Insurance Company N N - " 98-0705593
(a Missour corporation) | [{ (2 Missouri corporation) - . (a UK company) (a Brazil company)
P 43-0990709 (a Delaware corporation) 98-0413940 Lake Shore IC, Inc. 98-1245248
06-1521582 46-1950257 AA-1120053 (a District of Columbia
10946 cell captive TS -
be Foctnote 3 Varony Properties
insurer) A
h i 4‘; Arch Underwriters Ltd Arch Underwriters (Gulf) Limited
Arcl e .
Tne Arch Mortgage Assurance Arch Capital Finance LLC Arch Europe Limited (a Cyprus company)
Arch Indemnity " c imi P (a Bermuda company)
Insurance Compan: {a Delaware corporation) _ Company (a Delaware limited Services Ltd 98-1244615
neuranc il 45-5366880 (a Wisconsin company) | | | liability company) (a UK company) - i
{a Missouri corporation) 95-2621453 98-0704518 Arch Financial Holdings -_ - e company)
39-3101::0299 29114 Australia Pty Ltd 98-1426905
_— Fostnoe & L| f(an A';;"::"';;:;P’“V) Galozy Properties Limited
Arch Underwriting = = —_————— a {a Cyprus company)
SR wrETo——— ‘Agency LL€ United Guaranty Partners United Guaranty ‘Arch Insurance (EU)
(a Delaware limited Insurance Company Services, Inc. Arch UK Holdings Limited Arch Credit Risk Services
(a Canady company) | H fiability company) (a Vermont company) | | | (a North Carolina (a UK company) (Bermuda) Ltd.
Y 27-0800002 03-0358003 company) (an Ireland company) 98-1490970 L (a Bermuda company)
98-1089562 11463 56-1273575 98-1024362 Arch LMI Pty Ltd
cA042 — (an Australia company) _ __ Primantela Properties
98-1244422 p— -— Pt
Arch Spedialty & tion Risk United Guaranty United Guaranty Arch Underwriters Europe (a Cyprus company)
Company Underwriters, LLC Residential Insurance Residential Insurance imited Blue Sky Partners Limited
{(a Missouri fon) {a Mi limited Company of North (an Ireland com . {a UK com)
iabili . . L pany) Arch MI Asia Limited pany)
36-2545393 liability company) Carolina L {a North Carolina 98-1243732 (a Hong Kong company)
21199 27-1013974 {a North Carolina company) L
— company) 42-0885398 S 98-1424244 Coramono Properties
56-0789396 15873 Foctnote 7 Limited
McNeil & Company, Inc. First Shield Service 16667 Prévalois SAS (a Cyprus company)
(a New York company) Corporation (a France company) Archipelago Risk Services
16-1364134 {a Missouri ion) - " - ] Limited
L 83-4516586 United Guaranty Credit United Guaranty (a UK company)
Insurance Company Commercial Insurance
(a North Carolina Company of North T rowees
company) - Carolina
" " " 56-1307714 {a North Carolina Arch Capital
First Shield Service
Corporation of Florida | \______ 40525 sompa), Qreland) Limited Obelisk Underwriting
(a Missouri corporation) Prary L f(an 1;: ’1"34‘1;“;5"’“” Limited
Notes: H 38-4119847 NS i A g {a UK company)
Unless otherwise indicated, ownership percentage of subsidiary companies is 100%. Third party entities which are less than 50% owned by an Arch Arch 5"“““’?"”"1':;‘::93
company are not shown on this chart. First Shield Consumer (a North Carolina
Footnote 1: Arch Financial Holdings Europe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc. (as’:l’s"s':;‘l::’o‘:;’::;;n) company) H
Footnote 2: Arch Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc. L 61-1932852 27';’:55:254
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. First Shield Consumer
Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling Service slofl_’:ﬁﬁm of
) - - orida
interest is held by a third party _mvestor,_ o (a Missouri corporation)
Footnote 6: Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC. 37-1944730
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 Ventus Risk Management,
(a Delaware corporation)
47-5537185
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SCHEDULE Y - INFORMATION COMCERNING ACTIVITIES OF INSURER MEMEERS OF A HOLDING COMPANY GROUP
PART |- DRGANIZATIONAL CHART
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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 11

Zlo

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........ccccovevrevniiniincirenns NJA s NIA. oo N/A............ NIA oo | aeeeae N....o..
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..........cccceeeevvceiicrennns Ownership ....100.000 |Arch Capital Group Ltd N......
98-0493884.. .. |Arch Reinsurance Ltd..........cccoorvvnrirrrnienrinrenns Arch Capital Group Ltd.......ccccovvrrrrnrrrirninnines Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvervrrrrrnenrrnns | s N [ O
98-1031826.. . | Arch Global Services (Philippines) Inc............... PHL........... NIA....cccooon. Arch Capital Group Ltd..........ccccvvvvvererernnne. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccovvververecrerierens | v Neooooo [ O
N/A....oooovoee [NIAcoc [INTAL Arch Global Services (Cyprus) Ltd.........cccecenc.. CYP......... NIA .. Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd..........covvernrererrenrrnns | e N [ O
N/A..ccoon . | Arch Global Services Holdings Ltd..................... BMU.......... NIA......ccc.... Arch Capital Group Ltd..........ccccoeevvrirericrnnns Ownership......... ....100.000 [Arch Capital Group Ltd.........cccooerervierivecriiens | e Noooooot | O
27-0687834.. . | Arch International Services INC...........cccoovvrurenee DE....cccoe. NIA..coon. Arch Capital Services INC.........ccvverrerrerrienienes Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovernrerrrrcnrnens | e N [ O
98-1244615.. [N/A............. IN/A............ Arch Underwriters Ltd............ccoeovvieviveciiinenns BMU.......... NIA....cccooo.e. Arch Reinsurance Ltd............cccoevevirieiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereerereniens | v Noooooot | O
98-0705201.. .. | Arch Underwriting at Lloyd's Ltd........c.cccovvunee. GBR.......... NIA. .. Arch Reinsurance Ltd.........cccocooevvnincnninienes Ownership......... ....100.000 | Arch Capital Group Ltd.........ccoevvrvruvrrnencnens | e N [ O
. | Axiom Underwriting Agency Limited................... GBR.......... NIA ... Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvererverecrereniens | v Nevoooo [ O
............. Idlemear Holdings Limited...............cccccosuvvreennene | GBR.......... | NIAL............... |Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccoeoeevrverveveeriees [ eoeeNucieis | O
. | Thomas Underwriting Agency Limited................ GBR.......... NIA ..o Idlemear Holdings Limited............cccccevrvvrrnnnee Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververecrercerens | v Nevoooo [ O
. | Salt Insurance Services Limited..............ccoeune... GBR.......... NIA ..o Thomas Underwriting Agency Limited.............. Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceverervereirerierens | o Nevoooi [ O
AN [NTAG L INFAG e INFA e [NVA Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA ..o Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveverveecrererens | v Nevoooo [ O
N/A.. 98-0399846.. . | Arch Capital Holdings Ltd............ccoeveveirririinnnns BMU.......... NIA ... Arch Reinsurance Ltd............ccoevirieieirerennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererrerreerierins | cvnee Nevoooo [ O
N/A.. 98-0616488.. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA....cccoo.e. Arch Reinsurance Ltd............cccoveeerrceiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverrerercerens | v Noooooot | O
N/A.. 98-0585481.. . |Arch Re Accident & Health ApS..........cccccvivnae Arch Reinsurance Ltd............ccoeviviericiirennnn. 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.. N/A. .o . | Gulf Re Holdings Limited............cccoevvverererernnn. Arch Reinsurance Ltd............ccoevivrecirirennnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. N/A......coon... . | Gulf Reinsurance Limited............coovvruernrennenns Gulf Re Holdings Limited..........cccovrrrrinrnninns 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.. . | Arch Investment Holdings Il Ltd Arch Reinsurance Ltd...........ooovrvrrnreniinnnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 99-1244244.. ... | Arch Investment Holdings Il Ltd..........ccccc........ Arch Reinsurance Ltd...........ccoevvvreererennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverererrrnirerns | covee Nevoooo [ O
N/A.. 98-0705593.. . | Arch Investment Holdings IV Ltd..........ccccocvvunene Arch Reinsurance Ltd...........coovrrvineriinnnnen. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovervrrrrnennrnens | s |\ RSO O S
NIAL [NA....cooeeieeeeeceeeeieiee [ NIAG [NFAG e [NFA e [NFA Watford Holdings Ltd..........ccccoeevivceiicrcreienen Arch Reinsurance Ltd..........c.cccoecevvvceniccnennns Ownership......... | ... 11.100 |Arch Capital Group Ltd.........ccceevveereemcericens e Noooooot | O
N/A.. voee |Watford RE Ltd.....voueeeecicececeeienn Watford Holdings Ltd.........ccovvrrvrrenrencirrinienns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrrrrrrnenrrnns | e N [ O
N/A.. . | Watford Holdings (UK) Limited............cccorvurnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererveeirennns | coree Nevoooo [ O
NIAL INA s [NFAG INFAG s [NFAG e [NFAL Watford Holdings (U.S.) INC.....cccvvrvvrrerririrninees Watford Holdings (UK) Limited...........cc.cccrvuene. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrerrrnenrrens | e Neoooo [ O
N/A.. . | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited.................co...... Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoovrevveeriiecriens | e Noooooot | O
N/A.. . | Watford Services INC........ccoevrvereeneincrneincinenns DE....ccco. NIA .. Watford Holdings (U.S.) INC.....ccovvervverienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvevnemrrrrinrrnns | e 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........ccccocoororinrnerninninns 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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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.... veee |ArCh LMI P Ltd.coe e AUS.......... NIA...coorn. Arch Financial Holdings Australia Pty Ltd........ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvrrrrrnenrrnns | s N...... [0
N/A.. 98-1305287.. [N/A............. N/A.... . | Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA.....cccoone. Arch Financial Holdings Europe IIl Limited...... Ownership......... ....100.000 [Arch Capital Group Ltd.........cccovereveeiiieririeens | e N...... (L
N/A.. 47-3497583.. |N/A............. N/A Arch Mortgage Risk Transfer Holdings Inc......... DE....cccoe. NIA...coorn. Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvevvrrrrnrenrrnns | s N...... [0S
N/A.. 47-4121100.. |N/A............. N/A.... .... | Arch Mortgage Risk Transfer PCC Inc............... DC...coeve A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoovrerveeriiecrieens | e N...... (L
N/A.. 82-3878331.. |[N/A............. N/A.... . |Incorporated Protected Cell No. AMRT-FRE-01 | DC............. A s Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevernrerernenrnnns | e N....... [0S
N/A.. 98-0616493.. [N/A............. N/A Arch Financial Holdings B.V.........cccccvvvevivinnee. NLD........... NIA......ccc.... Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccocerevveeiivererieens | 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.........ccccceveververecrereerens | v N....... [0 S
NIAL INTA s N/A....... 98-1243732.. |N/A............. [\/Z W N/A. e Arch Underwriters Europe Limited.................... IRL....cooceene NIA...cooine. Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvernrerercnrrens | e N....... [0S
Arch Reinsurance Europe Underwriting
NIAL INTA oo N/A....... 98-0611448.. [N/A............. N/A............. NA. o Designated Activity Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccevereivereirerierens | v N....... [0 S
NIAL INTA oo N/A....... 06-1424716.. [N/A............. N/A............. NA. oo Arch Capital Group (U.S.) INC...c..coocvvvvrrirririae DE........ NIA ..o Arch Financial Holdings Europe | Limited........ Ownership......... | ...... 90.000 |Arch Capital Group Ltd..........cccoevvvereerevciiens e N....... [0 S
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. [N/A............. N/A.... ... |Arch Capital Group (U.S.) INC...c.evevvrvvrrrrerae. DE....... NIA ..o Designated Activity Company Ownership......... | ...... 10.000 | Arch Capital Group Ltd.........ccccovvverererecrereens | v N....... [0 S
N/A.. 98-0389546.. |N/A............. N/A.... . | Arch Risk Transfer Services Ltd..........cccccceuenne. BMU.......... NIA .o Arch Reinsurance Ltd.........cccocooevenincnninnienes Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceverervrreirerierens | e N....... [0 S
N/A.. 98-1244441.. IN/A............. N/A Alwyn Insurance Company Limited.................... GIB............ A, Arch Financial Holdings B.V..........cccoeevvevnne.. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverrcrercerens | crnee N....... [0
Arch Reinsurance Europe Underwriting

NIAL INTA s N/A....... 98-0413940.. |N/A............. N/A......e... NA oo, Arch Insurance (UK) Limited..........ccccouvrrrrnnnn. GBR.......... A Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvrvrrrrrnrnrreis | e N....... [0 -
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........ceveeviveveievecicieienns Arch Reinsurance Company Ownership......... ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0389551.. .... | Alternative Re Holdings Limited.............cc.co...... BMU.......... NIA ... Arch Risk Transfer Services Ltd............c..ce...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvvrerverrcrercerens | cvvee N....... [0
N/A.. 98-0704518.. . | Arch Europe Insurance Services Ltd.................. GBR.......... NIA....ccoinne Arch Insurance (UK) Limited............ccoerevrnen. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerrererrrerienrns | coree N....... [ S
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc................. DE............. NIA .o Arch Reinsurance Company...........ccc.eevrenenne Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoveervrerrrnrnrrnns | s N....... [0 S
N/A.. 43-0971887.. . | Arch Insurance Group INC.......c..coeveevivereirennnnns DE..... NIA ... Arch Capital Group (U.S.) Inc.... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvrereverrierieiens | coree N....... [ S
N/A.. 22-3501803.. . | Capital Protection Insurance Services, LLC....... DE............ NIA .o Arch Reinsurance Company Ownership......... [ ...... 49.000 |Arch Capital Group Ltd.........covrreererrerrineineirnns | ceenee N....... (O[S
N/A.. 98-0625844.. Alternative Re Limited..........ccccovvvverivieiennnns BMU.......... A, Alternative Re Holdings Limited....................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverererrrerrerns | coves N....... [0 -
N/A.. 27-0800002.. . | Arch Underwriting Agency LLC........cc.cocvverrenee. DE........... NIA .o Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvrvrrrrrrnenrrnns | e N....... [0S
N/A.. 43-0990709.. . | Arch Specialty Insurance Agency Inc................. MO........... NIA....ccoo Arch Insurance Group Inc Ownership......... ....100.000 [Arch Capital Group Ltd..........cccocvreveeereveereeens | 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....
NIAL INTA 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.....ccooo.e. Arch Underwriting Agency LLC.........ccccvvevnnee Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccoeerevveeiiieeriiens | 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...........cceeevvverrvnvennns Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoeererveeriieeriiens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. |N/A............. N/A........... NA oo Arch Specialty Insurance Company................... MO........... A Arch Insurance Company...........ccceevverrverennns Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoverveveeiiveerieens | e N...... (L
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Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
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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.........ccccocerervieiivecriiens | e N...... (L
N/A.. 45-5366880.. . | Arch Insurance Solutions INC..........ccovvrrnrenenne DE...ccoonne. Arch Insurance Group INC.........ccceverrerrcrnrennenns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvrrrrrrncnrrnns | s 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.......ccvvvririnrirninienns DE....cccoe. Arch Capital Group (U.S.) INC..ocovvvrvrrrririnnn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrvrrrrnenrrnns | s N......

....... 46-1950584.. .... | Arch Capital Finance LLC Arch U.S. Ml Holdings Inc...........cceevuevrvneee. | Ownership......... |....100.000 | Arch Capital Group Ltd N[O
N/A.. 46-1950257.. . |Arch U.S. MI Services Inc Arch Mortgage Insurance Company................. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevernrererrenrrnns | e N....... (O
1279 | Arch Capital Group (U.S.) Inc. |40266... | 36-3105660.. [N/A............. N/A...c.eeee. N/A. e Arch Mortgage Insurance Company................... /L[ — A s Arch U.S. Ml Holdings INC........covevvrreriiinnanes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovevnrerernenrrens | s N....... [0S
1279 | Arch Capital Group (U.S.) Inc. | 18732... | 39-1080973.. [N/A............. N/A...ccoenee N/A. e Arch Mortgage Guaranty Company................... Wl A s Arch U.S. MI Holdings INC......ccovevvvieriiinnines Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeervrerrrninrnens | s N....... [0
1279 | Arch Capital Group (U.S.) Inc.|29114... | 95-2621453.. [N/A............. N/A Arch Mortgage Assurance Company................. |/L[ A s Arch U.S. MI Holdings INC.......ccvvvvvruriiinnines Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvrrrererneencncns | s N...... [0
N/A.. N/A.... .... | Arch Investment Holdings (Cyprus) Ltd.............. CYP.......... NIA....ccooin. Arch Investment Property Holdings Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverrcrererens | v N....... [0
N/A.. N/A.... . | Arch Investment Property Holdings Ltd.............. BMU.......... NIA ..o Arch Global Services Holdings Ltd................... Ownership......... | ...... 94.060 |Arch Capital Group Ltd..........cccoeveverercerieies e N....... [0 S
N/A.. N/A Arch Investment Property Holdings Ltd.............. BMU.......... NIA ..o AFP Capital Management Limited.................... Ownership........ | ... 5.940 | INAIVIAUAIS.........coovvreerericeeereeceee s | e N....... [0
N/A.. N/A.... ... | Arch Capital Finance (Ireland) Limited............... IRL............ NIA....ccoinne Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverererrrerieiins | crree N....... [0 -
N/A.. N/A.... . | Benely Properties Limited...........ccccovvvvrvrinnnnns CYP.......... NIA .o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvrvrrrrrnrnrreis | e N....... [0 -
N/A.. N/A Arcozil Properties Limited............ccccoooeveiininnnes CYP.......... NIA....ccoinne Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccevererrereererieiins | crree N....... [0 S
N/A.. N/A.... .... | Varony Properties Limited..........cccooevviverennne. CYP.......... NIA....ccoooon. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereerercerens | v N....... [0
N/A.. N/A.... .. | Galozy Properties Limited.............ccoovevrrrerrennnns CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverererrrerienins | cores N....... [ -
N/A.. N/A.... . | Primantela Properties Limited............c.cccccoennee. CYP.......... NIA .o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd N.......

N/A.. 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........cccccvvvevrriirinnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvrereverrierieiens | coree N....... [ S

NIAL INJA s N/A....... 56-1273575.. |N/A............. N/A.... . |United Guaranty Services, INC........cccocrverrrrnrenee [\ OR— NIA .o Arch U.S. MI Holdings INC......covervvreriiinnanns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvrerrirenrrnns | e N....... (O[S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16667... | 56-0789396.. [N/A............. N/A...ceee. [\ Company of North Carolina [\ OR— A Arch U.S. Ml Holdings INC......covvurvvreriiinnanns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccovvervrrerrrenrrnns | e N....... [0S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 15873... | 42-0885398.. [N/A............. N2 W [\ Company [\ OR— A s Arch U.S. MI Holdings INC......cuvvvrvrreriiinnines Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrerrrncnrrnns | s N...... [0S

1279 | Arch Capital Group (U.S.) Inc. |40525... | 56-1307714.. [N/A............. N2 W L W United Guaranty Credit Insurance Company..... [\ OR— A s Arch U.S. MI Holdings INC......coverrveririrriinninns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvrrerrrrcenrrrns | s N...... [0S
United Guaranty Commercial Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16659... | 56-0989041.. [N/A............. N/A...coene. N/A o Company of North Carolina [\ OR— A s Arch U.S. MI Holdings INC......cuvernvrreririinninne Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrrrrrrncnrrnns | s N...... [0S

1279 | Arch Capital Group (U.S.) Inc. | 13694... | 27-0550064.. [N/A............. N/A. ..o N/A e Arch Structured Mortgage Insurance Company. [NC............. A s Arch U.S. MI Holdings INC......couvvrrrvreririeninne Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovrvvvrrrrncnrnnns | s N....... [0S
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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......ooenn.. NA...ccen N/A. ..o N/A e, Prévalois SAS.......c.coorminreeeeeese e FRA.......... NIA...coorn. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coererevenrernineineirnns | cevnee N...... [0
Emerging Beachfront Land Club Investment
N/A.. N/A.... o |LP. Arch Reinsurance Ltd........c.ccoccorvrinincrninninns Ownership......... [ ...... 40.000 |Arch Capital Group Ltd
N/A.. 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.. N/A............ NA oo Series A CYM.......... OTH...coeoevneee Arch Investment Holdings | Ltd...............cccv.... Ownership......... ....100.000 [Arch Capital Group Ltd..........ccoeervvvceiiieerieens | e N...... K TR
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. N/A........... NA oo Series B CYM.......... OTH...coeoevnee. Arch Investment Holdings | Ltd...............ccc..... Ownership......... | ... 99.870 [Arch Capital Group Ltd..........ccoceveeveeriveeriiens | e N...... K TR
Carlyle Asia Structured Credit Opportunities
N/A.. N/A Fund-A, L.P. CYM.......... OTH..covvvee. Arch Reinsurance Ltd............ccccvvvvercirerennnn. Ownership......... | ...... 99.000 |Arch Capital Group Ltd..........cccocvvververevcieiens e N....... KT
N/A.. N/A.... .... | Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH..coveenee Arch Capital Holdings Ltd..........ccccoorrerrirnirnnenes Ownership......... | ...... 12.330 | Arch Capital Group Ltd.........cccovvvineerrrnencnrns [ o N....... KT
N/A.. N/A.... . |ADM Galleus Fund Il Limited...........cccoevrrvrnnee CYM.......... OTH..oovvvee Arch Reinsurance Ltd............cccocvvvvevcirevennnnn. Ownership......... | ...... 47.000 |Arch Capital Group Ltd..........ccoevvververevreniens | e N....... KT
N/A.. N/A Convex Asia Fund Ltd..........covvevreninnirenninninns CYM.......... OTH..covvenee Arch Reinsurance Ltd........ccccocooevvnincnninienes Ownership........ [...... 65.340 | Arch Capital Group Ltd.........cocoeeeeeneernirnenrirens | cevnee N...... KT
Melody Capital Partners Offshore Credit Fund,
N/A.. N/A........... NA. oo L.P. CYM.......... OTH..coeve Arch Investment Holdings Il Ltd...................... Ownership......... [ ...... 24.590 |Arch Capital Group Ltd.......c.ccoeverererccriiiens [ e N....... KT
N/A.. N/A............. NA. oo Castle Creek Capital Partners V, L.P................. DE........ OTH..oovvree Arch Reinsurance Ltd............ccccevevvverccrrevennnn. Ownership......... | ...... 24.560 |Arch Capital Group Ltd..........ccovvvvererevresiens e N....... KT
HPS Principal Strategies - Real Estate Capital
N/A.. N/A............. NA. o Solutions Offshore, L.P. CYM.......... OTH..oovvvree Arch Reinsurance Ltd............cccoevvvvercirevennnn. Ownership......... | ...... 21.170 |Arch Capital Group Ltd..........ccoeveververeerisiens e N....... KT
Pinebridge Structured Capital Partners
N/A.. N/A Offshore II-A, L.P. CYM.......... OTH..oovvree Arch Capital Holdings Ltd.........cc.cccocvvevevnnne. Ownership......... | ...... 99.340 |Arch Capital Group Ltd..........cccoevevererevvisiens e N....... KT
N/A.. N/A Monarch Capital Partners Offshore Il LP.......... DE........... OTH..covevne Arch Reinsurance Ltd...........ccoevivreicinivennnnn. Ownership......... [...... 16.440 | Arch Capital Group Ltd.........cccoovrereverricrieins | coves N....... KT
N/A.. N/A.... .... | Star America Infrastructure Fund, LP................. DE............. OTH..ovvveeee Arch Specialty Insurance Company................. Ownership......... [ ... 4.000 | Arch Capital Group Ltd.........cccovrvrvrervrnrennrnns [ s N....... KT
N/A.. N/A.... . | China Car Parks Investment Fund L.P............... CYM.......... OTH..coovvee Arch Reinsurance Ltd............ccoevivieeirirennnnn. Ownership......... [...... 14.690 | Arch Capital Group Ltd.........cccoovvereiverrcerieins | v N....... KT
Carlyle Energy Mezzanine Opportunities Fund
N/A.. N/A.....c....... NA. oo II-A, L.P. CYM.......... OTH..ooevne Arch Investment Holdings Il Ltd............c.cc....... Ownership......... [...... 99.000 |Arch Capital Group Ltd..........cccoeeverereerisinns e N....... KT
Templeton Strategic Emerging Markets Fund IV
N/A.. N/A. ..o N/A. e Asia (Cayman), L.P. CYM.......... OTH...ovnenee Arch Reinsurance Ltd.........cccccooevvnincniinninnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccvvrnereernenenens | o N...ooo. KT
Carlyle Energy Mezzanine Opportunities Fund-
N/A.. N/A.... . |A,LP. Arch Investment Holdings Il Ltd.... Ownership......... | ...... 99.750 |Arch Capital Group Ltd.........cccoeevevveeriveeriiens | e N......
N/A.. . IN/A CEMOF-A Investors |, LP........ccocvrrrrenrireenns ... | Arch Investment Holdings Il Ltd . |Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. N/A.... ... | CEMOF-A Investors II, LP. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoovrerveeriieiriiens | e N......
N/A.. N/A.... .... |CEMOF-A AIV Co-Investors, LP............ccccovvunee CYM.......... OTH...ovvenee Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccovvvrvrerrrrnenrrnns | e N....... KT
N/A.. N/A.... . | CEMOF II-A Offshore Investors, L.P.................. CYM.......... OTH....ccoevnee. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccocervvievivecrieens | e N...... K TR
N/A.. N/A Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH...ovenee Arch Reinsurance Ltd..........cccoccororrincnnirnienns Ownership......... | ...... 10.270 | Arch Capital Group Ltd.........cccovvverrerrrrinenens | o N...... KT
Pinebridge Structured Capital Partners
N/A.. N/A...ceee. N/A. e Offshore IlI-A, L.P. CYM.......... OTH...ovenee Arch Capital Holdings Ltd..........c.ccoorverrrriennenne Ownership......... |...... 99.000 |Arch Capital Group Ltd.........cocoreevenrerrirneineirees | ceenee N...... KT
BlackRock Asia Property Fund IV S.A' SICAV-
N/A.. N/A.... . |SIF LUX...coo..c. OTH...ovenee Arch Reinsurance Ltd..........cccocooroerincnnirnienns Ownership......... |...... 23.080 |Arch Capital Group Ltd.........cocoveeeereernineneirnes | ceenee N...... KT




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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

| AATY)

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 INJA. oo, N/A....... N/A..cooon N/A............ N/A............ NA oo, SIF OTH...cocoevnee. Arch Reinsurance Ltd............cccceceevrcciicnnans Ownership......... | ... 13.000 |Arch Capital Group Ltd.........ccccevvvevereicerieens e Neooooot |3,
N/A.. . | Premia Holdings Ltd.........cccccoovevrrnirnrennreinenns | BMUeccocs INTA Arch Reinsurance Ltd........c.ccoccorvrinincrninninns Ownership......... [...... 23.210 | Arch Capital Group Ltd.........covrrreverrernineinrirnns | cevnee N......
N/A.. Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. L [Premia LV Ltd.....ooveececeee e Premia Reinsurance Ltd.........cccocovnrrrirninncs Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrvrrrrnenrrnns | s N......
N/A.. . | Premia Holdings INC.........ccccoeveeveeevevescevesiees | DB INIA Premia Holdings Ltd.........cccccovvvvvrerrererercnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvvreerverecrerenrens | v Nevoooo [ O
N/A.. . | Premia Solutions INC..........cccoovvnenniinencnernnne | DB INIAL Premia Holdings INC.......c.vvvvereiincncirien. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevernrererrenrrnns | e N [ O
N/A.. 32-0539299.. |N/A............. Arch Credit Risk Services Inc...........cccceeceeveeeees |DEeeeeee [NIAL.. Arch Capital Group (U.S.) INC....cvvvvevvverrienne Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververecrereerens | v Neooooo [ O
N/A.. 98-1490970.. |N/A............. ... | Arch UK Holdings Limited..........ccccoovvvenrrernes | GBRuccccct [NIALcii Arch Reinsurance Ltd.........cccoccorornincnninienns Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvernrerercnrrens | e N [ O
N/A.. NA...coin. N/A............. . | Blue Sky Partners Limited............c..ccccovveerevenee. | GBRuccoe [NIAL Arch UK Holdings Limited.........cc.cccooevrverernnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........ccoevvverereriieens e Nevoooo [ O
N/A.. N/A....cooeinn. NA. . Archipelago Risk Services Limited...........cc..cc... [ GBRucceoeees [NIAL.occiee Blue Sky Partners Limited..........ccccocvevininnce Ownership......... ....100.000 | Arch Capital Group Ltd.........ccoevevruverrenrnens | s N [ O
N/A.. NA...coeinn. N/A............. . [Lake Shore IC, INC........cvevvevereeevcreeereererseesienies | DCveee [ WA Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvrrervereererenrens | v Nevoooo [ O
N/A.. 16-1364134.. [N/A............. . [McNeil & Company, INC.......ccovveerenvenceneernrneenees [NY e A Arch Insurance Company............cocveereerrerneenns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrvrurerrencncns | e N [ O
N/A.. NA...cooinn. N/A............. Obelisk Underwriting Limited...........c..cccecoveveveee. | GBRuce [NTAL Arch UK Holdings Limited.........c..cceoevrvverernnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvveverververerierens | v Nevoooo [ O
N/A.. 83-4516586.. [N/A............. . | First Shield Service Corporation.............ccccccecee. [MO..cevnees [NIA.. Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccoeverervereirerierens | v Nevoooi [ O
N/A.. 38-4119847.. IN/A............. . | First Shield Service Corporation of Florida.........|MO............ INIA............... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververrerercerens | v Nevooooo [ O
N/A.. 61-1932852.. [N/A............. First Shield Consumer Service Corporation....... [MO............ |NIA............... Arch Insurance Group INC.........ccoevvvevevernnnns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererrerrrerierens | crree Nevoooo [ O
First Shield Consumer Service Corporation of
NIALINTA oo N/A....... 37-1944730.. [N/A............. Florida MO............ NIA ... Arch Insurance Group INC.........ccvevvvevevernnnns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereverrierieiins | coree Nevoooo [ O
N/A.. .... | Arch Credit Risk Services (Bermuda) Ltd........... BMU.......... NIA .o Arch Reinsurance Ltd...........coovrvvvveriinnnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeververrrnrnnrens | s N [ O
N/A.. 47-5537185.. [N/A............. . | Ventus Risk Management, Inc.............ccceveunnae DE...... NIA....cciee Arch Reinsurance Ltd............ccoevirieeivirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccevererrerrererierens | o Nevoooi [ 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..........ccccoeovrereninnnne.
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.. ol
12, BArhQUEKE. ...
13. Group accident and health...........c.cocvrrrnrnrieininresee s
14. Credit accident and health....
15. Other accident and health -
16. WOrkers' COMPENSALION. ........ccovueviiirereiereieee st
17.1 Other liability-0CCUITENCE. .........cvvveveeicree ettt
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-claims made..............cceevieviiciceecee e
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 UTA WN =

30, WAITANEY ...t
. 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)........cccvoereeererceieersiierenies | eoeriesnevieninssissesesissesneenend0 | 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 MUILPIE PETL........ccuiuriiicieieeere e
6. MOMJAGE GUATANTY........eeeiriiceeie ettt
8. Ocean marine
9. Inland marine........
10. FINANCIAl QUATANTY.......vereieciiciciei ettt
11.1 Medical professional liability - OCCUITENCE..........cruurirriririreiceiese e
11.2 Medical professional liability - claims made..
12. Earthquake........c.cocvveminenrieieccieenne

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............ovruiniriririnicseses e
19.1 19.2 Private passenger auto liability
19.3 19.4 Commercial auto liability......
21, Auto PhySICal damMAJE........cceiririerreicisiee s
22, AIrCIaft (Al PEFIS)......vvrvrrerirerrierierisise et ss s ensensns

29. International..
30, WarTanty.......cocoveeereeeirereeseeese 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...........cceveveveeereeeieceeee e

3D, TOMAIS.....cvveiceiei et

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)....c.rurreriiruriniinnisisnissississsssssssnnnses | soneeseessssssssssssssssssssssssesssnssssssssensed | aonsensmsemssmssssssssnsessssssessssssnssessensed | wonssosssssesssssssssssenssnssssssssansansssesns 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 1 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.....c.. | coovveereriseisrns 65,351 | oo 1,509 | o 66,860 | ...oovoorriierians 20,910 | oo, 331 | e, 21241 | oo 33,561 | oo 137 | e, 1,097 | oo, 34,795 | (10,880) | ..voovercicisiinianes 56 |, (10,824)
2. 2017 s [ 38,885 | oo 1,381 | o 40,266 | oo, 12,432 | oo, 96 [ oo 12,528 | oo, 17,373 | e 150 | oo 619 | oo, 18,142 | oo [ OLS ) (X)) (9,596)
3. Subtotals
2017 + Prior........ | covereeeieierns 104,236 | oo 2,890 | oo 107,126 | oo 33,342 | oo A27 | oo 33,769 | oo 50,934 | oo, 287 | oo 1,716 | oo, 52,937 | (19,960) | ..o [C510) ) (20,420)
4, 2018 [ 50,713 | oo 6,166 | oo, 56,879 | oo 8,153 | e AT7 | e 8,630 | oo 3123 | o, 5,329 | oo 1,547 | oo 37,999 | (11,437) | oo 1,187 [ (10,250)
5. Subtotals
2018 + Prior........ | cooeresrieiienns 154,949 | oo 9,056 | .ovoeieririeinas 164,005 | oo 41,495 | o, 904 | s 42,399 | s 82,057 | .o 5616 | oo 3,263 | s 90,936 | .o (31,397) | oo T27 | (30,670)
6. 2019 [, XXX e e XXX oisverieee [ eereiieianins D0 T P D O I 374 | i 374 |, D0, S RN 30,195 | oo, 6,138 | oo 36,333 [, XXX e e XXX v e XXX
7. TotalS....oeverres | v 154,949 | oo 9,056 | ..ooovrrrrirriinne 164,005 | covoveeveeieriinn 41,495 | oo 1,278 | o A2,773 | oo 82,057 | covveierereins 35811 | oo, 9,401 | oo 127,269 | ..o (31,397) | oo T2T | 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 | .ooocvovveiiiinne 308,849
L D (20.3)% | 2. woverererae 80%|[3. v (18.7)%

Col. 13, Line 7

Line 8

4 i, (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. Wil 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:

AR TR MR TR A
* 4 02 6 62 01 94 9000O0O0 3 =«
ARTHREARACRER ER PR
* 4 0 2 6 6 2 01 94550000 3 =«
AU R RO
* 4 02 6 6 2 01 93 650000 3 =«
AR TR EAC TR TR LA
* 4 0 2 6 6 2 01 9505000 0 3 =«

Q15

Response

NO

NO

NO

NO




statement for September 30,2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



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..........cuuriuieririreiieeire ettt ss sttt | essesssssessessensass e st ess s ssessansnseees 0 | e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIEION. .........c.uvurerriirrieririecrrirsscerseessses st estess s ssessssssessessessssssssessesssssessensans | sessessessnsssessnssassenssessesenes 1,028,850 | tovvirirnirnrinsireisseseseisesennens 755,130
2.2 Additional investment made after @CUISIION............ccovuiiiiieieiciee e ssesssessesenes | serenensesssssnsessessssenesssssssensesses 15O T0 | evieristesesiesesse et ssnes 0
3. Current year change in ENCUMDIANCES. ..........ovrurririrrieerrireesssesssss st ssessessss e ssessssssssesssssssssssessesssssessessanssnssessesss | siassessessessesssnsessessnssesessessenssnssessQ | sevsessosssnssessossnnssessessanssessessansnsanees 0
4. Total gain (I0SS) ON GISPOSAIS.........cuiveireiriieieiieiseieisie ettt b bbbt (108,995)
5. Deduct amounts received on disposals..............coeeeririrriiniens ..684,255
6. Total foreign exchange change in book/adjusted CaITYiNG VAIUE. ..ot essessesnes | sesensessesssssssesssssssesessssessessesssssnsesnal | tevieisssessessssssessesessssesessssessessssenes 0
7. Deduct current year's other-than-temporary impairment recognized ..(38,120)
8. Deduct CUrent YEar's AEPIECIAtION. ........c.eviveireiscicteie ettt ss s nse s sse s ssnsenses | sesessessessssansessnssnsensessnsensessessnssnsesseld | erissossessesssossassessssnsesessntensessntanes 0
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)..........coeverrerrreeererieieeeeeesssesesssesesiesenses | evevesssssssssssesssssesssssssesssssssessseesesd | veviesissesssessess s sesssssessssssesesessnes 0
10.  Deduct total NONAAMItIEA GMOUNLS.........c..cvuiirieieieii ittt ssentensnsnsenses | crsnssssssssnsssssnssensenssnsssssenssnssnssensens0 | oorsosssssnsssnsssssessensensssssesenssnessesenes 0
11. Statement value at end of current period (Ling 9 MINUS LINE 10).....cveueurerrirerisisnesesssessasssesssssssessssessssssssssssensssssessesssnssnsses | srnsssssessassanssnssessanssnsssssessasssnssnssessQ | tersossssssssassanssnssessessasssnssessansanssnses 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECember 31 0f PriOr YEaT...........c.eiiuriririinriieieiieeinsieeseeis | eeseeieeeeeensess e esse e essesseseeees 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........c.eviviiieieiciee et
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other............ccoveerinrnririnesrcseiens
4. Accrual Of dISCOUNT.........ccuiercieciiiic s
5. Unrealized valuation increase (deCrease).........coc.wrerrueenerneeneensurnesneenees
6.  Total gain (I0SS) ON AISPOSAIS...........ccueueiriiiiiiieiieie ettt ettt et bbbt bbb bbb en et s enaebanas
7. Deduct amounts reCEIVE ON GISPOSAIS........c..cuwrrureirireireiriieeseiseietsee ettt s s s ettt etsens | 4eseeseb st es e b e bt s b s ns et nse et 0 | e 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........ciueiriiieieieeieeeeein | et 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........oovururrirerenrinririnenees | e 0 | o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZET. ..o | erissssses st sss sttt en s snsnes 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)......... | ooveririniinrnniniis s 0 ] o 0
12, Total ValULION GIIOWANCE. .......ouerreciiaiieisii ittt | fhenb bbb 0 [ oo 0
13, SUDLOAl (LINE 11 PIUS LINE 12)..eueeiieeeieieieieiee ettt ess st ensns s | tsemtenssessessensan e ensans st nnsnes 0 | oo 0
14, Deduct total NONAAMITIEA @MOUNLS.........c.cuuiiuiiiieieiiie bbbt eb s | fhemb bbbt 0 [ oo 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......o.euuiirieiiriisiisississessssssessssessesnsssssssssssenssssssssesssnsssssns | soemsosssssssssensassssssessassssssssessansasssees 0 | o 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..........cuuiiiiirieiierieeie ettt sttt | essestesssesessens s s st st ssn s st s sseees 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cveveviieseicceese ettt
2.2 Additional investment made after acquisition.............cccccceveveirernnee.
3. Capitalized deferred interest and other.............
4. Accrual of discount..........cccvvvneenrirninnns
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...........c.cveviveieicirireiieeeee 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 NONAAMItEEd MOUNES..........c.cciveieiciiieie ettt bbb bbb ssaes | febsststeses st s s bt et nt st st en s nbnes 0 | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......iuieiiiiiiiieiisissiesersseessessssssssssssseessssssessessssensesssssssssses | orisssssesasssssssassasssassessessnsessesssssnes 0 | e 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 PHOT YEAI ..o eeesssisieessseessness | eeseesseesessessseessenens 1,820,067,196 | oo 1,789,891,933
2. Cost of bonds and StOCKS ACAUINE. ........cvueiriiiieieicieie sttt st ntense | sntessessnsssessessessnsenses 137,746,112 | oo, 1,678,384,492
3. ACCIUAN OF GISCOUNL........cvuiviciecii ettt bbbt bbb s bbb s s bnsenas | oebessesssssssessesssssnsesses s sanes 1,074,992 | oo 2,089,369
4. Unrealized valuation INCrEASE (ECIEASE).........eiveireireiiieiseieiiie ettt esse bbbttt tenss | essessesssensessesnsensessesansan (9,687,510) | cvovvvrrerrrerereiseieieienas 2,253,211
5. Total gain (I0SS) ON GISPOSAIS.........uruerererririrrireeisessesissiseeessssssse st ses sttt s sttt ssessensanssnssns | sressssssssnssensasssnssessanssnsnns 5,807,010 [ oo (16,752,512)
6. Deduct consideration for bonds and StoCkS dISPOSEA OF..........cuiuiiieiiiiieiciceie et | setessesssessesesesnnsenes 1,327,037,515 | oo, 1,626,961,736
7. Deduct amortization Of PrEMIUML.........c.c.cueieiciiiee ettt s st en s st saessens | oetessesssssssessesssssssesses s snes 4,189,536 | ..o 8,954,989
8. Total foreign exchange change in book/adjusted CAITYING VAIUE..........ccocueiriiiieiieicieeiese ettt | sesesessstes e ssstens s es st snsessesnse 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..o sntenss | seseeessssesessstens s s esse e snsesseennea [0 OO 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s...........ooovvvieierieieieiiies | oo 135,697 | oo 117,428
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9+10)..........cccoverriiirereiiereeeseeeeeieeeeisnens | cvveveisiesessesessssaenees 1,803,916,447 | .ooveveeeeees 1,820,067,196
12, Deduct total NONAAMITIEA @MOUNLS............cuuriiieieieiieisee sttt sen s | fhtbsbsen bbbt es 37,518,495 | oo 49,331,214
13. Statement value at end of current period (Line 11 MINUS LINE 12)........c.oiiiieiiiiiiieieeesis et ssess s sssns | avsessssssssssssesssssssesees 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)-rvrvrverreririreeieesiseeesses st ssssenes | sosereseesnesesssnenes 1,413,623,148 | ...ovvvvvvrerrine 293,614,188 | ....covvvvrririinns 399,820,344 | ..o (8,559,805) | .vovvevverirninnee 1,393,996,919 | ..ovvevcrirrrriis 1,413,623,148 | ..o, 1,298,857,187 | ..ovvevcrirrriis 1,374,882,733
2. NAIC 2 ().t 394,884,418 | ...ovvvverirrinne 65,819,136 | .oovovverrriririienns 107,561,994 | ..oooovorenriccin 2,224,068 334,434,046 394,884,418 | ...oovvvevvrririnns 355,365,628 | ....ocvvvrrrrirriines 303,870,086
3. INAIC B ()it | ene e 56,962,479 | .oovoviririciiens 12,804,054 | ..oooovverircins 9,810,764 | ...ovveorrrricinnd 6,337,826 | ...coverierricii 56,313,240 | covvoviiriciens 56,962,479 | ...cvorvrircririrniiens 66,293,595 | ..o 51,412,526

NAIC 4 (B)-.vrevvereerrerireiierisesesesss st | eesseesiensseene s 46,126,867 | ..ooouvvvrrrcrinririin 8,653,255 | ...ouvverrirririinns 9,063,151 | .oovovevevrirrrrerienne (1,161,209) | .vvovveevrireriennens 45,758,257 | .ovorvieericiiinins 46,126,867 | ..cvvovverrrrirrinens 44,555,762 | ..oooovvericiinens 50,117,090

NAIC 5 (B)-vvurveveeerriseeeseiseeeessei st | eresesss et 201,500 | .voooceerieeriereeneneis O RO 253,080 | ..evvonrirrrienenrieneenns 51,560 | ..o (O TR 201,500 [ .voouirrinienieeieneenne 0 | e 0

NAIC B (B)-.v.evveveerrrireieriieseesesis st | erssnens s ssennes 1,000,000 ... 0 | e 0 s (O O 1,000,000 | ..o 1,000,000 | ..o 1,000,000 | ..o 1,000,000

TOtal BONGS.......ooiveciiiiierii i | coneenesennsnsscenns 1,912,798,413 1,831,502,462 | ...cooovvririniis 1,912,798,413 | .o, 1,766,072,172 | ..ovvovirreriis 1,781,282,436

PREFERRED STOCK

NAIC T | ehsee e 0 | e O RN 0 | s O RN O RN O RN (O RN 0

NAIC 2.t | e (O 1,640,000 | ...oovourrrirecieieceeienis (O R 49,338 | .o LU N (U N 1,689,338 | ..o 0
10, INAIC 3| Sheeeb s (O N (O N (O N (O N LU N (O RN (O RN 0
110 NAIC 4| b (O N (O N (O N (O N (O N (O N (O N 0
12, INAIC B | bbb (O N (O N (O N (O N O N O N (O N 0
13 INAIC B | b s (O ORI (O N (O N (O R 0 [ (O RN 0 [ 0
14, Total Preferred SEOCK....... v | sbiessenss st nes (O I 1,640,000 ..o 0 [ 49,338 | .o 0 [ O I 1,689,338 | ..o 0
15.  Total Bonds and Preferred StOCK...........iiiiiiiiierieriniesisninnes | onnsessiessiessienees 1,912,798,413 | oo 382,530,633 | ..o 526,509,313 | oo (1,058,223) | ....cvovvriiririns 1,831,502,462 | ...oovvovviirine. 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 2§....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......cctieieriete | e 1,363,558 XXX et | v 1,365,596 | ..oocvvercices (O [ 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 PHIOT YEAN.........cuiieieeieiieiee ettt | setessessbessesses st ens et 3573751 | oo 10,501,994
2. Cost of short-term iNVEStMENTS ACGUINEM..........c.cvivieeiecicisce et s s snns | eviesssssssessesensssses s sssessesanes 1,365,596 | c.cvvvcverrcieieeeee s 9,381,310
3. ACCIUAL OF GISCOUNT. ... bbbttt s | bbbt st bbb 0 [ e 18,795
4. Unrealized valuation iNCrEASE (ABCIEASE).........c.cveveeveriieeieicieetes ettt sttt es s bbb sa st st as s s s sanas | estessssassesssssssssesses s ssssesesssnes A 4 I (17,218)
5. Total gain (I0SS) ON QISPOSAIS..........evuivivirciieicieiie ettt et bbbttt b s bbb s s nas | ebssssesssenses e s st es e s bt ssebseses (1,513) [ o (33,758)
6. Deduct consideration reCeivVed 0N AISPOSAIS.............cvereiiiriieiiisiieii ettt besnns | sissesessssesessnses e st et es s s nes 3,575,000 | covoveveeeeeeeeeee 16,215,640
7. Deduct amortization Of PrEMIUM...........ccoieiiiiieieieceie ettt bbbt sensena | ebsessessssesses st estes s ben e sns 16,755 | oo 61,731
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c.ccveviveieicveeesce ettt sssess s snes | evssessesessessesss s sss st ssses s essesee s 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............c.euiveeiriiiieieieieie e | etstsst ettt es bttt snbensnas 0 ] oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccccvrieiieiiiiiireiieeseeenieenes | sereresssees s 1,363,558 | coovvcrereeee e 3,573,751
11. Deduct total NONAAMItIEd @MOUNTS...........cvuiirriiiriei bbbttt | enbenb et 0 | oo 0
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11).....cvviiiiiuiieiiieiieteieicieiseetc ettt sssssbe s sressnnaes | snaesesssesesissesasssssessnsssesanes 1,363,558 | c.coovcvericeeceeece 3,573,751

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........ccvuriririireeieieeiseiseieeiss sttt ssssssessenans | essessesssessessessseessessassssssessnes 40,935,819 | oo 76,670,834

2. Cost of cash €QUIVAIENS ACQUITE. ..........cceveveriiieeiceece ettt ssssensans | essessesissesses e ssssesse e ssssnsesens 838,365,763 | .oveerveeeeeeee s 1,844,980,745

3. ACCIUAL O QISCOUNL.......ooveevieiecccte ettt s st sassnsa | sasbssessssssssssesses st ess et st s s s s snsen 27,433 | oo 223,768

4. Unrealized valuation INCTEASE (AECIBASE)..........ccevuevevieeierieieeresieseses et ses et b s ssesssssssassessnsas | evsesssssssassessssssses e s sessssss st esses s tassesan 0 [ oo 0

5. Total gain (I0SS) ON QISPOSAIS.........evuurerrirririereiiiesieie ettt st st ss s ensssnsss | Sesessessesssssessess st ss s sttt 0 | oo (84)

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM..........cceiieieiiectetce ettt bbb s s se bt s saens | ebessssesessssesesssseses s se s e s nseses s et s snsebensnseea 0 [ oo 23,188

8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE.............coevevieeieeiiiieeiceseeveee s eeissieies | coevsesissesses s ses s sse s s tensesens 0 [ oo 0

9. Deduct current year's other-than-temporary impairment rECOGNIZEM.............cevieviiieieiieeisie e | cterereies st sss s st b essebess et st nnseeas 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+445-6-7+8-9)........cocvvvrirrveieinieieniins | et essennees 574,503 | oo 40,935,819
11. Deduct total Nonadmitted @MOUNS. ..o bbb | bbb 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....euiiieiiiieiieiisiississsessiensesssssssessssssssssasses | sossessessessessssassessssssessesssassassens 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 IActual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase

71632881

99384042

...| SACRAMENTO
.|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........ccocoieevvennicieriiisreiienniien | PORTLAND CHRISTOPHER LIM.......... 398,411 0] s 0 .0 0 .0
71632881, SACRAMENTO.. SATNAM & HARPEET SINGH................ ..403,750 0] 0 .0 0 .0
0199999, TOHAIS........oovveirieirie s e - ..802,161 (U 0 .0 0 .0
0399999, TOAIS.........oveereeeireieeeiee et et | e 802,161 (U 0 0 (V) [P (U [ 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.......coiiiiiiiiiiniiriieissssies s 07/19/2019........ VARIOUS ... | eobiess s | esbiess s 20,488,979 90,857 1o
912828  6Z 8 |UNITED STATES TREASURY......cooiiiiiiiiiciisiieiesiceeseeses s 07/16/2019........ MORGAN STANLEY & CO.  LLC.....iiiiiiiiiieicieeisse e esisseniens | evieissssess e ssnsane | soenssesisssssssessesssensse s 11,924,531 210,272 [
912828  7A 2 |UNITED STATES TREASURY ..ottt 07/24/2019........ VARIOUS.... oot | Hoesbte s bbbttt | eebebene st 21,884,935 L9761 [
912828 7B 0 | UNITED STATES TREASURY. 07/16/2019. JP MOTGgan SECUMHES INC..........cuuririieiiiiiiisciie e | cesesiesiesise s enienes | eneenesess s sines 16,731,352 LA3464 |1
912828  7G 9 |UNITED STATES TREASURY. 09/2712019........ [VARIOUS........ooic et 140,980,419 130,813 | 1o
912828 YA 2 |UNITED STATES TREASURY. 09/13/2019 VARIOUS ...ttt ssanans | saessesesssssessssssessassesssssssssessesssassesaess | sosessesessssessessesssessessesas 34,191,453 227,807 [
912828  YB 0 |UNITED STATES TREASURY......ooiiiiiiiiiiciiiieissiessi e 08/29/2019........ VARIOUS.... oot 25,227,930 | oo 25,000,000 216,559 [
912828  YC 8 |UNITED STATES TREASURY.......cviiiiiiiiriririeissiesiesiiessesisssisssssesssensenes 09/16/2019........ VARIOUS......oiiiitiiti it snsens | eebisess sttt | eebiess st 15,465,016 | ..ooovvvvvieiis 15,500,000 5,242 [,
912828 YD 6 |UNITED STATES TREASURY ..ot 09/06/2019........ JP Morgan SecUrities INC...........cvrieinriiieinicierieeeeieenines 2,282,750 2,300,000
91362*  AA 9 | THE BUREAU OF THE PUBLIC DEBT 09/30/2019.. Unknown 2,437,000 2,437,000
0599999, Total - BONAS = U.S. GOVEIMMENL. ... ..ttt siss st ses s hs sk eef ek seh o160 ee4eeE8oEE e 8oL 88 £LE£EE£EE L E £ EE£EE R L EeEE£E 8oL E £ EfeEE e E b8 £EE oL E L L 4L EE L b oL L EEEE £ f L E e E oL b8 Lo E oL EeE oL eE e hbetEehfeeb et ffhbtesenbeeb ettt e en s nnsents | rebinisensenbens st sensenine e 191,614,364 | .o 191,767,000
Bonds - U.S. Special R e and Special A

45506D 4D 4 | INDIANA ST FIN AUTH REV........co..c.. 08/28/2019........ PERSHING DIV OF DLJ SEC LNDING........ccviiiiirerinrierinnierinrirernsiennnieniesnens. | erererienissnnsennnsesesnsssesesssessesenens | ernrerenneeensnssenenenesseneess 1,200,000 | oo 1,200,000
647377 AP 5 |NEW MEXICO ST HOSP EQUIP LN COUNCIL FIRS.......ccccrsiimmriniierieriserieninniins 07/12/2019 PERSHING DIV OF DLJ SEC LNDING.......cooevirieiririinniieiienisiissinsissiiens. | e | oo 1,080,104 | e 1,640,000
93978H WJ 0 |WASHINGTON ST HEALTH CARE FACS AUTH REV........ 08/08/2019........ | CITIGROUP GLOBAL MARKETS INC .1,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment

..... 3,840,000

Bonds - Industrial and Mi:

030

00130H
00164V
00175P
00790X
00914A
019736
022098
02377L
02378M
03330A
036752
037833
037833
037833
05352A
05352A
05526D
06406R
095796
097023
097751
11135F
120111
1248EP
126307
126307
126307

BT
AD
AA
AA
AD
AD
AP
AA
AA
AE

A
DM
DN
DP
AA
AC
BG
AK
AA
CM
BP
AE
BM
BF
AT
AV
AW

~N © B © O - OO WO R ONNO©NNORN®®OM~O= o

AES CORP

AMC NETWORKS INC....................

AMN HEALTHCARE INC....
ADVANCED DISPOSAL SERVICES INC

AIR LEASE CORP

ALLISON TRANSMISSION INC......

ALTRIA GROUP INC

AAI 191 AA-ABS..........

AAI 191 A- ABS.

ANCHC 3RR C -CDO...........

ANTHEM INC

APPLE INC

APPLE INC

APPLE INC

AVANTOR INC

AVANTOR INC

BAT CAPITAL CORP.......

BANK OF NEW YORK MELLON CORP.

BLUE RACER MIDSTREAM LLC........

BOEING CO

BOMBARDIER INC

BROADCOM INC

STANDARD INDUSTRIES INC (DELAWARE)
CCO HOLDINGS LLC

CSC HOLDINGS LLC...

CSC HOLDINGS LLC...

CSC HOLDINGS LLC...

09/12/2019
09/12/2019
09/26/2019
08/08/2019
09/09/2019
09/25/2019
08/29/2019
08/01/2019
08/01/2019
09/16/2019
09/04/2019
09/04/2019
09/04/2019
09/04/2019
07/15/2019
09/09/2019
09/03/2019
08/20/2019
07/09/2019
07/29/2019
07/11/2019
08/08/2019
09/20/2019
07/09/2019

09/24/2019..

09/18/2019
07/02/2019

JEFIBIIES ..o | e 239,406 235,000
BANC OF AMERICA/FIXED INCOME.. 165,200 160,000
SUNTRUST ROBINSON HUMPHREY INC........couiviiriiinirnieisiiieiissiensnines 306,063 295,000
OPPENHEIMER & CO. INC......oourimiimirieiiesiseeseessisssssssssess s sssssssssssssenes | retessssssssssesssessssessssssssssssssssesssesens . 520,369 495,000
VARIOUS ..ot nnns | ahbseebses sttt esses | eessensins st 4,026,047 | oo 4,055,000
JP MORGAN SECURITIES LLC....ccovvvrrerrieiieiieieesesieesssesessessesesessseenns 261,056 255,000
JP MORGAN SECURITIES LLC....oovvviriiiriie e 667,797 650,000
CITIGROUP GLOBAL MARKETS INC.....ovvuuiimrimmerirrisseissesesssesssesssesssessanes | sevessssssissssssesssesssesssssssssssssssnsssessns | sossssesssesssnsssssssssssnsssnenes 7,000,000 | coooverrereereeierenis 7,000,000
CITIGROUP GLOBAL MARKETS INC.......couuiiriiiiiiiiiirerisisiisiessesiesississsesies | eovsesessessssssessssisssesssessssssssesssssens | soessesssssssessassessesssssesssenes 4,500,000 | oo 4,500,000
BANC OF AMERICA/FIXED INCOME.. 968,750 | ..vvveereierieeriens 1,000,000
VARIOUS. ..o 3,791,660 3,795,000
GOLDMAN SACHS & CO, NY....ovvimrirrirrirereriserienienes 2,993,160 3,000,000
GOLDMAN SACHS & CO, NY....cooiiiiriiiiiiiiisistieiesissiesisi s sssesisies | stisssessessssssse s sesiessens | soesbesssessesiessessesssssesesenes 9,983,100 | ..ocvoiiinieieees 10,000,000
GOLDMAN SACHS & CO, NY...ouiuuriuriiriieissisenissssssssessesesssssssssssssesssesssns | sevesessssssssssssesssessssesssssessssssssesssessns | soesssesssesssssssssssnsssnesssenes 4,980,400 | ..o 5,000,000
VARIOUS.... oo 261,423 245,000
VARIOUS......oviiiiiiie it 508,928 455,000
BANK OF AMERICA SECURITIES 3,000,000 3,000,000
CITIGROUP GLOBAL MARKETS INC. 6,997,760 | ..ovooveverieieeeerneenine 7,000,000
GOLDMAN.....c ottt sne | eteb bbb ...96,663 ..95,000
JP MOGaN SECUMHES INC....vvveveiriecicieicicii et ernis | eesesseesetes st s et ss et eb st ensnsesantes | sseesesassassesseessesssansensenanenes 7,280,290 | oo 7,300,000
UBS SECURITIES LLC......ooiiimiiieiieiise e 285,350 260,000
MORGAN STANLEY CO.....cvtviuiriiririirriiirinsiesiesisessesissesssseesssessesesseees 508,325 500,000
VARIOUS . ..ot | eebseebs bbb | eeis et 1,063,404 | ..o 1,030,000
BANC OF AMERICA/FIXED INCOME.. 102,625 100,000
..| JP MORGAN SECURITIES LLC.. 792,138 770,000
CHIGIOUD (SSB).....crvveerrrireirsrieeriersesiseesssiae ettt 506,894 505,000
CHIGIOUD (SSB).....vvueeruiiueiraeriaeise s | eteb bbb 205,769 205,000




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

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

SCHEDULE D - PART 3

1'¥030

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)
126408  HQ 9 [ CSX CORP.......iviiieiierriesieessisss bbbt 09/03/2019........ | MORGAN STANLEY CO ...1,992,880 2,000,000 2FE.
126650 DE 7 |CVS HEALTH CORP.......cooiiiiiiciiciccecssssessis 08/08/2019 VARIOUS ... 2,999,473 . 3,015,000 2FE....
126650  DF 4 |CVSHEALTH CORP......coovviiiiiricceeseeeeis 08/08/2019........ BARCLAYS CAPITALINC........ccovvririinne 3,995,480 | ..voviieiernd 4,000,000
14042R  FJ 5 |CAPITALONE NA. ..ot 08/29/2019........ RBC CAPITAL MARKETS........ocvvrrrirrinnne 350,923 348,000
14042R NW 7 [CAPITALONE NA. ..ot 09/03/2019. MORGAN STANLEY CO......cccceuvuee 684,685 685,000
146900  AM 7 | CASCADES INC.......ocoviviiiririiiriiieinnins C... 08/07/2019........ | BARCLAYS CAPITAL INC.....couiiiiiiiiiiieiisiierisisiesie i essesisesesssnens | aobtesessssssse s ssesis st es s sssensens | oeesesssiesssess st enssiaees 7,070 | ..... 7,000
14913Q  3A 5 | CATERPILLAR FINANCIAL SERVICES CORP 09/03/2019 BARCLAYS CAPITALINC......cccovvveririrerins 2,995,830 3,000,000
15135B  AD 3 | CENTENE CORP.......oviiiiiiiiiitiesiie s 09/20/2019........ VARIOUS.... oot 527,428 515,000
15135B  AH 4 | CENTENE ESCROW CORP........ccocviviiriirieriieienirninns 07/10/2019........ VARIOUS......ooiiiitie ittt s 394,800 376,000
15135B  AJ 0 | CENTENE CORP.......oviiiiiiiiitiecieieicie s 09/17/2019........ VARIOUS......coooi ittt 792,303 765,000
171798  AC 5 | CIMAREX ENERGY CO. 07/19/2019........ | MORGAN STANLEY CO . .1,000,000
172967 LD 1 [CITIGROUP INC.....couiiiiiiieiitieisi st 07/16/2019. WELLS FARGO ADVISORS LLC.... 6,500,000
20268)  AB 9 | COMMONSPIRIT HEALTH......ooiiiiiiiriiiiriiieisissiessisesesis s ssnes 08/07/2019........ CITIGROUP GLOBAL MARKETS INC.......couuiiriiiiiiiriirerisisessiessssiessssisssesses | areosssessissssssssesssssssessssssssessessessens | soosssssssessasssessossnssonssenes 1,000,000 | ..ooovvrrciiiieecie 1,000,000
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC......ccoiuiiiieiiriierieieseessesieesisesnienes 07/25/2019........ VARIOUS.....coooii e 220,288 220,000
25272K  AG 8 |DIAMOND 1 FINANCE CORP 09/16/2019 MORGAN STANLEY CO.....criuiriiiiiiiiiiisieiiesiessesississsissssessesesseens 1,000,000
25272K  AK 9 | DIAMOND 1 FINANCE CORP. .1 07/23/2019........ | BANC OF AMERICA/FIXED INCOME.. .1,000,000
25272K AW 3 |DIAMOND 1 FINANCE CORP 07/11/2019 VARIOUS.....ooiiiiitie it 396,250 375,000
25466A  AQ 4 |DISCOVER BANK......cooiiiiiiriiiinirietesi e 09/09/2019........ CIIGIOUD (SSB).....eveuieiiiiaieieieirie e 299,874 300,000
254687  FK 7 |WALT DISNEY CO...oovvuriiiiiiiiiiieiesisiesisisssssiessi s essssenes 09/03/2019........ JP MOTGAN SECUMHES INC...vvvveieirriiiei et sinssens | erbnsses bbbt beniensens | siesbsnss s neenes 9,959,200 | ..o 10,000,000
25470X  AE 5 | DISH DBS CORP.......vveirireriiiriinie s 07/26/2019........ CREDIT SUISSE SECURITIES (USA)... 341,250 325,000
26907Y  AA 2 |ESH HOSPITALITY INC...ooooiiiiiiiiieiiiieisisissie st 09/12/2019........ DEUTSCHE BANK SECURITIES, INC 263,925 255,000
345397  ZR 7 |FORD MOTOR CREDIT COMPANY LLC.......cooiiveiiiireriiiniierierisriesieeissesenisesiesissene 07/25/2019........ VARIOUS.... ..o | Honesess bbbt | eebenesens et 1,018,599 | oo 1,000,000
345397  ZU 0 |FORD MOTOR CREDIT COMPANY LLC 09/17/2019........ Stifel NiCOlaus & CO.......vvririieriiieieieesieesesnins 248,998 250,000
345397  ZW 6 |FORD MOTOR CREDIT COMPANY LLC 07/29/2019........ CIIGIOUD (SSB).....veuireiriieeieieieie et 500,000 500,000
364725 BE 0 |TEGNAINC.....coooviimiiiniinicierincins 09/04/2019........ RBC CAPITAL MARKETS........ocvvririiiirnnne 159,263 155,000
366651 AB 3 |GARTNERINC.....cccoovviviiiieirrreris 09/25/2019........ UBS SECURITIES LLC.....ooovvrreeirienee 272,531 260,000
37045V AS 9 | GENERAL MOTORS CO...couviiuiriiiriiitierissesesisss s 07/23/2019........ BNP PaMIDES.........coouiiiiiiiiiieii i | oo 367,388 350,000
37045X  CD 6 | GENERAL MOTORS FINANCIAL COMPANY INC.......cccvviriiriirnriniieniseisniseienienenes 09/12/2019........ CREDIT SUISSE SECURITIES (USA)... 504,645 500,000
38141G VR 2 | GOLDMAN SACHS GROUP INC....... 07/18/2019........ GOLDMAN ..ot 743,757 700,000
382550 BE 0 |GOODYEAR TIRE & RUBBER CO........cccovvrviiirerinrirerninieseeis . 09/13/2019........ BANC OF AMERICA/FIXED INCOME.. 259,781 255,000
404390 AE 8 |HLM 1915 B = CDO......euieiiriiiitireieeeiies e [ 08/01/2019........ BANK OF AMERICA SECURITIES 2,000,000 2,000,000
428040  CT 4 [HERTZ CORP......ooiiiiiiieiirieieierietiei s | cenesenisnanes 08/07/2019........ BARCLAY'S CAPITAL INC.....oiuiiiiiiieieriesisiesie e esisesesssssssenins | evsssanssesssessssssessessssss s seenins ..92,671 ..89,000
42824C  BE 8 |HEWLETT PACKARD ENTERPRISE CO 09/04/2019........ JP MORGAN SECURITIES LLC......coiuiiiiiiicriiisiciisiseissiesisiseesisisssssienins | etesesessssisssssessssi s sesssssens | sossessssssessnssessesssssesesenes 4,998,950 | ..o 5,000,000
431475  AB 8 |HILL-ROM HOLDINGS INC.......couiiiiieiiiieisisiiesiseisisee s 09/25/2019........ JP MORGAN SECURITIES LLC......ooviiiiiiiinisiccieeciesse e 520,625 500,000
45262B  AA 1 | IMPERIAL BRANDS FINANCE PLC.......ccvviiieiiiinieiseieensinne C 07/23/2019........ BANK OF AMERICA SECURITIES........coiirieieriieisieieiesie e ssssssssens | evsesseisssssessssssssssssesssssssssssesssssnsesss | sssessssssesssssessssessessesssssesns 5,970,300 | ..o 6,000,000
457030  AJ 3 |INGLES MARKET INC......occviiiiiiiiiiniieieisiesiesiseesie s 07/22/2019........ VARIOUS.... ..o 117,521 115,000
46284P AP 9 | IRON MOUNTAIN INC.....oiuiiiiiiiiiiciieieiesi et | oerensssinenes 09/05/2019........ BARCLAYS CAPITAL INC.....viuiiiiiiiiieisi sttt | esbsisssess bbb 139,794 138,000
470100 AA 8 | JAGUAR HOLDING CO L. 09/25/2019........ VARIOUS ..o s 749,579 723,000
527298  BC 6 |LEVEL 3 FINANCING INC.....ccocoviiiieiiiiiriiicsieniesesere e 08/07/2019........ VARIOUS......ooo e 466,269 460,000
527298  BD 4 |LEVEL 3ESCROW I1INC.....cooviviiririiieiiiiieiierierienissesissseesienes 08/15/2019........ VARIOUS ...ttt 568,531 565,000
53627N  AC 5 |LIONS GATE CAPITAL HOLDINGS LLC.... 07/09/2019........ VARIOUS.....cooo e 210,125 200,000
548661 CW 5 |LOWES COINC 08/29/2019 PERSHING DIV OF DLJ SEC LNDING.......cooevirieirirriisrieeiiereseesssiossienriens 512,640 500,000
55336V  AY 6 |MPLXLP. 09/01/2019........ | Not Available... 430,000 430,000
55336V  BE 9 |MPLXLP. 09/01/2019........ NOt AVAIIADIE. ... 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 ......cciiiiiiiiiiiiiiiisiesiesie s 07/18/2019 MORGAN STANLEY & CO.  LLC....ouiiiiiiiiiieiicieeiieeiesi et eniees | evisissssess bbbttt | shenisessesi s 10,000,000 | ..... ...10,000,000 1FE....
61761) 3R 8 |MORGAN STANLEY ..ottt 07/17/2019........ MORGAN STANLEY & CO.  LLC.....iiiiiiiiiiiiiisiseieiesiseeseissies s | eresesisinss st snseses | evsnesessssssssessesssnesesseesanes 4,041,040 | oo 4,000,000 TFE s
62886E  AJ 7 [NCR CORP......coiviiiriiiciiiiertie e 09/19/2019........ Stifel Nicolaus & CO.........vurreeriiiieirieiereieeerenins 263,120 260,000 4FE
62886E  AS 7 [NCR CORP......cooviiiiiiiiiieietece e 08/12/2019. VARIOUS.... ..o | Hones sttt | eebenes bbb 1,031,662 | oo 1,000,000 4FE
62886H AN 1 |NCL CORPORATION LTD. s 09/17/2019........ | VARIOUS e 319,867 315,000
64072T  AC 9 |CSC HOLDINGS LLC......cocovverinniirieriesrissiiesieenienes 09/24/2019 BANC OF AMERICA/FIXED INCOME.. 267,500 250,000
66977W AN 9 | NOVA CHEMICALS CORP.......ccorriiirirrieiseitierissi s C 07/26/2019........ BANC OF AMERICA/FIXED INCOME.. 413,100 405,000
670001  AA 4 [ NOVELIS CORP........cevuurirrirrirtiierisiiesieseses i 09/19/2019........ JEFFEIIES. ..o 263,125 250,000
674599  CP 8 | OCCIDENTAL PETROLEUM CORP.......cocitiiiiiirerireinieieririesien e nissienieniees 08/30/2019........ VARIOUS......coooi ittt
674599  CS 2 |OCCIDENTAL PETROLEUM CORP.........ccovrimiriiiierieriiesierisseissiesesie s 09/16/2019........ | BARCLAYS CAPITAL INC.....c.cevvvvvrrrrrrrnns
674599  CU 7 |OCCIDENTAL PETROLEUM CORP.......cocitiiriiirerieiesieierissiesisissisie e 08/06/2019. CITIGROUP GLOBAL MARKETS INC. .
67591E AW 3 |OCT28 28R CTR = CDO.....cvrurieiriiieiissiesisisiss et [ 09/17/2019........ CANTOR FITZGERALD # CO....oovviiireriiiieisienssienissies s 988,500 1FE....
693475  AX 3 |PNC FINANCIAL SERVICES GROUP INC.. 07/18/2019........ MORGAN STANLEY & CO.  LLC.....uiiiiriiiiciisicisieriesieeesi et eneesiserens | enesesssi st enienies | ereseesessesessssssesisnesensesenes 4,990,450 1FE....
693522 AG 9 |PQ CORP......iiiiiiiiiiiitt e 09/12/2019 VARIOUS.....ooiiiiitieiii b 353,069 340,000
69832A  AA 4 | PANASONIC CORP. C 07/10/2019........| GOLDMAN SACHS & CO, NY....c.ccoviurireririiierinrierienies 2,500,000 2,500,000
70450Y  AC 7 |PAYPAL HOLDINGS INC.........cocvuunvn. 09/27/2019 VARIOUS......ooitiiii e[ eebseebie bbbttt | eees bbbt 1,345,583 | oo 1,340,000
70450Y  AD 5 | PAYPAL HOLDINGS INC.....coiviiiiimiiiieiinrierisesiesie e sssiesieniees 09/19/2019........ GOLDMAN ..ot 498,760 500,000
709599 BG 8 | PENSKE TRUCK LEASING COLP....... 09/10/2019........ WELLS FARGO SECURITIES LLC......vviiiiirericiieeieissiesisisessieniseeienies 239,503 240,000
70959W  AF 0 | PENSKE AUTOMOTIVE GROUP INC.......ccovviriiiiiniiiieristieeisisisesiesissieeesisseenins 09/12/2019........ VARIOUS......oooii s ...63,059 ..61,000
761735  AD 1 |REYNOLDS GROUP LLC......ccoiiiiiiiiiiiiiieississiesisisssse s ensnes [ 07/31/2019........ BARCLAYS CAPITAL INC......cvviiriiiiieieieiesissiesisisesieisssee s ...46,958 .46,783
776743 AH 9 |ROPER TECHNOLOGIES INC........cccovvrierrrieierisrieiinis 08/19/2019........ JP MORGAN SECURITIES LLC.......oiiiiiiiieieeiiiciesisriesieisiesiesssiesissssess | sesesisesissssesesssissse s ssssesessnes 479,112 480,000
78573N  AA 0 [ SABRE GLBL INC......ooiiiiiiiiicirenicssisie s 09/26/2019........ JEFFEMIES. ..o 261,056 255,000
81211K AS 9 [ SEALED AIR CORP.....oeuiiiitieiete ittt enesnisnene | cenesenienanes 08/20/2019........ GOLDMAN ..ot 518,125 500,000
829259 AR 1 |SINCLAIR TELEVISION GROUP INC... 09/26/2019........ VARIOUS......ooiii s 159,005 154,000
82967N AL 2 | SIRIUS XM RADIO INC.....couiviiirierieieririesisiseesie s sssesseseesins | oenenssnnenenes 08/12/2019........ BANC OF AMERICA/FIXED INCOME.. ...90,669 ..89,000
84762L  AS 4 | SPECTRUM BRANDS INC.....cooiviiiriiiiiiiniieiseissienisisssesis s sssessesssssenens | ossnssnsenenes 08/07/2019........ BANC OF AMERICA/FIXED INCOME.........cciviiiiiiiiniiiierisiseesieessesesisssnis | esssisssesssssssssess s sessns 47,438 ..46,000
852061  AS 9 | SPRINT NEXTEL CORP........covoeveriiierrisieeieienieienisnines C 08/08/2019........ BARCLAYS CAPITAL INC......ooiiieieieiiirereristie s 253,800 240,000
858912  AF 5 | STERICYCLE INC.....coviiriviiiiieriisieieseienises s 09/05/2019........ VARIOUS. ..o 187,350 181,000
87165B  AQ 6 | SYNCHRONY FINANCIAL.......cvoiieiiireiinrieisirieese st 07/22/2019........ MORGAN STANLEY CO....ccevuirriiiiirerieiseisrieresieeiesie e 349,779 350,000
87264A AN 5 | T-MOBILE USA INC......oiiuiiiiiiiicieisecese s [ 08/08/2019........ VARIOUS. ..ot 772,006 745,000 | oo 21,203
87952V AL 0 | TELESAT CANADA........ciiiirerve e 07/11/2019........ PERSHING DIV OF DLJ SEC LNDING........otiiieiiiierieristieeisissieienienisriens | evssisssesisesississsesisseessssessenseseesss 282,425 260,000 3,846
88033G  CA 6 | TENET HEALTHCARE CORP.......ccovviiirniiririrciseinns 07/22/2019........ BANC OF AMERICA/FIXED INCOME.. 107,100 105,000
88033G  CS 7 | TENET HEALTHCARE CORP.......ccccovviiernririiririsines 08/12/2019........ CREDIT SUISSE SECURITIES (USA)... 120,065 118,000
88033G  DC 1 |TENET HEALTHCARE CORP.......cccovvmiiirnriiiriciininns 08/30/2019........ VARIOUS.....ooo sttt | Hones ettt | ook 1,184,955 | oo 1,178,000
89469A  AC 8 | TREEHOUSE FOODS INC.......covivriiiiiiniiiierissie s 07/30/2019........ VARIOUS.... ..o 218,230 210,000
896818  AQ 4 | TRIUMPH GROUP INC.......ooooiiiiniiiiiiniieisi e 09/09/2019........ JP MORGAN SECURITIES LLC......comiiiiiieieiiiisiesitiesieisesie e | sesesisessssssesssi st ensnes 170,000 170,000
90932M  AA 3 |UAL 192 A-ABS.......ccoovveerrinieeeinnins 09/03/2019........ Credit Suisse Securities (USA), LLC.........ccvvoiiieieeseeseseeesesnines 5,000,000 5,000,000 1FE....
911312 BT 2 |UNITED PARCEL SERVICE INC 08/13/2019........ MORGAN STANLEY & CO.  LLC....uiiiiiiiiiciiiicieeieii sttt enssiseens | eeesesssi bbb enies | erbsesesssissssssenissesensssennd 6,993,980 | ..vovivieriere 7,000,000 1FE....
914906 AP 7 | UNIVISION COMMUNICATIONS INC 07/09/2019........ GOLDMAN 687,150 675,000 AFE .o
91831A  AB 7 |VALEANT PHARMACEUTICALS INTERNATIONAL IN.......ccoiiiiinriiiirieisieicnienins C 07/02/2019........ JP MORGAN SECURITIES LLC......coomiviiiiiiiciiiieiciens s ...71,050 ..70,000 4FE
91911K  AE 2 |VALEANT PHARMACEUTICALS INTERNATIONAL IN......cvviiriririiirineierinenienes C 07/09/2019 MORGAN STANLEY CO....cvtviuriiirirriiriririnsiesiesiessesissessssessssessesesseees 252,812 250,000 AFE .o
92933B  AK 0 | WMG ACQUISITION CORP.......cccovurirrrrnn 09/23/2019........ | CREDIT SUISSE SECURITIES (USA)... 528,812 515,000 3FE
96949L  AA 3 |WILLIAMS PARTNERS LP.......ovirririirierieeieriseienisesieneeeees 09/27/2019........ BANC OF AMERICA/FIXED INCOME..........ovuiiiuiiierirerireisieerissssenesssssenies | coressnsisssiessesssesssssesesssesssesssesssee | oesesesssssssssssssssssssesssseses 1,027,990 | oo 1,000,000 2FE
96949L  AD 7 | WILLIAMS PARTNERS LP......cciviiiiiiiciniicieiscieneeseienines 09/16/2019........ VARIOUS.... ..o | Henesesb bbbttt | eebenes bbb 1,435,688 | ..o 1,400,000 2FE
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969506  AB 8 | WILLIAMS SCOTSMAN INTERNATIONAL INC......cocovvvvrrrirrinnns 09/20/2019........ BANC OF AMERICA/FIXED INCOME........c.ivuuiirrianrieriresesieinsesenssessesensenns | eoresesneesssesssssessesss st esesssesssseesssens ...91,350 ....87,000
983793  AD 2 | XPO LOGISTICS INC....oouiuriiirciiritieieiesissiesisiseesi et | ossenssnsesenes 07/08/2019........ UBS SECURITIES LLC.....coiiuiiiiiciicieis sttt ssiniens | esisisssesi bbb 148,081 145,000
989194 AM 7 |ZAYO GROUP LLC 08/20/2019........ GOLDMAN 469,081 455,000
3899999. Total - Bonds - INAUSEHIAl ANA MISCEIIANEOUS..............c.veiuiviiieciitceeteee ettt etetetets eteeaetetesesaetes e teteseseeteeesseaetessssesessseees s sesesesesseesesesesesesessenseseseses et et assnssees s sesesassseesessesetesesessessesetesesessnsansssesesssssesans | eatsesessssesasssssassssesesesassssansssesesesansesans | auesstesessiesasssesesnsesasas 183,873,569 | ...oocvvrieeccei 182,581,783
8399997, TOtAl - BONAS = P 3.tttk ee e o0k e oe4eeesoEE e hfoEE e e E e EE e R EE e e E e e eEE LR e L Lo LEeEE LR E LR EE e L E R Lo et E e h e et b fieni e skttt | erini et 379,525,037 | oo 378,188,783
8399999, ORI = BOMAS. ...tttk f o888 E b8 f e E o016 eekeeEseLE e E oL E£E oL b oL L EELE L b LEeE L L L eEE LR L E oL E oL E e L E L E b E L b oL L E £ E LR LE L E L E e E e E e ehtenE e Hienbte s E bbbttt | enienben ettt 379,525,037 | oioiiiiiiinienninens 378,188,783
Preferred Stocks - Industrial and Miscell:
481288 AF 8 | JPMORGAN CHASE & CO.. ittt | ................ | 07/24/2019........ JP MORGAN SECURITIES LLC......ouiiiiiiiiiiinisisisissississisnis i sesnissnssnsssnsenis | arossssseiesssssssssesssnsssesensnes 1,640.000 | oo 1,640,000
8499999. Total - Preferred Stocks - INAUSEAl @NA IMISCEIBNEOUS. ... weuiueiieiie ittt eeseeseees e ekt E 08000 L 0L f k0L EE b0 ohLe L b0 bbbt ..1,640,000
8999997, TOtal - PrEfEITEA SLOCKS = PAM 3...........cocvieieieiiicicietec ettt ettt etee ettaeteteseseet et esetes s aesesessetesesessesessesseesesseteseseeseeae e ses et s seeeeeseeetesesseseseseees s sesesesssseses e setes s sesesssesetesassetensssesesesassesans | eaesesesssietessasees et st et et esestenneetetenantesans . ..1,640,000
8999999, TOaI = PrefErTEA SIOCKS. ... ..uesieeiisiiterisstisssies etttk E 100 o041 e f o8k EE 0 E e E L f L E 0 EfEEE £ 0L oL fEE L L EE 0L L L E L L EEE Lk E bbb oehb b ekttt | eebsenbe e ,640,000 XXX
9899999.  Total - Preferred and COMMON SEOCKS..............coiciiiieieiiteieictetetcte ettt ettt et et stetets etetsetetesesessesessaesesesaesesessesetessssesessseeesssssesesasseeas s setes s esses e esesesssseses s sesesessssesasssesses e sesetesessesesesetesssassesassnsesasnsess  tesassssessssssesassssssassssesesasassssasssesesasns | evisietesessssassssetesesestesaneseees 1,640,000 XXX
9999999. Total - Bonds, Preferred and Common Stocks et ettt eere eeeeeeee ettt ettt e e et a e e et ittt e e e e a1t e e e et et e e S e et n et e et ettt n e e e ettt et et e e e et neereesene etereetes et en ettt n e 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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Bonds - U.S. Government
912828 2N 9 |UNITED STATES TREASURY........cccconnce. .1 09/05/2019. | VARIOUS....ccovvvmririirineinniinns [ covveeiseiseiisssiinnis | e 15,516,836 | ..... 15,000,000 | ..... 14,996,400 | ......... 14,997,176 | ...... 0 328 0. 328 0] s 14,997,504 |..........cco... 0. 519,332 | ... 519,332 | ..... 351,087 |07/31/2024. [ 1......ccoveeeee
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 { e ,383,599 |0 [ e 11,226 | ..coooee. 11,226 | ....... 28,688 |07/31/2022.
912828 2U 3 |UNITED STATES TREASURY .| 09/05/2019. | VARIOUS.........covvmerimriririirirniins .rr..6,135,586 | .. 000,000 | .......5,899,920 | ..........5,917,131 | ...... 0 9,443 0 9,443 0. 5,926,574 | o0 | e 209,012 | ...... 209,012 | ..... 114,818 | 08/31/2024.
912828 3J 7 |UNITED STATES TREASURY.... .1 09/18/2019. | BANK OF AMERICA SECURITIES. | .....ovvvvivieincinns | e 6,141,094 | ...... 6,000,000 | .......5,926,406 | ...........5,936,786 | ........cc.c.... 0 | v 7,230 0 7,230 0] 5,944,016 |0 | 197,078 | ....... 197,078 | ..... 102,766 | 11/30/2024.
912828 5Y 2 |UNITED STATES TREASURY.... .| 09/06/2019. | VARIOUS........covvierimreiiriniinnniins [ e | e 15,280,166 | ..... 15,300,000 | .....15,298,828 | ........ccocorsrriennn0 | e 0 171 (V1 IR 71 | 0| oo 15,298,999 | ....cccceeeen0 | e (18,833) | ........ (18,833) | .....205,913 | 01/31/2021.
912828 5Z 9 |UNITED STATES TREASURY.... .1 08/29/2019. | BANK OF AMERICA SECURITIES. | ....coovvvvivirincrinns | s 4,879,055 | ... 4,670,000 | ......4,677,297 | .cccovvrrniinnnnn0 | s 0 (748) 0 (748) [V I 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................ JESTUTORRTRRTIROTR TP 3,845,123 | ....... 3,810,000 | ....... 3,812,419 0 ... 0 (375) 0 (375) [V I 3,812,043 | ..occoivennl0 | e 33,080 | .........33,080 | ....... 35,978 | 02/28/2021.
912828 6G 0 |UNITED STATES TREASURY .| 09/18/2019. | MORGAN STANLEY & CO. LLC.. | .cooeevreemerirmririnins | 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........oovvierimreierinrinnniens [ e | e 24,181,609 | ..... 23,660,000 | ..... 23,763,794 0 ... 0| s (G 0) - (V1N I [QEEL0) ] - 0| e 23,749,484 | ......ccoe0 | . 432,126 | ......432,126 | ..... 253,820 | 03/15/2022.
912828 6Q 8 |UNITED STATES TREASURY.... .. | 09/06/2019. | CItIGroup (SSB).......vvvverurerrrirnerinns [ corveeiseiseriisniienins | e 31,156,542 | ..... 31,200,000 | ..... 31,183,177 | oo, (V1 0 | 723 | i [ 728 |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. | ....ccvvvvvivvrreirerans | s 3,368,193 | ....... 3,250,000 | ....... 3,277,168 0. 0 | oeeeeee(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.... .1 07/16/2019. | WELLS FARGO ADVISORS LLC... | ..ccvenrericiieinirinns | v 3,319,063 | ....... 3,250,000 | ....... 3,338,359 | ..o (V1 0 | coevrererenn(609) | o0 | iiiieeecn(609) [ 0 | 3,337,750 | .0 | (18,688) | ........ (18,688) | ....... 13,424 | 05/15/2029.
912828 6Z 8 |UNITED STATES TREASURY.... .1 08/29/2019. [ VARIOUS.......oovvirrieririerieniiniiens | cevvnvsierssneniennns | v 12,118,934 | ... 12,000,000 | ..... 11,924,531 0. 0] oo 1,270 | ciiiiieenl0 1,270 [0 | 11,925,801 |...ccceeeenl0 | e 193,133 | ... 193,133 | ... 28,413 | 06/30/2024.
912828 7A 2 |UNITED STATES TREASURY .1 08/29/2019. | VARIOUS.......ovvvmeririrerineinsrins | ceveeiseissrissinsnns | e 21,988,163 | ..... 21,980,000 | ..... 21,884,935 | ..o (V1 0 | o344 | 0 | 4344 | 0] 21,889,279 | ..cccvverir 0. 98,884 | ......... 98,884 | ....... 52,008 | 06/30/2021.
912828 7B 0 |UNITED STATES TREASURY.... .. 109/18/2019. [ VARIOUS.......oovvvviiieririiieniesiens | verveveierssisenieninns | v 17,167,332 | ..... 16,850,000 | ..... 16,731,352 0. 0] oereenn2,552 | 0 2,552 [0 | 16,733,904 |.............0 | ..... 433,428 | ....... 433,428 | ....... 64,234 | 06/30/2026.
912828 U6 5 |UNITED STATES TREASURY.... w |- [07/16/2019. | GOLDMAN SACHS & CO, NY..oovv. | covvrvrrrrricrinriinns | e 9,476,250 | ...... 9,500,000 | ....... 9,419,844 | ........... 9,451,660 | .ooovrverrnnnn 0 | oo 8772 | 0 [ 8772 [0 | 9,460,432 | ..ocvvvivenn0 | s 15,818 | coovenee 15,818 | ..... 104,474 | 11/30/2021.
912828 X9 6 |UNITED STATES TREASURY........cccoonuue. .. | 08/14/2019. | BNP Paribas...... v [ | s 602,720 | .......... 605,000 | .......... 605,115 605,053 | ...... 0 605,041 0 [ (2,321) | covveves (2,321) | covvvencd 6,230 | 05/15/2020. | 1...cvvvvvrnecs
DEUTSCHE BANK SECURITIES,
912828 XT 2 |UNITED STATES TREASURY.........cccoonnce. | 07/16/2019.|INC. e | 12,749,344 | ... 12,680,000 | ..... 12,748,630 0 ... 0| s (1,390) | .vvvrirnnes (V1N I (1,390) [ ..o 0 oo 12,747,240 | ..o, [V 2,103 | oo 2,103 | ... 32,566 | 05/31/2024. | 1...ooovvennecn
DEUTSCHE BANK SECURITIES,
912828 YA 2 |UNITED STATES TREASURY.........cccoonnee. . [09118/2019. [INC. e | e 32,858,203 | ... 33,000,000 | ..... 33,000,828 0. 0 (418) 0 (418) 0] s 33,000,410 | .oooorrernnc 0 |...(142,207)| ...... (142,207) | ....... 48,424 | 08/15/2022. [1....ovvvvinee
912828 YB 0 |UNITED STATES TREASURY.... .1 09/18/2019. | VARIOUS.......oovvvierimrererisrinsrins | e | e 17,841,672 | ..... 17,800,000 | ..... 17,964,648 | ..o (0 IO 0 (585) 0 (585) 0] s 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..... | ccooovrvererrioerrirans | oo 15,444,902 | ..... 15,500,000 | ..... 15,465,016 0. 0 255 0. 255 0] 15,465,271 0 [ (20,369) | ....... (20,369) | ....... 12,775 | 08/31/2021.
912828 YD 6 |UNITED STATES TREASURY........cccconnee. .1 09/18/2019. | BANK OF AMERICA SECURITIES. | ......vvvririrrirririnns | v 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. ....coovvevnnieiniinniinniins | evvionsniesssnissnsesnns | covesenns 885,000 | .......... 885,000 | ......... 885,000 | ..o 885,000 | ...... 0 0 0 0 0 885,000 (1] I (V] [P 0. 12/12/2023.
0599999. Total - Bonds - U.S. GOVEMMENL.......vuuivsiriiriiierimississsnisnniins orissssenssssesssnsssssnns oo | 272,215,916 | ....269,820,000 | ....269,641,001 | ......... 39,177,237 | v 0 | s 17,684 | oo 0 | 17,684 | .o 0. 269,717,200 |..cooovvrin 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............... ..105/21/2019. | Call @ 100.00...........omvverrerrieriens [ e . (O 0].. 0 0. 0 0 0. 0 0 ... 0 [ (1N (o — 675 | 07/01/2022. | 3FE...........
BALTIMORE MD CONVENTION CTR
05921P BK 4 |HOTEL REV .1 09/01/2019. | Maturity @ 100.00.........ovvrrerercerins [ o rererern350,000 | e 350,000 | ..oovee 367,703 | oo 356,129 | .coovvrrirens 0 | e (6,129) | ..vvrrrrnes (VI I (6,129) 0 .. 350,000 (V10 (V1 IS 0. 14,000 |09/01/2019.
19648A NG 6 | COLORADO HEALTH FACS AUTH REV...|.. | 08/21/2019. | Call @ 100.00..........ccccovvemiimrivnis | corrriiniieniieiiienis | v 1,695,000 | ....... 1,695,000 | ....... 1,777,580 | ........... 1,695,000 | ...... 0 0 0. 0 0 I 1,695,000 |....ccocoonnen. 0 [ orvvrireeennd0 | 0 [ 90,400 | 10/01/2023.
59447T EA 7 |MICHIGAN FIN AUTH REV.....ccovvrirerirnnns .| 09/04/2019. | Call @ 100.00.........cocerererrrrerrrriens [ e | cervveeens 245,000 | .......... 245,000 | ......... 247,734 0. 0 (436) 0 (436) 0 247,298 0 {.nn(2,298) ] ..ce..en(2,298) | ... 5,635 | 10/01/2022.
NEVADA ST DEPT BUSINESS & IND
641454 AA 1 |CHATER SCH .1 06/13/2019. | Call @ 100.00...........omrvrervrereeriens [ roverieriierisniesiens | o0 (O I 0 0 0. 0 0 0 0 0 ... 0 (O [T o I ISR B OO 3,125 | 07/15/2022.
NEW HOPE CULTURAL ED FACS FIN
64542R EQ 0 |CORPTEXS .1 08/01/2019. | Call @ 100.00.........covervririrrrirnrriens [ e | e 690,000 | .......... 690,000 | ......... 690,035 | .....ccovuuc 686,226 | ........ 3,788 (13) 0 3,774 0 690,000 (V8 U (V1 IO 0. 37,950 | 08/01/2019. | 3FE............
NEW YORK N 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 [ (] ISR 0 | e 6,022 | 06/15/2035. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS. ......ovveiciiisiieninnnes o 3,880,000 ..3,880,000 | .......3,983,052 | ........... 2,737,354 | oo 3,788 | ... (6,578) 0. (2,790 0] 3,882,298 | ..o 0 [ (VL)) (2,298)] ..... 157,807 XXX XXX

Bonds - Industrial and Miscellaneous
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00206R CZ 3 |AT&TINC. o [+ [09/16/2019. [ VARIOUS.......ovvorrirerrinrinerienns | ceeeresiseeisesiinsieens | cvvi 1,685,391 | ....... 1,640,000 | ....... 1,726,461 | ........... 1,697,934 | oo 0| s (19,249) | ..o (V1N I (19,249) | ... [V I 1,678,685 |.....cocconne. 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.........cvvererrerrirnerins [ coveirreiseiierieeins | cerereenns 211,140 ....204,000 213,964 | .o 209,610 | .......... 3,620 (2,588) 0 1,032 0. 210,642 (V10 498 | oo 498 | ... 15,546 | 07/01/2024.
022098 BC 6 |ALTRIA GROUP INC v [ [ 0971172019, [ VARIOUS......oovviriieininniserienns | ceeereniseesesinsieens | ovvien 2,685,910 | .......2,500,000 | .......2,510,850 0. 0 (555) 0 (555) 0 I 2,510,295 | .oovrirernnnd 0. 175,615 | ....... 175,615 | ....... 47,231 | 02/14/2026.
02209S BD 4 |ALTRIAGROUP INC.....cocovvvvrrinririirens .. | 09/04/2019. | CItIGroup (SSB).......vvuverrerrririeriens [ o | e 407,416 | ......... 360,000 | .......... 367,931 0. 0 (231) 0 (231) 0. 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. | PaYAOWN.......covuvirrireiiieiseiserienes [ i . 0 | i 0].. 0 0. 0 0 0]. 0 0. 0 (V1 (V1 IO 0 | s 18 | 12/15/2029. | 1FE............
023772 AB 2 |AMERICAN AIRLINES INC - ABS.............. .| 07/15/2019. | PaydOWN.......oouverreriririnriieriienns [ e 57,771 | v 57,771 | oo 58,846 0 ... 0| s (1,075) | v (V1N I (1,075) | oovvvrcrirs (U I 57,771 | (V18 R (V1 IO 0 | e 1,155 | 01/15/2027. | 1FE............
AMERICAN AXLE & MANUFACTURING
02406P AL 4 |INC .| 09/05/2019. | BARCLAYS CAPITAL INC.............. [ESTUTORORTONOTOR PR 141,225 | .......... 140,000 138,600 | ...coveo 4,164 | ... (1,065) 0 3,100 0. 141,700 |0 | (475) | e (475) | e 8,348 | 10/15/2022.
025816 BP 3 |AMERICAN EXPRESS CO........cccooumurnnnee .| 09/16/2019. | WELLS FARGO ADVISORS LLC... | ..cevoivererivriirins | e 10,004,900 | ..... 10,000,000 | ... vennn9,991,983 | ... 0 3,087 0 3,087 0 .in9,995070 | .0 [ 9,830 | .........9,830 | ... 194,333 | 10/30/2020.
025820 HJ 2 |[AMXCA 1768 A-ABS......cooovvvvirrirerirnis .| 09/18/2019. | WELLS FARGO ADVISORS LLC... | ..cvvevrerrrivmriinins | e 13,002,031 | ..... 13,000,000 | ..... 12,998,041 | ......... 12,998,626 | ....coovvvvren0 | v 120 | 0 | i 120 | 0 | 12,998,747 |...cccee0el0 | ... 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 | ..ccoviven0 | eenn(1,626) | ... (1,626) | ... 64,864 | 09/24/2020.
03350W AA 7 |ANDEAVOR LOGISTICSLP.......cccoovuvurnee. .1 09/01/2019. | AdUSIMENL. ..o [ e | e 430,430 | ..........430,000 430,628 430,517 | o0 | i (87) | (87 [ e 12,207 | 12/01/2022.
03350W AC 3 |ANDEAVOR LOGISTICSLP.......cccorevernec. .1 09/01/2019. | AQUSIMENL. ..o [ e | e 175,175 | v 175,000 | .........170,688 | ...cccconvv. 170,937 | o0 [ o274 | 0 [ 274 |0 | 171,210 |0 | 003,965 | ... 3,965 | e 6,033 | 12/01/2027.
ANHEUSER-BUSCH INBEV PERSHING DIV OF DLJ SEC
03523T BP 2 |WORLDWIDE INC .| 09/16/2019. | LNDING [ESSTRTRRTRTIR R 655,499 ....650,000 1.643,955 | 0 | 0 666 0. 666 0 644,621 | ..o 0 | 10,878 | ......c. 10,878 | ....... 10,969 | 07/15/2022.
037833  DC 1 |APPLE INC....ccovvviririirieniiersiserissinnnns .. 1 09/06/2019. | JP Morgan Securities Inc................ o | e 7,266,600 | .. ,200,000 | .......7,138,728 | ..........7,153,720 | ...... 0 8,323 0 8,323 O 7,162,043 | .0 | e 104,557 | ....... 104,557 | ..... 150,360 | 09/12/2022.
037833 DN 7 |APPLE INC...ccosvvriririrrisnierieniceieens .| 09/06/2019. | JP Morgan Securities INC.........ccocwe. [ vveremeerneneicenernns | vveens 1,987,200 | ....... 2,000,000 | ....... 1,996,620 | ...oooovvverirrirnens (V1 N 0 0 0. 0 0 I 1,996,620 |.......cconee.. 0 | (9,420) | .......... (R 10) | I 0 | 09/11/2026.
MITSUBISHI UFJ SECURITIES
06406R AK 3 |BANKOF NEW YORK MELLON CORP.....[.. [09/13/2019. [(USA), INC. | | oo 6,954,040 | ...... 7,000,000 | ....... 6,997,760 | ..o (V1 N 0 49 0. 49 0 I 6,997,809 | ...cvvvrrnnnd 0 ... (43,769) | ........ (43,769) | ......... 8,992 | 08/23/2022. | 1FE............
12505F AB 7 |OUTFRONT MEDIA CAPITAL LLC............ . 107/15/2019. [ Call @ 101.37...vevirerieiiereieriseirens | cevveresierseeieniens | e 506,565 | .......... 500,000 | ...c...... 505,575 | ..o 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......cooooviiirinriniincis .| 09/16/2019. | INCOME [ | e 257,154 | oo 258,000 | .......... 248,795 | ..coovevenee 250,705 | .ooovrrrinnns (U I 1,856 0 1,856 0. 252,561 (V18 [ 4593 | oo 4,593 | ..o 5,886 | 09/13/2021. | 2FE............
CATERPILLAR FINANCIAL SERVICES
14913Q 2G 3 |CORP .| 07/24/2019. | Cantor Fitzgerald.............ccccoovvcees v | s 9,100,658 | ....... 9,000,000 | ....... 8,995,140 8,996,394 | ...... 0 898 0 ... 898 0 [ 8,997,291 | .oooiriirinnnd 0. 103,367 | ....... 103,367 | ... 224,996 | 03/15/2021.
156700 AN 6 |CENTURYTEL INC....cccovvvrrirrrricrierirens .1 09/15/2019. | Maturity @ 100.00.........ovvrrevernreries [ o rerenern.250,000 250,000 | .. 256,870 253,193 | ... 1,096 | ..cooonee (4,288) | ..cvvverrnnes (V1N I (3,193) 0. 250,000 (V10 (V1 IS 0. 15,375 | 09/15/2019.
15723R AA 2 |CFXESCROW CORP......cccovvvirirrrriniinnns ..107/12/2019. | JP MORGAN SECURITIES LLC..... [ ovvvreverieiirieeiiens | s 95,288 | ..ooonve. 90,000 | .ovvvreees 90,000 0. 0 0 0]. 0 0 [ s 90,000 | ..ocvvrrirnn 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 (5,105) [ oo 0 | v 1,207,561 | .o 0 { e 2,147 | v 2,147 | ... 44,738 | 07/23/2020.
161175 AY 0 |CHARTER COMMUNICATIONS INC......... .1 07/08/2019. | JP MORGAN SECURITIES LLC..... [ c.ocevmrerrrinriinnns | cerreenns 539,970 | .......... 500,000 | .. 526,492 0. 0 (858) 0 (858) 0. 525,633 0. 14,337 | s 14,337 | ....... 11,384 | 07/23/2025.
171798  AC 5 |CIMAREX ENERGY CO.....coocovvvriririniinnns .. 08/07/2019. | MITSUBISHI UFJ SECURITIES..... [T I 1,054,960 | ....... 1,000,000 | ....... 1,053,770 0. 0 (499) 0 (499) 0 I 1,053,271 | .o (V8 [ 1,689 | .o 1,689 | ......... 8,264 | 06/01/2024.
17275R  BJ 0 |CISCO SYSTEMS INC......cccrvveririrrrrcrinnns .| 09/16/2019. | BANK OF AMERICA SECURITIES. | .....cvvvvmrirreririnns | e 4,482,495 | ... 4,500,000 | ....... 4,453,515 | ......... 4,467,860 | ...... 0 8,222 0 8,222 0 I 4,476,082 | ...ccoovvrerne 0 e 6,413 | oo 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 | 1,265 | 0 | 19,997,015 | .covvvvrnees 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 | ..ccooneee 2,707,407 | coovvrvveeec0 [ ieeeecn(1,805) | o0 | ciiieieecn(1,805) | o0 [ 2,705,901 | oo 0 05/25/2022.
203372 AL 1 |COMMSCOPE INC. ... |..108/08/2019. | Call @ 100.00..........ormvevvveeeecreeens | oereesessrereereerieees 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......ooevvvrnr [ rormrimrinerisciecinns | e 1,045,710 | ....... 1,000,000 | ....... 1,033,750 0 [ o0 | v (1414) | 0 | (1414) | 0 | 1,032,336 | ..ccovvirnns 0 04/15/2023.
US BANCORP INVESTMENTS
233331 BB 2 |DTEENERGY CO....ccoovvvvriirricriiriiens 109/05/2019. | INC. e | s 75,635 | oo 75,000 | .ovooneee. 74,916 0. 0 7 0] . 7 0 ] s 74,923 | .o (V1 T12 | s T12 | s 466 | 06/15/2022. | 2FE............
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233331 BC 0 |DTEENERGY CO....cocoovvrrvriririerirrcrinens .| 07/23/2019. | BARCLAYS CAPITAL INC......cocoves [ vorvrvvirirnerrirvvirns | veer...830,876 | ..........816,000 | .......... 813,046 0. 0 29 0. 29 0. 813,075 0. 17,801 | oovveeee 17,801 | ... 3,237 | 06/15/2029.
23918K AP 3 |DAVITAINC .1 09/13/2019. | Call @ 100.96........ccooevvrerirerireians v | 1,494,178 | 1......1,480,000 | ....... 1,512,515 | oo, 1,472,600 | ........ 30,538 | ........ (10,063) 0. 20,474 0 I 1,493,074 | ... 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......ovvevvuns [ v 550,730 0. 0 (753) 0 (753) 0. 549,977 0. 14,267 | ......... 14,267 | ......... 6,694 | 06/15/2026.
25470X AB 1 |DISHDBS CORP.......ccovvvmrririreririreinae .. 08/15/2019. | JP MORGAN SECURITIES LLC..... [ .cccvvrevenirirseiacrnns | e ,001,500 | .......1,000,000 | ....... 1,040,000 | .......... 1,020,300 | .......... 3617 | s (22,636) | ..vvorirne (V1 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.........coervrrvveerirrrens [ v | e 262,000 | ..........262,000 | .......... 277,648 | ....cccovvne 253,200 | ..occoovenee T (3,006) 0. (2,770) 0. 273,888 0 ... (11,888) | ........ (11,888) | ....... 13,282 | 11/01/2024.
30162R AA 9 |EXELA INTERMEDIATE LLC.. . 108/28/2019. [ VARIOUS........ocouivmriiinrinririnies | v 253,435 0. 0 (375) 0 (375) 0. 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. s | e 2,404,560 | ....... 2,400,000 | ....... 2,399,448 | ... 2,399,643 | o0 | 13T [0 13T [0 | 2,399,774 | o0 | i 4786 | ... 4,786 | 49,920 | 11/30/2020.
31677Q BK 4 |FIFTH THIRD BANK (OHIO)... .| 09/16/2019. | MORGAN STANLEY & CO. LLC.. | .cccovmvvririirivirens | s 4,997,900 | ....... 5,000,000 | ....... 4,998,100 | ...........4,998,828 | ...... 4,999,280 | ..o [ (1,380 | ..o (1,380) | ..o 97,167 | 10/30/2020.
32008D AB 2 |FIRST DATA CORP.... . | 08/05/2019. | Call @ 102.88 ,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 | | o 1,040,970 | ....... 1,000,000 | ....... 1,039,360 1,033,125 |0 [ 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 | ..o (V1 R 0 (59) 0 (59) 0 I 1,018,540 | ..cccovvernne. 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 0. 500,000 (V8 [ 9,685 | ...........9,685 | ......... 2,145 | 08/01/2026.
35671D CB 9 |FREEPORT-MCMORAN INC.........cccrvvvne. .. 109/03/2019. [ VARIOUS......oovvvirriiiirieierinnirens | ceeeerenieisssienins 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.........coouervrererrrrrarirnes [ e . 752,648 | .......... 1,705 | oo (4,353) | vvervvrree [ (2,648) | o0 [ 750,000 |..coovoerinnn (V18 0 | o0 [ 30,234 | 06/01/2021.
36159R AK 9 |GEO GROUP INC .| 09/06/2019. | VARIOUS..... . ..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...........ccovrvrrreererneiins [ e rerennenn 167,528 758,125 | .covvvcriens 0| e (3,31 [ o0 [ e33O [ 754,814 | . 0. 12,714 | ... 12714 | 30,367 | 11/01/2020.
364725 BA 8 |TEGNAINC .. 109/20/2019. [ Call @ 100.00.......ccvvevrrrererirrirens | vevvmrenierseieienens | cererins 810,000 809,166 | .......... 5,383 | v (4,548) 0. 810,000 0 07/15/2020.
380881 DX 7 |GCCT172AA-ABS.....cocovirerrereiiriini A|09/12/2019. | WELLS FARGO ADVISORS LLC... | .coeovvervrreriviriens | v 3,994,844 | .......4,000,000 | .......3,999,450 | ...........3,999,781 | ...... 0 23 0. 23 0 I 3,999,804 | ..o 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 | ...ooee. 743,757 0. 0 0 (731) 0 [ 743,026 |..oooovvrenne 0 10/21/2025.
398433 AH 5 |GRIFFON CORP.......cccoovmmmrrirnririrrirnnnes .. | 08/01/2019. | Jefferie: 85,000 , 0 6,502 0 | e 83,427 | .o 0 03/01/2022.
404121 AC 9 |HCAINC .. | 07/05/2019. | Call @ 100.00 350,000 365,050 . (2,780) 0. 355,970 0 02/15/2020.
42806L AA 9 |HERC SPINOFF ESCROW ISSUERLLC.. |.. | 07/09/2019. | Call @ 103.75 coervvi | e | e 664,000 | .. coeerB77,600 | ..............668,800 | .........1,649 | ..o (7,678) | oo (VI P (6,029) 0. 662,771 0 06/01/2022.
44932H AG 8 |IBM CREDITLLC .. | 09/09/2019. | OPPENHEIMER & CO. INC [SSTURTRRRR IS 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................ OO 1,432,755 | ....... 1,350,000 | ....... 1,373,760 | ...........1,363,434 | .....ccccc...... 0 [ ooveeeee(1,352) | o (VI P (1,352) | oo 0 [ 1,362,082 | v 0. 70,673 | ... 70,673 | ....... 51,005 | 02/01/2024.
48125L RK 0 |JPMORGAN CHASE BANKNA................. .1 07/19/2019. | WELLS FARGO ADVISORS LLC... | ..ceveuveverirnriverins | e 10,011,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 | ...... 0 0. 0 0] 10,000,000 |.....cocernee. 0. 11,000 | .ooveeee 11,000 | ..... 254,613 |02/01/2021. | 1FE............
PERSHING DIV OF DLJ SEC
501044 CX 7 |THE KROGER CO......cccoevmmrvmirirarirnierinens .| 07/26/2019.|LNDING [ | e 1,011,280 | ....... 1,000,000 | ....... 1,007,390 0. 0 (850) 0 (850) 0 I 1,006,540 |.....cccoonne. 0 [ e 4740 | oo 4740 | ....... 17,875 | 01/15/2021. | 2FE............
US BANCORP INVESTMENTS
501044 CY 5 |THE KROGER CO......cccoeovmmrvmirirariniernens L1 09/10/2019. ] INC. e | e 532,585 | .......... 500,000 | .......... 519,230 0. 0| e (1,206) | ..ovvvnrrnecs (V1N I (1,206) 0 518,024 0. 14,561 | ......... 14,561 | ....... 12,278 | 02/01/2024. | 2FE............
501044 DE 8 |KROGER CO......coooomrrimrrrerieririeirnciseenns ..109/10/2019. | BARCLAYS CAPITAL INC.....ovvvvees [ corrirrineiiiniienins | e 172,753 | v 175,000 | .covveeee 161,910 | cvvvins 163,119 | ..... 0 930 0. 930 0 [ 164,048 | ..o 0 { e 8,705 | ..o 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 (V1N I (1,221) [ v 0 1,518,900 |0 [ (50,400) | ........ (50,400) | ....... 66,495 |07/22/2030.
527298 AY 9 |LEVEL 3FINANCING INC... . 107/30/2019. [ Call @ 100.00.........crvereerrererirerens | cereererreeienineeinnes | cevireeens 419,000 | .......... 419,000 | .......... 423,366 419,000 | ...... 0 0 0]. 0 0 419,000 | ..cvvvrivens0 | o (V1 IS 0. 18,628 | 01/15/2021.
PERSHING DIV OF DLJ SEC
539830 BE 8 |LOCKHEED MARTIN CORP........c.ccccconne. .| 07/23/2019.|LNDING [ | e 1,027,620 | ....... 1,000,000 | ....... 1,008,470 0. 0 (197) 0 (197) [V I 1,008,273 | ..o 0. 19,347 | oo 19,347 | ... 11,600 |03/01/2025. | 2FE............
539830 BH 1 |LOCKHEED MARTIN CORP........c.ccocoonnvn. .| 07/23/2019. | CItIGroup (SSB).......vvuverrerrrirrerinns [ o | e 692,120 | ......... 650,000 | ......... 684,002 0. 0 (589) 0 (589) 0 683,413 0 { e 8,707 | ooves 8,707 | ....... 12,178 | 01/15/2026. | 2FE............
58772Q AD 8 |MBALT 18AA3-ABS......ccoovvemrrirrrrerians .1 09/18/2019. | VARIOUS.......coovvveirierineirerinninns | everineenenisneseriens | veeens 9,002,677 | ....... 9,000,000 | ....... 8,999,257 | ..o 8,999,643 | ...... 0 257 0. 257 O] s 8,999,899 | ..o 0 | e 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.........oovvvemerrirerrirens | v | e 822,332 | ... 795,000 | .......... 837,206 | ........ccc... 772,838 | ........ 11,057 | oo (8,644) 0 2,413 0. 822,332 (V18 (V1 IO 0. 53,109 | 08/15/2023. | 4FE............
MERRILL LYNCH PIERCE
637417 AL 0 |NATIONAL RETAIL PROPERTIES INC..... | .. | 09/03/2019. |FENNER & SMITHINC. | i | e 1,124,680 | ....... 1,000,000 | ....... 1,037,182 248261 | ...... 0 (976) 0 (976) 0 ...1,036,247 10/15/2028.
63860U AK 6 |NATIONSTAR MORTGAGE LLC............... .1 09/12/2019. | Call @ 100.00.........covererirrrririrriens [ e | e 190,000 | ..ccvveeee 190,000 | ..covvenee 191,187 185,250 | ..cvvvee 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. e | e 1,756,807 | ....... 1,750,000 1,749,607 | ... 0 178 0. 178 1,749,785 07/21/2020.

713448 BN 7 |PEPSICOINC . 109/3072019. [ VARIOUS.........ooovvniiriiniiisniiniis | e | v 1,007,121 | ....... 1,000,000 | ....... 1,174,460 1,025,748 | ...ccoovevvnne. 0. (18,496) | .....cccevvee 0 .(18,496) | ... 1,007,251

. . 01/15/2020.
718172 CC 1 |PHILIP MORRIS INTERNATIONAL INC.... |..| 09/12/2019. | WELLS FARGO ADVISORS LLC... | ...cccoooiurviiamriiannns | e 5,097,501 | ....... 5,100,000 | ....... 5,089,953 | .......... 5,095,771 | ...... 0 3,590 0 3,590 O] 5,099,362

11/01/2019. [ 1FE............

PUBLIC SERVICE ELECTRIC AND GAS
74456Q BJ 4 |CO .| 08152019, | Maturity @ 100.00.... 479874 | ..... 0 126 N P 126 | v [ 480,000 08/15/2019.
749571 AB 1 |RHP HOTEL PROPERTIESLP.......coov .| 0911312019, | Not Available 496,250 | ... 5499 | o (1,749) 0 3,750 0| 500,000 04/15/2021.
BANC OF AMERICA/FIXED
776743 AH 9 |ROPER TECHNOLOGIES INC.....c.oov L 08302019, | INCOME [ | o 481877 | 00880,000 [ o A79,112 | N 0 4 0. 4 O — 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 .| 0812112019, | MORGAN STANLEY CO.............. 173,130 988,809 03/01/2025.
785592 AV 8 |SABINE PASS LIQUEFACTION LLC .| 0712312019, | MORGAN STANLEY €O [ v | v 142,156 135,040 06/30/2026.
78572X AE 1 |SABRAHEALTH CARE LP | 0710112019, Call @ 10138 ..o o | 1,013,750 021012021
817565 BW 3 |SERVICE CORP INTERNATIONAL | 0911612019, Call @ 100.00....vrvvvcvvvrs [ o | v 1,450,000 11115/2020.
827048 AR 0 [SILGAN HOLDINGS INC || 09/0112019. | call @ 100.00 Y PSS B, 750,000 | ... 750,000 0210112022,
829259 AM 2 |SINCLAIR TELEVISION GROUP INC....... | . | 0810912019, | GIGIOUD (SSB)...vvvvrrrvves [ v | v 500,000 | v 500,000 0 500,000 04/101/2021.
82967N  AS 7 |SIRIUS XM RADIO INC... | 0711812019, Call @ 103.00.....cvvvs s | 602,550 | .........585,000 0 . 602,503 07/15/2024.
83404R AA 6 |SOFI18B ATF - ABS o[ [ 0912512019, | PAYGOWN. .. [ | o 1,190,981 | ......1,190,981 | ......1,188,482 | ..o 1,188,441 | v 0 2,540 0 2,540 O I— 1,190,981 08/25/2047.
84762L AQ 8 |SPECTRUM BRANDS ESCROW CORP... |.. | 09/16/2019. | NOt AVAIIADIE. ... [ v 335,692 | 330,000 | .o 340,546 | .o 298,688 | ... 2,410 (2.873) 0 (463) 0| 334,184 11115/2022.
85172F AP 4 | SPRINGLEAF FINANCE CORP........o..c - 0811212019, | VARIOUS .. |t v 419,640 393,000 | .........393,000 0. 0 0 0 0 0| 393,000 03/15/2024.
855244 AN 9 [STARBUCKS CORP......ocvrrrrn .| 0911612019, | MORGAN STANLEY & CO. LLC. [ vrvvcvs | v 796,212 | o 775,000 | o TT4,752 | 774903 | ... 0 16 0 16 O I— 774,919 03/01/2023.
BANC OF AMERICA/FIXED
871658 AQ 6 | SYNCHRONY FINANCIAL ..o 081082019, [ INCOME [ | 352,716 | s 350,000 | .o 349,779 0. 0 3 0. 3 0| 349,783 0| 2,933 | 2,933 | 471 | 07125/2022.
880336 BY 5 |TENET HEALTHCARE CORP. | 0911112019 | VARIOUS .. | | o 1,854,688 | ......1,791,000 | ......,782,557 | v 1,701,875 | v 40,907 | v 2,082 | v N S 42,970 | oo I 1,786,152 | v ) - 4,848 | o 4,848 | ....139,805 | 04/01/2021.
880336 CA 6 |TENET HEALTHCARE CORP. | 091112019, | VARIOUS ... | s | s 321,275 0. 0 (385) 0 (385) 0| 310,024 0 | 0ern(3,028) | o (3,024)| ......21,306 | 10/01/2021.
PERSHING DIV OF DLJ SEC
880336 CS 7 |TENET HEALTHCARE CORP.......occov. L0831, [LNDING [ | 121,542 0 1) O I— 120,044 | v 0 07/15/2024.
89236T DU 6 |TOYOTAMOTOR CREDIT CORP.. .| 0911212019, | RBC CAPITAL MARKETS. ... [ vt | s 7,248,840 | ... 7,250,000 | .0.7,255,437 | 17,252,799 | O | o 1,523) | v N B— (1,523) | v O 7,251,276 | o 0 04/17/2020.
896047 AH 0 |TRIBUNE MEDIA CO.. | 0911912019, | Call @ 101.47 B v | 000 97976 | .0 965,000 | v 974,639 | v 968,459 | . 5,920 | e 0 2,779 0| 971,238 0 07/15/2022.
896818 AQ 4 |TRIUMPH GROUP INC.. .| 091182019, | UBS SECURITIES LLC..ovvc [ o 0 0 0 | 5,000 0 09/15/2024.
90931L AA 6 |UNITED AIRLINES INC - ABS. | 0BIO112019. | PAYAOWN. e [ 0 0 o - 92,336 0 01/07/2030.
909320 AA 4 |UNITED AIRLINES INC - ABS. .| 0910312019, | PaYAOWN.... v | v 0 0 2,592 0 2,592 [ 194,890 | v 0 03/03/2028.
PERSHING DIV OF DLJ SEC
913017 CH 0 |UNITED TECHNOLOGIES CORP........... L09262019. [ LNDING [ | 1,025990 | ......1,000,000 | . 963,170 0 L - 1,711 0 1,711 0 | 964,881 0 | 61,109 | o 61,109 | .....10,968 | 11/01/2026. | 2FE..........
US BANCORP INVESTMENTS
913017 CQ 0 [UNITED TECHNOLOGIES CORP.. Joszozote |INC. e | e 1,005,540 | ......1,000,000 | .........985,570 0. 0 v 1,706 0 1,706 0| oo 987,276 018264 | oo 18,264 | o 8,044 | 05/04/2022.
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MERRILL LYNCH PIERCE
913017 CY 3 |UNITED TECHNOLOGIES CORP............. .| 09/13/2019. | FENNER & SMITHINC. [ | e 1,116,590 | ....... 1,000,000 | ....... 1,044,530 0 ... 0| e (1,443) | oo (V1N I (1,443) | v, 0 | e 1,043,087 | .o (18 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 ... | e 32,470 0. 0 (137) 0 (137) O I 32,223 0 | ceereenn 247 | e 247 | 2,291 | 05/15/2023.
941063 AQ 2 |WASTE MANAGEMENT INC.......cccoevrvnnee .1 09/16/2019. | WELLS FARGO ADVISORS LLC... [ ..cvoureeriinrivnnis | e 925,569 | .. - 928,907 | ...... 0| s (10,525) | ..vvvrrrnes (V1N IO (10,525) 0. 918,382 0 {7187 | i 7187 | 43,355 |03/01/2021.
969260 AA 5 |WILLIAM CARTER CO.....cccoovrvririrnrirnene .1 07/01/2019. | Call @ 100.00.........cooerererereriirirnes [ i . (O I 0. 0 0. 0 0 0] . 0 0 | 0 0 {.n(3,283) ] ...c.....(3,283) | ... 3,283 | 08/15/2021.
98932K  AA 0 | ZEKELMAN INDUSTRIES INC..........c....... .. 109/19/2019. [ VARIOUS.........coovvveiiniiinsmiiisniiinns | coviisniisssiissniins 239,259 228,000 | ......... 249,660 | .....ccoo..ce 239,970 | ......... 4,567 | oo (6,316) | oot (V[ P (1,749 0 238,221 0....(10,221) | .....(10,221) | ....... 18,213 | 06/15/2023.
3899999. Total - Bonds - Industrial and Miscellaneous 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......cccoees | cone 1,407,657.000 | ..... 75,181,404 | oo 0] . 74,864,381 0. 0 0 0 0 0] 74,864,381 | .o 0. 317,023 | ...... 317,023 | ..... 575,771 | oo 2
8199999. Total - Bonds - SVO Identified Funds A 75,181,404 | .o 0]... 74,864,381 01... 0 0 0 0 (O 74,864,381 | ..o | e 317,023 | ...... 317,023 | ..... 575,771 XXX XXX
8399997. Total - Bonds - Part 4.. . . .o |...529,945,938 |....450,746,978 | ....526,740,151 187,187,253 | ... 197,119 | ..o (175,656) 0 21,463 0 526,192,291 ..3,634,351 |..... 3,634,351 | ..6,934,236 XXX XXX
8399999. TOtal = BONAS. ... e enins s ... |...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 SOCKS..........c.ivviriiiiies covveriieeiisrisceiisiis voer | ...529,945,938 XXX ....526,740,151 | ....... 187,187,253 | ...... 197,119 | ... (175,656) 0 21,463 0 526,192,291 | ....ccocvvn 0].3634,351 |..... 3,634,351 | ..6,934,236 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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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 AMENCA.........vvumrirrirrerriseieeries CONCOd, CA...ooovorrecireeieeiseesssisessenieseseees | evsrsnensesinenes | erenens 0.000 | cooovereirinrinn (1 IO (U I 5,742,316 | ...ccoo.ne 4,240,602 | ........... 9,506,283 | XXX
Bank of New York Mellon..............cccccccovvrnennn. NeW YOrk, NY.....ocooviiiiiiniiceieiiceieecnins oo | e 0.000 | .o 0 0 38 ... 17 | 1,015,748 | XXX
0199999. Total Open DEPOSHONES. .....vvrrersirriirserserisers s XXX XXX [ {0 0 [ s 5,742,354 | ...ccoo..u 4,240,619 | ......... 10,522,031 | XXX
0399999. Total Cash on Deposit XXX XXX .4,240,619 XXX
0599999, TOAl CASN........vvvrerericii s XXX XXX ..4,240,619 XXX
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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 |FIRST AMERITRS OBG V....ccovvuuiiimiiriiriieissies e sienes 0
94975H 29 6 |WELLS FRGO TREASURY PLUS CL | MMF

8599999. Total - Exel

mpt Money Market Mutual Funds as Identified by the SVO

All Other Money Market Mutual Funds

262006 20 8 | DREYFUS GVT CSH MGT INST.....ooomiiriiiimiiiriisiitisiissss it s | e | 09802019 | voviiviissse 1790 | s | 5,174,503
31846V 10 4 |FIRST AMERIINS PRM OBL Y.....oouuiiiiiiiririerereisieniesiesesessssesesssssssenssenes 0
8699999. Total - All Other MONEY MArKEE MULUAI FUNGS ...t 4181110 L0 | 5,174,503
8899999. Total - Cash Equivalents s L | 5,174,503




