PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

* 4 0 2 6 6 20202010010 1 *

QUARTERLY STATEMENT

As of March 31, 2020
of the Condition and Affairs of the

ARCH MORTGAGE INSURANCE COMPANY

NAIC Group Code.....1279, 1279
(Current Period) (Prior Period)

Organized under the Laws of WI
Incorporated/Organized..... December 30, 1980

Statutory Home Office 8040 Excelsior Drive, Suite 400 .. Madison .. WI .. US .. 53717
(Street and Number) (City or Town, State, Country and Zip Code)

230 North EIm Street .. Greensboro .. NC .. US .. 27401

(Street and Number) (City or Town, State, Country and Zip Code)

Post Office Box 20597 .. Greensboro .. NC .. US .. 27420

(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

230 North Elm Street .. Greensboro .. NC .. US .. 27401

NAIC Company Code..... 40266

State of Domicile or Port of Entry WI

Main Administrative Office
Mail Address

Primary Location of Books and Records

Employer's ID Number..... 36-3105660

Country of Domicile  US

Commenced Business..... December 31, 1981

336-373-0232
(Area Code) (Telephone Number)

336-373-0232

(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.archmi.com
Statutory Statement Contact David Lee Dixon 336-412-0800
(Name) (Area Code) (Telephone Number) (Extension)
statutoryaccountingteam@archmi.com 336-217-4402
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title

1. Robert Michael Schmeiser
3. Thomas Harrison Jeter

President & Chief Executive Officer
Executive Vice President & Chief
Financial Officer

2. Theresa Marie Cameron
4. Brian Joseph Smith

Vice President & Secretary
Senior Vice President & Controller

OTHER

Cheryl Ann Feltgen Executive Vice President & Chief John Edward Gaines #

Executive Vice President, Chief

Risk Officer Actuary
Carl Edward Tyree Executive Vice President & Chief Tracie Renee Cranford Senior Vice President & Treasurer
Sales Officer
DIRECTORS OR TRUSTEES

Robert Michael Schmeiser
John Edward Gaines

Dennis Robert Brand Thomas Harrison Jeter Cheryl Ann Feltgen

State of........
County of.....

North Carolina
Guilford

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting
period stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except
as herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true
statement of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and
deductions therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and
Procedures manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting
practices and procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described
officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to
electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature)
Robert Michael Schmeiser

(Signature)
Theresa Marie Cameron

(Signature)
Thomas Harrison Jeter

1. (Printed Name)
President & Chief Executive Officer

2. (Printed Name)
Vice President & Secretary

3. (Printed Name)

Executive Vice President & Chief Financial Officer

(Title)

Subscribed and sworn to before me
This day of

(Title)

a. Is this an original filing?
b. If no:

2. Date filed
3. Number of pages attached

1. State the amendment number

(Title)

Yes [X] No [ ]




Statement for March 31, 2020 of the 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 BONDS ittt | eebneinees 1,810,629,287 | ..o 0 [ o 1,810,629,287 | .......c..... 1,810,294,337
2. Stocks:

2.0 PrEfErred SLOCKS......c.vveieeiiisiieieiseie ettt essenns | esssessesssten st s e sanes (0 L0 TR L0 SN 0

2.2 COMMON SLOCKS......cvirieeiiiireisiissieseiss st sss ettt b st sses st sntensesns | esessssessessees 30,712,131 | oo 30,712,131 | e L0 RN 0
3. Mortgage loans on real estate:

31 FIISEIIENS ettt nns | esssesses ettt bees (0 R L0 N L0 N 0

3.2 Other than firStHIENS........ciiiieieeieiecee ettt esns | esssessessssesses s snses e sanes (0 L0 N L0 TN 0
4, Real estate:

4.1 Properties occupied by the company (less §............ 0

ENCUMDIANCES)......vvrveivseviesssiesse st s st s st st st es st ssessensnns | sesssessesssssssssessessnsnssens (01 RN L0 L0 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......vvevrviiieieieieise ittt s bbb ensessessnsense | sbessessesssssssessessnsensesnsnn (0 [0 L0 SN 0

4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvevreviiireireieisiieieseiesieieies | cvereenssenseesinnens 551,475 | oo [0 I 551,475 | oo 0
5. Cash ($....56,213,673), cash equivalents ($.....37,277,875)

and short-term iNVeStMents (3.....1,708,844) ..o sessssesssesssesssnsees | conrenssnssennes 95,200,392 | ..oveviveeieeeiend (0 I 95,200,392 | ..ccovvrernnne 14,625,021
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....cvveevecicrereieresesee s essssssessssssesess | sveesessssssssessessssessesieead (01 TR L0 IO L0 IO 0
T DEIVALIVES. ..ottt nnns | esssesseeetenses s ant s naes (0 R [0 R L0 0
8. Other INVESIEA @SSELS.........cvviiciieiscisieieses sttt st sssensns | sressessessssssesessessssnseens (01 RN L0 L0 0
9. ReCEIVADIES O SECUMEIES. .......cvvurveeieriricis ittt essss s ssenss | svessessesssssnssessesssssnssens (0 L0 R L0 S 0
10.  Securities lending reinvested COllAtEral ASSELS...........c.covrirrriieininriseeiesiseesessssesessnees | cresessssssessssessessssssesse (0 [0 R L0 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ccvverveeieieiecseessssie s ssssenses | srsesssssssssssssessssssnssesaas [0 P [0 I [0 P 0

12.  Subtotals, cash and invested assets (Lines 1to 11)

13. Title plants less §.......... 0 charged off (for Title insurers only)

14, Investment iNncome due and ACCIUEM..........cceuruivrrreiiineieieeisese s sees

15. Premiums and considerations:

15.1  Uncollected premiums and agents' balances in the course of Collection............cceveves | cervvirrreienns 36,986,699 | ..cooereeiieiind (01 I 36,986,699 | ...ccovvnne 111,301,820
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS)........cccvvernrveiiens | corvrerrsrenssseesssssenseesens (0 S L0 R L0 0
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... D).ttt ettt | eesiensies e (0 O 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS............c.ccueiiiiniiniisisiinseississines | consissiesienees 1,318,483 | ..o (U SR 1,318,483 | oo 3,561,159
16.2 Funds held by or deposited with reinsured COMPANIES...........cceviurieeieeiiireieieieisseies | crerreresesssse e (0 TR 0 | oo L0 TR 0
16.3 Other amounts receivable under reinSUrance CONTaCS............c.ovririniiniiininiinies | v (O N (O RO (O RO 0
17. Amounts receivable relating to UnINSUIEd PlaNS.............cucveeiirieieiieieieie st | vssesiessesesses e sssesse e (0 TSR 0 | oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cc.ocvevvevveies | cverereriesieieseeseenad (0 TR L0 TR L0 TR 0
18.2 Net deferred taX @SSEL. ...t esssssssenens | oneneesesn 227,907,518 | cooovevvennc 199,927,235 | ..ovvvevri 27,980,283 | .....covvrvernn 25,919,559
19.  Guaranty funds receivable Or ON dEPOSIL..........cc.cceievririieieieiieee e ssiesesieaes | essessesiesesses e sesse s (01 TSR 0 | oo 0 | oo 0
20. Electronic data processing equipment and SOWAIE............c.ccuiueieieeieiniieieeseeie e eieisins | cressesesiessssesessssesseseend (0 TSR 0 | oo 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 0 | e 0 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............ccoeveeierveicevies | cvrerieieeieesieeenad (0 TSR 0 | oo 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates..............cccceerieieieeieicsieecceesieees | e 7,390,676 | ..ooovvevrerireieeeiiand (01 IO 7,390,676 | ..cccoereerrnea 6,150,898
24. Health care ($.......... 0) and other amounts reCeivable..............cccveviveieicirieeeeeeeseeees | e 0 | e 0 | oo 0 | oo 0
25. Aggregate write-ins for other than invested asSets...........c.ocviueiricciiieieeeeeee e | cereissisienenas 1,673,506 | ..ocoocvvrenne 1,672,343 | oo 1,163 | e 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........evvieririrniinrirrieississiseissssesssssssssssessssssssssssesssssssssnes | sssessassnes 2,224,755,006 | ...ccvvene. 232,311,709 | o 1,992,443297 | ............. 1,986,748,028
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ovvevreenns | corvrrerneeneereenirneenneneiens (01 (0 (0 0
28.  Total (LINES 26 @NA 27)......ovumrrrrrrirererieresieeieresisessseessessssesssssesssessssesssesssesssssssssesssseses | svssssesesons 2,224,755,006 | ......cooeveene. 232,311,709 | oo 1,992,443,297 | ... 1,986,748,028
DETAILS OF WRITE-INS
10T, et RSttt | Setesss sttt (O (O (O 0
1102, oottt | Seieses et (O (O (O O 0
1103, oottt RS R ettt | Seieessnest st (O (O (O T 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccouevererrernrnrirnineenniiees | cervenesnsessersesessnsenesnennd [0 SR L0 IO L0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE). ....vererrrarerremernnerseressesssssssssesssssness | sersesssssssssssssssssssssssessas [0 [ I [ I 0
2501, Other FECEIVADIES..........oevecececccteee ettt esae s | sesessssessssssssssinsanee 1163 | e [0 O 1,183 | o 0
2502, LICENSES PUICNASEA.........cocvevireeeiiieieiiscie ettt be s s ssnsssennnes | sesessnsssssnsesens 1,672,343 | oo 1,672,343 | oo L0 0
2503, e R ekttt nnennetens | Setessesetentesesntenrenrneaed (0 S [0 R L0 0
2598. Summary of remaining write-ins for Ling 25 from oVerflow Page..........ccoueeerereenrerruneneenrinnes | cereeneenseneessesssssseseeseennd (01 L0 IO L0 N 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......c.rverrireresrsssessesesssssssssssessneanes | seessssessssssssens 1,673,506 | ..ooovvviininens 1,672,343 | oo 1,163 | e 0




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....13,9071,217) ...t sasss s st s ss st es st ss s s ssenssnsnss | sreessessessenseseanens 113,774,613 | .o, 108,896,780
2. Reinsurance payable on paid [0sses and 10SS adjUSIMENT EXPENSES.........cuwerrerirrirnrerrieieirnseseessesessssssesseessssssesesssssessssssessesss | sessssessssesssssessessassnsssssssssassnns (0] 11,452,026
3. L0SS AdiUSIMENE EXPENSES........veeviicierercteieiee ettt sttt sse st st ses st sss st sensssessssssesennsesssssesensssess | srerenseresenserersnseseneen el D T A3A | i 4,685,738
4. Commissions payable, contingent commissions and Other SIMIlar ChATGES...........evreruririririniresereseessesssssseeessssssssssessesss | sessssessssessssssssessesssnssssssssessans (0 TR 0
5. Other expenses (excluding taxes, ICENSES AN FEES).........cveiciiieieiiirie ettt enes | sebessessessssessesssantessnsas 536,341 | oo 606,588
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuevruiveieiicrieieiie et sssnas | eressssesses s sesses s seees 4,616,619 | .o 6,454,674
7.1 Current federal and foreign income taxes (including $.....3,488,252 on realized capital gains (I0SSES)).......cc.covvueveerrrmrrericeens | coverreereeieereers 20,274,422 | ..o, 3,437,937
7.2 Net deferred taX HADIIILY..........ccevevereiisie ettt bttt s st es s bbb s s sas s st essesntas | evasbessessssassssessss st esees e bansenes 0 | o 0
8.  Borrowed money§.......... 0 and interest thereon §.......... et e ettt sttt ntnnes | estaesiaes st se e 0 [ oo 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....157,466,078 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)............ccvvvevevcueieeieeeeie e | evee e 110,492,156 | ..coovvvvreeercrnee. 119,847,712
10, AQVANCE PIEMIUM......coiuiieiiieie ittt ettt s ettt s ettt b et b s bbb st b s b s s st b st et es s et s st et s e aet s e bebensnsesasanes | sbebessebessssnsesansntesesnaas 158,121 | v 226,228
11.  Dividends declared and unpaid:
T11 SEOCKNOIAETS. ......vveietii et s st s sttt es s st ensens | ebsesssensesesensesessnssnsense s et st 0 [ e 0
112 POCYNOIAETS. ... ettt n st sse s st | anbsessessentnsesses s st anssen st st [0 TR 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)........cccvrirriiiriieieiieieieresie et | ensenessessssensesnnssns 80,222,940 | civeviriiieieieeisiaens 149,963,024
13. Funds held by company under reinSUraNCe trE@tiES............overrerrrnrrnrirrininrinsissessssesssssssssesssssssssessssssssssssssesssssssssessssssnsssssessenss | snssssseesessessnnsessess0Gy 244,600 | covvrvirnvenrereinrennen. 63,964,794
14, Amounts withheld or retained by company for aCCOUNE Of OETS..........cvieiiiiciecee s sesnies | eoerisseses e ssenee 0 [ e 0
15.  Remittances and iteMS NOL AlIOCAIEM............c.cviuieeiciiecccse ettt ss et besse s bensesens | oebesssssesssessesnsansesaesas 769,310 | cooveeveeereeeceereeniens 691,541
16.  Provision for reinsurance (including $.......... 0 COMIIBA). ....vrvveeiceiee ettt bbbt benas | ebsesisbenses bt s et s st st 0 [ e 0
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........cccevcvcveieeiesee et ssssessssnees | evesesseses s sess s sssessessssenee 0 | o 0
18, DIrafts OULSTANGING........cvueiiieieeicice ettt bbb bbbt s bbb s bt nbe s s s s bentenas | ebsesssessessbesses e bsssessessesnsene 0 [ e 0
19.  Payable to parent, subsidiaries and affillatES............cceriveieiiiie ettt saens | evesssaeseesssestes e 26,221,533 | oo 22,266,963
20, DEIVALVES. ....vvveiveieiieiscietete sttt s bbb b4 st st b bR s AR bbbt bbb s st n st benna | ebaebesaesaebee s sttt 0 [ e 0
21.
22.
23.
24,
25, Aggregate WIte-iNS fOr [ADIIIES. ...........ccccveviirieicisies ettt sttt sttt s bt snass st setnts | enbessssssssnssssssas 1,338,138,672 | ..o 1,295,537,408
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........currimirierirnnrnrire s ssesssssssssees | ceseessssessnsenssens 1,777,927,792 | .o 1,788,031,413
27, ProteCted CEIl IADIIES. ... .cvuevireieeiiieiieicissiese ettt bbb n st n s b s senne | febssbsnsessessnssnsenses st st es b sntenas {0 O 0
28.  Total iabiliies (LINES 26 @NT 27).........oveeeeeeeeeeeeceeie s sessesss s sssssssessesssessssssssessssssssssssessessssss s sesssssssssssesssssssesssssnssnss | sossssssssssssasseess 777,927,792 | .. 1,788,031,413
29. Aggregate write-ins for SPECIAl SUMPIUS FUNGS..........cv.oveiviieiieeicieieceetes ettt es st sas st esse st saes s sanes | evistessssessessssasssssessesees e seneenen 0 | o 0
30, COMMON CAPIAI STOCK.........ucveevecrieicicec ettt ettt a s b e s ettt s bt s s sa s snsenas | saessbessesessensesaeseneas 2,750,000 | .ooveveererrereiienns 2,750,000
31, Preferred CAPItAl SEOCK.........ccveiiiiecteeice ettt bttt bbbt s sttt bt b et et s st bbbt n e setenns | srebesesetes st bes et ettt b nanteean 0 | o 0
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS..........c.oireririinririe ettt st ssssssssssssens | sesesssssessasssssnssessassessessessanes 0 [ e 0
33, SUIDIUS NOLES......ocviiectiectett ettt ettt bbb a bbb a e bbbt s st b a et e bt a b ae b b s e b et s et et s st et s e st s tetessnaetenans | ebesastesesnsetesnaetns 49,500,000 |...ooovervrirerirernans 49,500,000
34, Gross paid in and CONHUIEA SUIPIUS............cvueveieieeieci ettt st sess s nsssns | evssessessesessesssseesans 27,294,315 | oo 27,294,315
35, UNGSSIGNEA fUNAS (SUMPIUS)......cvivieireiicteteecteiet ettt sttt ettt ae bbbt es st s bt es st s esssbesanssaessnsstesessssesssnsasanans | sersetesessssesssansesans 134,971,190 | .o 119,172,300
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt sttt | seses sttt ans 0 | e 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)rtrrirerrerree ettt nes | antenees ettt 0 e 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........cceuiuiuiieiiiiirieierete ettt sse s | snsesssssssessssessssans 214,515,505 | ..oooieieriiiinas 198,716,615
38, Totals (PAge 2, LINE 28, COL. 3).....c.errreeieiiiireieiesiesissssesse sttt ssssst s st sttt stesssnssessessanssnssnssenss | sssessassensnssnssons 1,992,443,297 | ...covovvrvernrrnnn 1,986,748,028
DETAILS OF WRITE-INS
2501. Contingency reserve...... 1,318,381,928 1,275,094,059
2502, PremiUm FEfUNG FESEIVE. .......evuiierecireriesiss ettt ss st £ sttt nsentnsans | srestessnssessessansnssnssnes 832,557 | oo 787,330
2503. Deferred CEAING COMMISSION.........cvviviieerierieeese ettt es bbbt e st s st b st s bt es s bessssessessssansessnsansenans | suessssissessesastessesanes 18,924,187 | .cvvveeerievieenn 19,656,019
2598. Summary of remaining write-ins for Ling 25 from OVEIMIOW PAGE.........ccvivrviiiieiieiictese ettt ssssssas | eevissessesssssssssssssssssessesssssseses [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) 1,338,138,672 | ..o, 1,295,537,408
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)....
3201.
3202.
3203, e st .0
3298. Summary of remaining write-ins for Ling 32 from OVEIIOW PAGE.........civiiireiiieesceeee sttt esaets | erereses st st b e s e 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DO0VE).......ccccuiieiiriiiisiriisisiesisisseesessssessssssssssssssssssssssssnsessessssesssssssanssss | sesssmssssesssssnssssessesssesssssnsnsans {0 O 0




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
STATEMENT OF INCOME

2

Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct...... . (written $ 160,852,748
1.2 Assumed........ (written § ..88,974,136
1.3 Ceded............. (written $ ....160,852,748
1.4 Net....ooovevne. (Written $.....77,220,183).....ccoucrrieciecieciec et ssesssesssesssesssesssesssesssesssesssenses | senrsinnsnnssni80,979,739 | i, 88,974,136
DEDUCTIONS:
2. Losses incurred (current accident year $.....13,908,272):
2 DIIBCL.c..oeveeccte ettt ettt bbbt a st bbbt ents e saenans | eriessesssseesan 8,507,496 | ....cceoevene. 4,459,884 22,919,999
2.2 ASSUMEM.......ooiveeiereice sttt ses s ssestes s sssssesssssssssessesssssessesssnssessesses | seessessneseeee 10,981,012 | coireierieeinn. (689,062) 2,757,029
2.3 COABA. ...ttt bbb bbbttt st bbb es bt baesses s bt entas | ebiessssssissaas 8,507,496 | ...cooorennnnn. 4,459,884 22,919,999
2ANBL ..ot sttt s e stes s saessssts s stenssessssesssnsensnnns | sreeseessenenss 10,981,012 | i (689,062) | .....covevrneee 2,757,029
3. LosS adjustment EXPENSES INCUITEA. .........cveuiueireiciiieie ettt sttt bbb nann 535,601 | ..oovrvereinne 1,047,607
4. Other underwriting expenses incurred 13,389,684 | ... 52,181,777
5. Aggregate write-ins for underwriting dedUCHONS............cccviieiciriieieceee e 44,487,068 | ............. 177,459,733
6. Total underwriting deductions (LINES 2 throUGN 5).........ccvueieiiieieiieeeeese et 57,723,291 | ... 233,446,146
7. Netincome Of ProteCIEA CEIIS........cuuriuieierieiecireire ettt ettt ess et ss st ssessssssnssensensnnes | snssssssnsesssssssnssssnssnssnsd | connrsnsssessessssnssnssnsses0 | wonmessesssssnssssssssssssnennes 0
8. Net underwriting gain (loss) (Line 1 MinuS LiN€ 6 + LINE 7)......c.covrererrrneenrireieineineineiesineiseieessesnesseesssssssssssssessesens | csssnsneenene 1 1,878,833 | v 31,250,844 | ............. 121,473,320
INVESTMENT INCOME
9. Netinvestment iNCOME €AMEQ..........c.ccoeiveieiiereieie et ssssessssssesessssessesssssssssessssssesessnsens | svenvesenneenens T TTT,962 | i, 26,918,119 46,382,935
10. Net realized capital gains (losses) less capital gains tax of $.....3,488,252...........ccccovervvierrvinnerinseensersesssssssenssensons | cossireeernennn 13,122,474 | covoiiiinnn, (1,944,851) 5,136,289
11. Netinvestment gain (10SS) (LINES 9 + 10).....c.vrrinrrriinereireirescineiressieesneiseieesssssesssssssesssesssssesssssssssssssssessssssessessns | sonssnesneeneess 28,300,430 | oviivnrenen. 24,973,268 | ....ccovvvnenne 51,519,224
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.......... 0] T
13. Finance and service charges not included in PrEMIUMS...........cocvicviiiceiee et nnrees
14. Aggregate write-ins for MiSCEllAaNEOUS INCOME..........cucvueviviecieee ettt veen
15. Total other income (LINES 12 thIOUGN 14).........vueviieiececeeee ettt baen
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

17.
18.

19.
20.

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

33.

34
35.
36.
37.
38.
39.

foreign INCOME taXes (LINES 8 + 11 + 15) .. ..ottt eaene
Dividends t0 POIICYNOIABLS..........ccueiiciecics ettt bbb bbb bbbttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 18 MINUS LINE 17)........cccuiiieiiiccieeeeee ettt bbb
Federal and forgign inCOME taXES INCUIMEM............cccueiicieiicieeeee ettt bbbttt
Net income (Line 18 minUS LiNg 19) (10 LINE 22)........ovvevirrierieiictese sttt ses s ses st sensenen

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PriOr YEAN........c.cvvevereireeereisereses st saes s sanen
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)........ccveverereenieiiesiee st
Change in Net defermed INCOME taX.........ccviveieicrieieie ettt sttt ettt es st en st ssneenas
Change in NONAAMILEA ASSELS...........ccviuereicriese ettt bbb sa st s
Change in provision for reinsurance
Change iN SUIPIUS NOES........cuivieiieiicteteieee ettt bbbt bbbt bbb b st bbb s et b et s snaens
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSErmed t0 SUIPIUS........cvrvicvieicteeeei ettt ettt s ettt st en st ssses st sseenas
Surplus adjustments:

33.1 Paid in
33.2 Transferred to capital (Stock Dividend).. .
33.3 Transferred from CaPItal...........ccceiiiieiieicee e
Net remittances from or (to) Home Office....
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 pluS 38)........cccuuvvverirrrereiieieseeeesie s

56,224,112 | oo 172,992,544
14,761,839 | ..ocoovecrennnd 60,852,192
................ 41,462,273 | ..............112,140,352

50,003,900

............. (110,132,448)

358,852,963

.............. 198,716,615

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page..
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).

1401.
1402.
1403.
1498.
1499.

New Jersey BEIP Credit..........ccccoovevcrieicireiseieiennen,

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

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page .
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)........ciuiuiieiieiiiiete ittt sttt sneenaas
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Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..ottt stesssnaes | sessassessssnaas 84,681,492 | ....ccovvvee. 79,711,688 | ..oocvvven 333,557,192
2. NetinVeStMENt INCOME. ..ottt | creesissieseeas 14,933,603 | ....ccvvvenene 29,175,069 50,070,732
3. MisCellaneous INCOME. ..o | s 115,000 | 0 | .. 0
4. Total (LINES 1 trOUGN 3)......vieieveeeeeetcees ettt sssss s ssesssssssessssssessssssssssssessssssessnssnns | sovensserennnsns 99,032,095 | 1voiec..n. 108,886,757 | oo 383,627,924
5. Benefit and 0SS related PAYMENES...........c.ovuieeiceiicieccete ettt st s e senes | saessesassnsenes 20,912,529 | ..ccovevee. 17,678,903 | ................. 61,144,956
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS............covueveerierierrereierieiees | e [0 T 0 [ o 0
7. Commissions, expenses paid and aggregate write-ins for dedUctions.............ccceveieiiinieeeneeee s | cerneessesssenns 17,622,869 | ...ccovvvveee 16,530,003 | ...coevvereenn 50,190,172
8. Dividends paid t0 POICYNOIAETS. .......ccevuiuiiiricsieeretre sttt sssenssssnss | shessessssnssessessntessesnsnes [0 {1 R 0
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gaiNS (I0SSES)......ererrrrrrrerrernrennes | errersersssssessessssssssessens ()] ()] I 54,220,410
10 Total (LINES 5 thrOUGN 9)...coucevuevireeiuriseeesereseeseseessesssesesesss st st ss sttt ess st ssstssnssnnns | aessssesssessnns 38,535,397 | .ovvvrerrinns 34,208,905 | ....ccovevenn. 165,555,537
11. Net cash from operations (Line 4 MiNUS LINE 10)........cccuiurieiiiiiiieiesese et sessesssssssssessessssenses | ssessessesissnes 61,096,698 | ................. 74,677,852 | covevrenne 218,072,386
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,0 BONAS..evuerreeeaereeeseeeseees sttt nnnns | nertsenesnned 684,497,082 | ....coevvevnn 414,493,326 | ........... 1,431,326,333
12,2 SHOCKS. .veuverueise ettt bbbt | st (U (V1 R 91,892,774
12,3 MOMGAGE I0BNS.......cviieveeiriicieie sttt bttt st s bt snss | ansessnsentessessntensensesansns [0 {1 RN 0
12,4 REAIESIALE. ...ttt e | Seetesseenaennenaees 812,770 | oo {1 I 962,692
12.5  Other INVESIE @SSELS........uuvvrereriririiseiiii bbbttt | ehbentent st st st entsentas (0 (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.oiurririirrinrinirrerireiies | et (0 O (01 15,966
12.7  MISCEIIANEOUS PrOCEEMAS. .......vvvrrvrieisciiieiseteissie ettt bbbttt ess s s sentensenas | ebsstessesssnes 11,965,425 | oo {1 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..o ssesssssssssessssssssssssessessssssssssssessenss | sesssssessseses 697,275,277 | ..o 414,493,326 | ............ 1,524,197,765
13.  Cost of investments acquired (long-term only):
1300 BONAS. oottt | eeetsneeeneed 678,569,200 | .....oovvevve 475,680,372 | .cconnv.. 1,467,015,417
3.2 SHOCKS. . voueverurirrtse ettt bRt | ees ettt (U N (V1 R 76,504,381
13.3 Mortgage loans.
134 REAIESIAE. ...
13.5  Other INVESIE @SSELS.........vurririiriii bbbttt | ehbsestent st st ententantes (0 O (0 0
13.6  MiSCElANEOUS APPIICALIONS. .......c..cvuivieieciiiiieicisiete ettt bbbt en s ssssessenns | antesssssstessessssessessensnaans (L] 1,267,711 | o 0
13.7 Total investments acquired (LINES 13.110 13.6)........vuuurrurrririrneriririseriiesriseesessiesssesssesesssesssessssesssessens | ssssssessss 679,987,146 | ....c.ccoouuc 476,948,083 | ........... 1,544,554,082
14, Netincrease or (decrease) in contract 10ans and PremMiUM NOLES...........cverreririnirernrieinsssseeee s ssssssessssens | sssesessesssssssessessssseses [0 {1 R 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14).........ovrrrinierrrninrinrirsinsneieessssseeesssessssssssnens | seseesssssseeens 17,288,131 | oo (62,454,757 | .ovvvreernn (20,356,317)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUPIUS, 18SS trEASUIY STOCK..........cvevrricieiesieie sttt s e stenssssens | fensssssessessssssessesssssnsan (0 (0] I (225,000,000)
16.3 BOITOWEA fUNGAS.......ouverrirririiieie ittt | ertestent st st st enteentes (0 (0 0
16.4 Net deposits on deposit-type contracts and other insurance abilitiEs. ..o | e (0 O 0 [ o 0
16.5 Dividends t0 StOCKNOIAETS...........c..viiiiiic bbbttt | ehbesbesb st bbb sseas LV IR (01 R 0
16.6  Other cash provided (BPPHEA).........c..rrrerrermrrirriiierieeieriieesiesi sttt sennaes | fenssssssssseons 2,190,543 | ..oovvviriris 1,117,878 | oo, (11,042,113)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | .ccccocovrenenee 2,190,543 | ..o 1,117,878 | v (236,042,113)
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 Ling 17).......ccccovrvvvvens | correrveenneneens 80,575,372 | covvvrrrene 13,340,973 | oo (38,326,044)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YN ....cuvuvireirirriiserieeisst sttt | eessensssennes 14,625,021 | oo 52,951,065 | ..coovvrerernnns 52,951,065
19.2 End of period (LINe 18 PlUS LINE 19.1)........veuurrirreirrriererieeiresiesesesssssessesssseessessssesssssssssesesssessssessessssnssens | covesseessaneees 95,200,392 | ...vvorrrrnnn 66,292,038 | .....c.ccoovnee. 14,625,021
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in contingency reserve (43,287,870) ...(44,487,088) | .............. (177,494,425)
20.0002  Change in premium refund reserve (45,227) | .... .(114,423) 193,977
20.0003  Change in deferred Ceding COMMISSION.........c..cvuuiviereriererissisiesiessesise s sssssse st ess s sses s ssssss e ssesssssssssessans | sessessssssessessanes 731,832 (581,310) | ..vvvvrrrrenns (3,374,634)
20.0004  Change in escheatable and Stale ChECKS...........ccuirucieirrieesiesee et sstessessssens | sessesssssssssssessns (UAIEK) | (7,319) (28,622)
20.0005 Change in investment in AMIS (1,911,868) (6,024,152)
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Statement for March 31, 2020 of the 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 2019
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 22,848,037 |$ 112,140,352
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
Change in Contingency Reserve | 58 4 | 5 s (43,287,870)[$ (177,459,733)
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0]$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 66,135,907 |$ 289,600,085
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 214,515,505 |$ 198,716,615
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | B 0s 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0]$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 214,515,505 |$ 198,716,615

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”,"5GI", “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. 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 c)
an expectation of repayment of interest and principal exists. Bonds and LBaSS that have not been filed and have not received a designation in over a
year, from the NAIC IAQ, 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. 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 internal
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 Corrections of Errors
Not Applicable

Note 3 — Business Combinations and Goodwill
Not Applicable

Note 4 - Discontinued Operations
Not Applicable

Note 5 — Investments

D.

Loan-Backed Securities
(1) 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

(3) Recognized OTTI securities
Not Applicable
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Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4)

All impaired 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 $ 12,165,976
2. 12 Months or Longer $ 2,032,556
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 176,936,179
2. 12 Months or Longer $ 13,453,824

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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not Applicable

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
Not Applicable

H. 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

M. Working Capital Finance Investments

(2)

(3)

Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
Not Applicable

Any Events of Default or Working Capital Finance Investments
Not Applicable

N. 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
D. Amounts Due From or To Related Parties
At March 31, 2020, the Company reported a receivable of $7,390,676 and a payable of ($26,221,533) from/to affiliated companies. Details of the balances

are:

United Guaranty Residential Insurance Company $7,374,529; United Guaranty Residential Insurance Company of North Carolina $16,147; Arch

Mortgage Guaranty Company ($22,645); Arch U.S. Ml Services, Inc. ($25,388,178); United Guaranty Services, Inc. ($810,710)

At December 31, 2019, the Company reported a receivable of $6,150,898 and a payable of ($22,266,963) from/to affiliated companies. Details of the
balances are:

United Guaranty Residential Insurance Company $6,142,695; United Guaranty Residential Insurance Company of North Carolina $8,203; Arch

Mortgage Guaranty Company ($26,800); Arch U.S. MI Holdings, Inc. ($211,884); Arch U.S. Ml Services, Inc. ($21,607,707); Arch Investment Management,

LLC

($92,900); United Guaranty Services, Inc. ($327,672)

Intercompany balances are settled monthly.

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements
Not Applicable
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NOTES TO FINANCIAL STATEMENTS

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, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
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 $ 37,277,874 |$ 0 |$ 0% 0|$ 37,277,874

Special Revenue Bonds $ 0($ 1256432 |$ 0 ($ 0($ 1,256,432

Industrial & Miscellaneous Bonds $ 0 |$ 103,723,687 |$ 0% 0 |$ 103,723,687

SVO Identified Funds $ 6715170 |$ 18,887,700 |$ 0$ 0|$ 25602870

Total $ 43,993,044 |$ 123,867,819 |$ 0% 0 |$ 167,860,863
Liabilities at Fair Value

08 0 $ 0 $ 0 0

Total $ 013 0 |$ 013 0% 0

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
At March 31, 2020, 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 March 31, 2020.

(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.

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 for Derivative Assets and Liabilities
Not Applicable

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

Q06.2



Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 $1,828,219,568 |$1,810,629,287 |$ 220,261,532 |$1,607,958,037 |§ 01$ 0% 0
Cash, Cash equivalent and
short-term investments $ 95,200,392 |$ 95,200,392 |$ 93,491,548 |$ 1,708,844 |$ 0% 0 |$ 0

Not Practicable to Estimate Fair Value
Not Applicable

NAV Practical Expedient Investments
Not Applicable

Note 21 - Other Items

A

Unusual or Infrequent ltems

In the first quarter of 2020, the COVID-19 pandemic and its economic fallout has warranted additional consideration and evaluation. There has been a
sudden decline in economic activity in a number of industries along with a decline in stock prices, rising unemployment and overall market disruption. In
response, government stimulus measures have been adopted and are in the process of being operationalized. With this in mind however, the current and
future impact to the mortgage industry, and as a byproduct the mortgage guaranty sector, is expected to have a negative financial impact, the totality of
which is unknown at this time.

More specifically, unpaid losses and loss adjustment expenses are recognized based on a notice of default (or 2nd missed payment), which gives rise to a
claim and is considered the loss incurred date. Although the Company did not experience a significant increase in default activity during the first quarter of
2020 relative to the prior year, elevated delinquencies are anticipated as borrowers fail to make timely payments on their mortgages as a result of entering
into mortgage forbearance programs offered by the GSEs, which allow borrowers to defer mortgage payments. As a result, elevated incurred losses are
anticipated in subsequent periods as the economic effects associated with this pandemic continue to mature. The extent to which COVID-19 impacts the
Company's results of operations, financial condition and/or liquidity will depend on numerous evolving factors, primary of which is the relief options the GSE's
make available to borrowers. Given the daily evolution of the COVID-19 outbreak and the response to curb its spread, currently the Company is not able to
estimate the effects of the COVID-19 outbreak on its results of operations, financial condition and/or liquidity.

Note 22 - Events Subsequent
Subsequent events have been considered through May 14, 2020 for these statutory financial statements which are to be issued on May 14, 2020. There were no
events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

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 increased by $2.4 million and decreased by $13.3 million for
the three months ended March 31, 2020 and 2019, 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.

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
No significant changes

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

Note 34 - Subscriber Savings Accounts
Not Applicable
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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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7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
reporting entity?

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

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

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

Yes[ ] No[X]
Yes[ ] No[ ]
Yes[ ] No[X]
Yes[X] No[ ]
Yes[X] No[ ]

Companies added are Barbican Intermediaries Group Limited and Barbican Capital Holdings Limited, which are UK companies acquired November 29, 2019 and are dormant entities.

These companies were omitted from the 2019 Annual Statement. United Guaranty Partners was dissolved on March 18, 2020. Barbican Protect Limited was sold on February 28, 2020.
Arch Re Accident & Healther ApS has changed its name to Arch Re Underwriting ApS. Financial American Life Insurance Company has changed its name to Arch Life Insurance Company

of America. Arch UK Holdings Limited owns 98.03% of Blue Sky Partners Limited.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 947484
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.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015
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
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
By what department or departments?
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[ ] NA[ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[ ]
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]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
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 0CC FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]
(@) 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:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

Qo7



Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

9.3 Have
9.31 Ifthe

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
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 34,349,033 30,712,131
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) $ 34,349,033 $ 30,712,131
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]

171

17.2

17.3
174

17.5

17.6

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 interally 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 invested assets? Yes[ ] No[X]

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 invested assets? Yes[ ] No[X]

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 I 4 I 5 |
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
129060 Arch Investment Management, LLC SEC DS

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19. 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.  Issuer or obligor is current on all contracted interest and principal payments.
c.  The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

20. 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?

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

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

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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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[ ] No[X]
If yes, give full and complete information thereto:
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
Maximum 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

Total XXX XXX 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[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE
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Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 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.......cccoevenrrerrinnenes AL |..... Lo | e 2237574 | oo 1,710,326 812,230 394,139
2. Aaska... AK .. L. 856,749 ...196,517 ...923,705 848,896
3. ANZONa.....ne AZ ... L. 5,914,459 5,351,578 2,435,296 1,752,336
4. ArKanSas........cooorrrrerninrennens AR ... I T 1,176,936 | oo 985,610 392,443 | oo 425,419
5. California... LCA| ... Lo .. 15,148,436 .12,022,030 6,643,979 | ... .4,691,867
6. Colorado.......ccoceveureereueinennns CO|....... Lo | e 4,367,880 | .ovrerrrirne 4,148,802 1,126,614 | oo 815,493
7. CoNNECHCUL......corverrerrirrinaes CT .. Lo | e 2,139,537 | oo 1,663,173 1125113 | e 1,173,188
8. Delaware.......ccoorevvvrninirinene DE|...... Lo | e 634,258 | ..o 570,444 | ..o (O TR (U1 IR 241,021 | s 229,837
9. District of Columbia................ DC|...... Lo | e 669,659 | .o 670,588 | ..o (O (0] I 224,962 | .oeoveereieins 52,679
10, Florida......cocueereeneenereinineines FL|..oe Lo | o 13,296,110 | .oovvvvvrnne 11,342,924 | ..o 284,029 | .o 109,253 | .o 8,090,947 | ..o 6,540,848
11, GEOIGia....eeeerereeierieiieeins GA| ... Lo | e 8,174,428 | ....ccovvvne. 5,890,013 | woooviviriis 214,605 | ..o 139,403 | .o 2,896,100 | ...ocoovrveenee. 2,240,580
12, Hawaii....coovercreinrcccne HI....... Lo | e 591,830 | .o ATA9TT | o, (0 AN (V1 IR 487,694 | .o 380,486
13, 1dah0..ccceeer s ([0 — I T 2,124,819 | oo 1,895,564 |....ovvvverririreinn 2443 | oo (0] I 239,448 | ..o 358,253
14, HNOIS ... L. Lo | e 6,564,825 | ...cocovrernne 5,243,888 | ..o 224683 | ..o 177,936 | oo 3,407,452 | oo 1,877,180
15, Indiana......cccovevenrvniinecnceenn N | L. 5,288,157 4,100,654 1,438,121 1,154,943
16, 1OWA..cooirereerernrcreen A | L. ...2,652,127 2,010,887 1,051,766 | ... .1,030,473
17. Kansas.....ccvvvrcnrnnreennn KS | i L. 2,433,882 2,115,524 | oo 119,603 | 000 90,665 | e 962,051 | oo 979,708
18.  Kentucky.....oocovvveereerniniineinn. KY |...... Lo | e 1,793,564 | ..coovrnee 1,509,415 | ..o 18,902 |l 11,795 | 614,044 | oo 326,246
19, LouiSiana........coevveereueereernennee LA|...... Lo | e 1,672,148 | oo 1,278,537 1,010,563 | oo 636,398
20.  Maine.....ccoocrervineinereinnee ME|....... Lo | e 737,200 | oo 610,810 | ..o | i 17,483 | e 173,812 | e 290,550
21, Maryland........cccoovvincrvinnin. MD |....... Lo | e 5,449,447 | oo 4,960,417 | coooveeerrens 35,3671 | oo 41,658 | .o 2,016,428 | ....covvvveenee. 1,083,823
22.  Massachusetts...........ccocneenn. MA | ...... N T 7,233,903 | oo 6,756,312 | oo (101 R 197,827 | o 2,252,335 | oo 2,352,495
23, Michigan......ccooumnivnrninenens MI|....... Lo | e 6,262,194 | ..o 4,910,559 | ..o 171,202 | oo BIATT | e 2,914,920 | oo 1,944,399
24, Minnesota.......cocovuneerererinnnn. MN|....... Lo | e 6,876,407 | .oovvvvrnne 5,386,110 | oo 205,824 |..covvirireinine 94,042 | oo 2,047,409 | oo 1,742,805
25, MiSSISSIPPI.....overerrrireriririrenee MS ... Lo | e 570,196 | .ooovverrerriirns 439,682 | ..o (O A (U1 IR 298,544 | ..o 220,592
26, MiSSOUN.....corerreererrerirrieneenes MO[....... NS T 3,707,997 | oo 3,246,365 | ..o 34,186 | .o 20,812 | oo 1,074,874 | oo 859,911
27.  Montana.... MT....... TR I 286,527 CALTTT | 0 [0 [ .38,695
28.  Nebraska........coocorerrrnieneinenns NE |...... L. 1,585,662 179,912 | e [0 | s 412,432
29. Nevada........oooevvnernercennns NV |...... Lo | e 1,676,877 | oo 1,218,685 | oo (B,475) | e 168,376 | 793,369 | oo 470,988
30. New Hampshire.........ccovvuunee NH....... Lo | e 1,535,887 | cvovveereenne 1,316,707 | .ovevrrrereennenn38,792 | i 63,965 | i 302,355 | v 108,249
31, New Jersey.....cooovneneernrenenn. NJ | Lo | e 5,187,135 | v 4,511,095 | oo 173,408 | .o 60,607 | .overrrrrienene 2,187,423 | oo 1,462,360
32, New MeXiCo.......coeuerrrrrrirrnenns NM{...... Lo | e 1,075,083 | ..o 909,775 | oo (0 R (01 IR 394,711 | oo 544,412
33, New YOrK.....ooooovvveereereriniiene NY |....... Lo | e 4,454 876 | oo 3,920,841 | ..o 61,142 | o 207,970 | oo 2,678,613 | oo 2,413,311
34.  North Carolina........ccceuvrurrenne NC |....... Lo | e 6,940,937 | v 5,757,094 | ..o 79,613 | 57,789 | o 2,090,338 | oo 1,994,314
35.  North Dakota........cccevrerrurrenne ND |...... Lo | e 264,108 | oo 204,319 | oo (0 [ 7,801 | oo 113,827 | oo 111,055
36.  ORI0...ccireee OH|...... Lo | s 5,389,515 | ooviveiins 4,601,177 | e 106,603 | ..o 176,460 | ..oovoveerenee 2,214,327 | oo 2,163,368
37.  Oklahoma........c.cocneurcveninennes OK ... L. 1,830,643 1,376,615 | .oovriieneenn 2,679 [0 | s 749,303 | oo 652,435
38.  Oregon...... OR]...... L. ..3,697,773 3,556,709 1,344,277 .1,013,167
39.  Pennsylvania.......c.coccovnrunnenne PA|...... L. 4,670,248 4,110,719 1,716,464 2,274,086
40. Rhode Island...........cccoverienrenee RI....... Lo | e 1,232,097 | oo 1,034,366 |...coovrrererennen89,088 | oo (697) | 478,428 | .o 320,610
41.  South Carolina........cccccevvennc. SC|....... Lo | e 4,208,300 | ..overcririinne 3,471,622 1,218,986 | .oovovveieenne 1,151,120
42.  South Dakota.........ccceeevvvnnn. SD ... Lo | e 704,087 | .o 551,190 | o0 | el 17,871 | e 102,126 | oo 115,468
43, Tennessee......comreerneeneen. TN |....... I T 5,536,026 | ..ocoverrrenns 4,660,380 | .ovrverreineern(5,624) | o 84,878 | ST A 1,114,723
44, TeXAS.oieeeeeereeeereereeeneeseieenns TX| e Lo | v 15,434,130 | oo 12,051,786 5,084,060 | ...ccoovrerrnnn 3,099,130
45, Utah...coooecces UT]...... Lo | e 3,521,873 | oo 3,439,813 | o0 84,332 | 882,600 | ..o 850,065
46, Vermont.........cocovvvirerrcrninnns VT ....... Lo | e 543,462 | .ovivirieeenn72,395 | 0 | 0 | 174,430 | oo 192,655
47, Virginia....oeveeeereerseeenenseseinnens VA ... Lo | e 6,127,791 1,763,963 | .ovvvvrrrrenne 1,446,454
48.  Washington..........cccccoveniuneenne WA | ... Lo | e 5,959,256 | .ooverrereennd 612,012 | e (834) | 193 | 889,878 | oo 1,081,699
49.  West Virginia.........cocevervreneenee WV ....... L. 138,852
50.  WISCONSIN.....c.cvvvveirririririnene Wi ....... L. 2,663,450
51, Wyoming.....ccooovvererreerrirerennns WY |....... Lo | vriierernnenennn223,052 | i 170,160 |0 |0 | 29,918 | 56,177
52.  American Samoa.........c.......... AS | ... TR [0 (0 (0 [0 (0 0
53, GUAM...coiiriiereeries GU|....... IO N [0 (01 R (0 [0 (01 0
54.  Puerto RiCO......c.cocnevririnininnes PR|..... Lo [ 17,878 | 12,379 | oo (0 R (01 63,403 | .o 110,511
55.  US Virgin Islands............ccccc..... VI Neco | e L0 O (01 N (0 R [0 O (01 N 0
56. Northern Mariana Islands......MP | ....... TR TR [0 T (01 O (0 R [0 O (01 O 0
57.  Canada........cccouemmirniinniinns CAN|....... Neco | e [0 TR (01 RN (0 RN [0 OO (0 RN 0
58.  Aggregate Other Alien............ (O I &0 GO [ {01 {01 P O {01 [ 0
59.  Totals....covrrrerreerces XXX | e 197,384,573 | ... 165,050,575 | ..covvvrerenes 3,885,594 | ....ccoevennn. 2,635,932 | oo 73,397,768 | ......cceo..... 60,421,351
DETAILS OF WRITE-INS
58001 oot 0,00 G O (O [0 (0 (0 [0 0
58002. ..o XXX | s (O [0 (0 O (0 [0 0
58003. XXX [ e (O [0 (0 R (0 [0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coveieiierieeiieiennd 0 | e 0 [ 0 [ e 0 | oo 0 [ oo 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ XXX ] e {01 0 e 0 [ 0 s {01 R 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiGiled RRGS.........vvrvoooverrresssesseeesessssssseersessns 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer...................... 0
(other than their state of domicile - Se€ DSLI)........ccccoverveeiereenrenrininiireinies 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 dOMICIIE..........cccevviririiriie e 0
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Arch Capital Group Ltd.
(a Bermuda company)

98-0374481

Arch Risk Transfer
Services Ltd.

(a Bermuda company)
98-0389546

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

Re Holdings
Limited
(a Bermuda company)
98-0389551

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

110

i 1
Arch Global Services
(Philippines) Inc.
(a Philippines.
corporation)
98-1031826

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

Foomate 3

T

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

Arch Global Services
Holdings Ltd.

(a Bermuda company)
98-1271381

Arch
Services Inc.

(a Delaware corporation)
27-0687834

Arch Underwriting
Lloyd's Ltd

(a UK company)
98-0705201

Arch Underwriting at
Lioyd's (Australia) Pty
d

Lt
(an Australia company)
98-1006574
426746

Axiom Underwriting
Agency Limited
(a UK company)

Arch Underwriting
Agency (Australia) Pty.
Ltd.

td.
(an Australia company)

247340

Arch Capital Holdings Ltd.
(a Bermuda company)

98-0399846

Foomae 3

Arch Financial Holdings
ted

(an Ireland company)

98-0616488

Foomore 1

Arch Capital Group (U.S.)
Inc.

(a Delaware corporation)

06-1424716

Foomotes 182

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

Foomores 4.6 11

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

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

98-1364912

Arch Re Underwriting ApS
(a Denmark company)
98-0585481

Barbican Group Holdings
imited
(a Guernsey company)

Arch Syndicate

Investments Ltd

(a UK company)
98-0652764

Arch Investment Holdings
ILtd.

(a Bermuda company)
98-0705596

]

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

(a Bermuda company)

Arch Investment Holdings
II Ltd.

Arch Investment Holdings
III Ltd.

(a Bermuda company)

Arch
Property Holdings Ltd.

(a Bermuda company)
98-1350243

Thomas Underwriting
Agency Ltd
(a UK company)

" Arch Reinsurance
Idlemear Holdings

imitec
(a UK company)

Company
(a Delaware corporation)
06-1430254.
10348

Salt Insurance Services

(a UK company)

Arch Insurance Group
nc.

(a Delaware corporation)

43-0971887

T
Arch U.S. MI Holdings
Inc.

(a Delaware corporation)
46-1950584

Arch Life Insurance
Company of America
(a Kansas company)
37-0857191
71455

Foamaie &

Arch Mortgage Funding,
nc.

(a Delaware corporation)
32-0539299

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

Arch Underwriters Inc.

47-5374395

(a Delaware corporation)

First American Service
Corporation

(a Missouri corporation)
43-1053031

Arch Mortgage Guaranty
Company
(a Wisconsin company)
39-1080973
18732

Arch Insurance Company
(a Missouri corporation)

43-0990710
11150

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

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

Arch Insurance Canada
Ltd.

(a Canada company)
98-1089562
ca042

Arch Specialty Insurance

(a Missouri corporation)
36-2545393
21199

McNeil & Company, Inc.
(a New York company)
4 16-1364134

Penflex Actual
Services LLC

(a New York company)
84-3725636

Agency Inc.
(a Missouri corporation)
43-0990709

(a Delaware corporation)
45-5366880

Agency LLC
(a Delaware limited
L liability company)
27-0800002

Arch Specialty Insurance

Arch Mortgage Insurance

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

Arch Financial Holdings
B.V.

(a Netherlands company)
98-0616493

Foomoie2

Alwyn Insurance Arch Insurance (UK)

Company Limited Limited
(a Gibraltar company) (a UK company)
98-1244441 98-0413940
AA-1120053

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

mpany

(a Wisconsin company)
36-3105660

40266

Arch Insurance (EU) Arch Underwriters Europe

Designated Activity Limited
(an Ireland company)
(an Ireland company) 98-1243732

98-1024362

Arch U.S. MI Services
Inc

(a Delaware corporation)
46-1950257

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

Prévalois SAS
(a France company)

Arch Insurance Solutions
Inc.

Arch Mortgage Assurance
Company
(a Wisconsin company)
95-2621453
29114

Arch Capital Finance LLC
(a Delaware limited
liability company)

Foomo 6

Arch Underwriting

United Guaranty
Services, I
(a North Carolina
company) =
56-1273575

Construction Risk

16667

United Guaranty
Residential Insurance
Company of North
Carolina
(a North Carolina
company)
56-0789396

(a Minnesota limited
liability company)
27-1013974

Corporation
(a Missouri

First Shield Ses

United Guaranty
Residential Insurance
Company

(a North Carolina mml

40525

United Guaranty Credit
Insurance Company
(a North Carolina
company)
56-1307714

83-4516586

United Guaranty
Commercial Insurance
Company of North

Carolina HH company)
(a North Carolina 27-0550064
company) 13694

Arch Structured Mortgage
Insurance Company
(a North Carolina

i
38-4119847

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

t Shield Consumer
Service Corporation of
orida
{H  (a Missouri corporation)
37-1944730

Ventus Risk Management,
Inc.

(a Delaware corporation)
47-5537185

16659

Notes:

Nostrum Care

Foamoied

(a France company)

Foomore 11

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

Arch Mortgage Risk
Transfer PCC Inc.
(a District of Columbia
protected cell cap!
insurer)
47-4121100

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

insurer)
82-3878331

Lake Shore IC, Inc.

(a District of Columbia

protected cell captive
insurer)

Arch Financial Holdings

Australia Pty Ltd

(an Australia company)
98-1305287

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

Arch MI Asia Limited
(a Hong Kong company)

98-1424244

Gulf Reinsurance Limit
(a Dubai International
Financial Centre
company)

98-1365176

Barbican Reinsurance

Clare Management
Company Limited
(a Guernsey company)

Barbican Specialty
Reinsurance Company
imited
(a Guernsey company)

Company Limited
(a Guernsey company)

Barbican Holdings (UK)
Limited
(a UK company)

Foomoes 369

Castel Underwriting
Agencies Limited
(a UK company)

Foomote 9 210

Castel Underwriting

(a Netherlands company)

Barbican Corporate
Member Limited
(UK company)

Barbican Managing
Agency Limited
(a UK company)

Barbican Underwriting
imited

(a UK company)

Services (Bermuda)
imited

Barbican Management

(a Bermuda company)

Barbican Hol

ings (US)

nc.
(a Delaware corporation)
82-1882589

Barbican E&S Insurance
Managers Inc

(a Delaware corporation)
82-2146345

Barbican Management
Services (US) Inc.
(a Delaware corporation)
82-2133181

Seacurus Limited
(a UK company)

Barbican Capital Holdings

mited

(a UK company)

Barbican Intermediaries
roup Limited
(a UK company)

98-0705598 98-1244244
Foanaes
Arch Holdings Arch Reinsurance Ltd. Arch Investment
IV Ltd. Escritorio De Holdings (Cyprus) Ltd
(a Bermuda company) Representacao No Brasil (a Cyprus company)
98-0705593 Ltda, 98-1365097

(a Brazil company)
98-1245248

Foomaie 3

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

Arch Underwriters (Gulf)
Limited

98-1426905

Arch UK Holdings Limited

(a UK company)
98-1490970

Foomate 7

Limited

Foomaa 7

Archipelago Risk Services
imites
(a UK company)

Arch Credit Risk Services
(Bermuda) Ltd.
L (aBermuda company)

Blue Sky Partners Lil
(a UK company)

Obelisk Underwriting

(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 company are not shown on this chart. Footnote 1: Arch Financial Holdings Europe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc. Footnote 2: Arch
Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc.

Footnote 3: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch

Ltd. Escritorio De

No Brasil Ltda. Footnote 4: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.

Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling interest is held by a third party investor. Footnote 6: Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC.
Footnote 7: Arch UK Holdings Limited owns 75% of Blue Sky Partners Limited.
Footnote 8: Barbican Holdings (UK) Limited owns 10 more corporate member companies which are presented here under one heading.
Footnote 9: Barbican Holdings (UK) Limited owns 85% of Castel Underwriting Agencies Limited.

Footnote 1

Footnote 11: Arch Financial Holdings Europe Il Limited owns 75% of Nostrum Care.
Key: For each entity, the company name (jurisdiction), FEIN # (where applicable) and NAIC # (or equivalent number if applicable) are listed.

astel Underwriting Agencies Limited owns 60% of Medical & Commercial International Limited and has an interest of over 60% in various UK partnerships.

Benely Properties Limited
(a Cyprus company)

Arcozil Properties Limited
(a Cyprus company)

Varony Properties

(a Cyprus company)

Galozy Properties Limited
(a Cyprus company)

Primantela Properties
Limited

(a Cyprus company)

Coramono Properties

(a Cyprus company)
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURERMEMBERS OF A HOLDING COMPANY GROUP

PART | - ORGANIZATIONAL CHART

Arch Investment Holdings 11

Arch Capital Holdings Ltd.

(a Bermuda company | (a Bermuda company)

Fortress MSR Opportunities | Pinebridge Structured Pinebridge Structured CEMOF-A Co-Investment | [ CEMOF-A AIV Co-Investors,
Fund 18 L.P. L. Lp

‘Arch Underwriting Agency

Arch Investment Holdings

(a UK company) (a Bermuda company)

Arch Underwriting at Lioyd's| [ Arch Investment Holdings I
(a Bermuda company)

“Axiom Underwriting Agency
Limited

Special Credit Opportunities| [ Melody Capital Partners
P, Ser s

Camtar arthers Offshore 1-|| Canta, bathers Offshere 11 Foreoors P oo, ook P
Cayman A LP. A LP. ayman Cayman (a UK company) Cayman Cayman
o6 1065634 081036355 o5 1068328 05547357 o8- 1075880 o8 1140757
itici® o8 1756511
T S— S T w0 T oo B
Caryie Eneroy Mezzanine | [ CEMOF 1A Ofshore e noldings irea | [ SBeGR! Cresit Opportuniics
Opportunities Fund I1-A, L.P.| Investors, L.P. 1di ar Holding Lv ted (Parallel) 11, L.P. - Series
Cayman oy
98-1221800 98-1221468 166555408 98-1078889
99.00% 100.00% 100.00% 99.87% Arch UK Holdings Limited
United Kingdom
Cortyle Energy Mezzanine R Thomas Undervring
Soe ey irermanns || cemor-a ivestors 1, e agency Lt
‘Cayman Eayman (2 UK company)
36-4684744 02391095 100.00%
Obersi Underartn
75 To000% Blue Sky Partners Limited sepuriting
United Kingdom United Kingdom
Cemor-A Investors 11, Lp ot insgance Services
Derawars .
90-0910035 United Kingdom 98.03% 100.00%
T 00w
Aveh Rermsurance Company Areh Specilty nsurance Arch Rermsurance Lia
(2 Detaware corporation) (o Miss T ation) (a Bermua company)
06-1430254 L8 98-0493884
.
Capital Protection Insurance| Star America Infrastructure ADM Galleus Fund II Carlyle Asia Structured Emerging Beachfront Land BlackRock Asia Property Europe Property Fund IV Arch Financial Holdings
SENIICES, LLc DFu.nd, LP Convex ";‘3 Fund Ltd. Limited Credit QDDAD"“;'UES Fund- Club Investment L.P. Fund IV S.A SICAV-SIF Feeder S.A SICAV-SIF Europe II Limited Watford Holdings Ltd. Premia Holdings Ltd.
elaware elaware -ayman Cayman 3 Luxembous Luxembours Ireland
22-3501803 45-1541916 98-10330244 4 id ° ivirii
s 1500356
49.00% 355% 65.34% 46.70% 55.01% 39.60% 18.90% 13.22% 100.00% 11.00% 23.00%
R——— orarcy Capial Parimers | [ TS Prncioal Srateaies — | [ Termeton Strategic
Costle reek Copia Henareh Capital P ek STategt Cmemeron Strategre Prévalols SAS Nostrum care Wattord Re txa Premia Reimsarance Lt remis Holdings Inc
Delaware Delaware Solutions Offshore, L.P. Asia (Cayman), L.P. France Bermuda Delaware
90-1000837 98-1148405 man
o8 1135524 9811056757
Zasen Teaa% S ‘s 5.00% T500% T06.00% T 00.00% T06.00%
akres Loan Fund 2 WtfordHoldngs (UG) | [Watord nsurance Compan v vt 10 e Sotatoms
K i it irape Uit o L L
Sayman Cayman. United Kingdom Gibraltar er Delawa
1084 98-0549369
1469% oz 100.00% 106.00% 160.00% 100.00%
Watford Holdings (U.5.) Tnc
Deiaware
7 as33503
Watford Services Inc
Deiaware
Note: 47-4444135

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

such investment entity has no operations other than to hold an investment. Each Arch entity is in a "dotted line” box with entities owned by it meeting the criteria set forth in the prior sentence in
“solid line" boxes below; there is no ownership relationship between "solid line” boxes.

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

The figures in the chart are at December 31, 2017; such figures are updated on an annual basis in line with normal practices.

T00.00%



Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE Y

Zlo

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

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) (YIN) *
98-0374481.. NASDAQ.......... Arch Capital Group Ltd........ccccvcverernerenerniirnennn. NJA s NIA. oo N/A........... NIA s
02-0576800.. N/A.. Arch Capital Services Inc............ ... | Arch Capital Group Ltd ..| Ownership. ...100.000 |Arch Capital Group Ltd....
98-0602504.. Arch Investment Management Ltd..................... Arch Capital Group Ltd Ownership ...100.000 | Arch Capital Group Ltd
98-0493884.. Arch Reinsurance Ltd...........cccoceveuvieieriiiniennns Arch Capital Group Ltd.........ccocveerviercrriiinennns Ownership ...100.000 | Arch Capital Group Ltd N
98-1031826.. Arch Global Services (Philippines) Inc.... ... | Arch Capital Group Ltd................ ....| Ownership. ...100.000 |Arch Capital Group Ltd.... N......
NA..oe. Arch Global Services (Cyprus) Ltd..................... Arch Global Services Holdings Ltd................... Ownership......... ...100.000 | Arch Capital Group Ltd N
[\ W Arch Global Services Holdings Ltd Arch Capital Group Ltd.......c.couverrernrnrercirnnnes Ownership......... ...100.000 |Arch Capital Group Ltd.......cccovrerermrrrrrrrerins | voees N....... [
27-0687834.. Arch International Services Inc Arch Capital Services INC.........cccovveverririrennes Ownership......... ...100.000 | Arch Capital Group Ltd........c.cccvvereerrrererienn | o N....... [0 S
98-1244615.. Arch Underwriters Ltd.........ccoevveenercrerninenns Arch Reinsurance Ltd.........c.ccconerrinininncenn. Ownership......... ...100.000 |Arch Capital Group Ltd..........ccccrreerrrerrreneennins | vovene Noooooee [
98-0705201.. Arch Underwriting at Lloyd's Ltd...........c.ccccuunnee Arch Reinsurance Ltd...........ccoceeeiveirericnennns Ownership......... ...100.000 | Arch Capital Group Ltd..........cccovverrerrrererienns | o N....... [0 S
NIA..ccooie. Axiom Underwriting Agency Limited.................. Arch Underwriting at Lloyd's Ltd............c.ccu...... Ownership......... ...100.000 | Arch Capital Group Ltd..........ccccerreermeerreenreennins | vevene Noooooee [
" NA. o Idlemear Holdings Limited............cccocovreriiriiennes Axiom Underwriting Agency Limited................ Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrereerrererienn | o N....... [0 S
N/A.. [\ /. W— Thomas Underwriting Agency Limited............... Idlemear Holdings Limited..........c..ccorevrirrirennee. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovvvrrrmrerrrrirnrns | s N...... [0S
N/A.. NA. i Salt Insurance Services Limited............c.ccvunne Thomas Underwriting Agency Limited............. Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevrerrerrervrienns | o N....... [0 S
N/A.. [N/ W— Arch Underwriting Agency (Australia) Pty. Ltd... | GBR.......... A s Arch Underwriting at Lloyd's Ltd.............cceee.e. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrverremrenrrrirnrns | s N...... [0S
N/A.. 98-0399846.. Arch Capital Holdings Ltd.........cccocoviererriirirennns BMU.......... A, Arch Reinsurance Ltd.........ccoceeerverieniciienns Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvrereerrererienn | o N....... [0 S
N/A.. 98-0616488.. Arch Financial Holdings Europe | Limited.......... IRL............ NIA...ccene Arch Reinsurance Ltd..........ccooeuvevrenenieinenns Ownership......... ...100.000 | Arch Capital Group Ltd........cccovervrrrmrerrreernrrns | wonees N...... [0 S
N/A.. 98-0585481.. Arch Re Underwriting ApS........ccccoovevveirieienne. Arch Reinsurance Ltd..........ccoeeeeiverienieinenns Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvrerrevrererienns | o N....... [0 S
N/A.. 98-0652764.. Arch Syndicate Investments Ltd Arch Reinsurance Ltd..........ccooeveveinenicinnns Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrvrrimrerrrrirnrns | o N...... [0S
N/A.. NA. i Gulf Re Holdings Limited Arch Reinsurance Ltd..........ccoeveeverrenieienns Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrererienns | o N....... [0 S
N/A.. [N/ W— Gulf Reinsurance LIMited...........ccveerrerrerrennenee Gulf Re Holdings Limited...........ccocovrevrinnennes 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...........c..ccocenee. Arch Reinsurance Ltd..........ccocoevevciniricincens Ownership ...100.000 |Arch Capital Group Ltd.........cccovererrrreenenrrenns | o N......
N/A.. 99-1244244.. Arch Investment Holdings Il Ltd............cc.cceene. Arch Reinsurance Ltd..........cooevevreienienenns Ownership ...100.000 | Arch Capital Group Ltd
N/A.. 98-0705593.. Arch Investment Holdings IV Ltd. .. | Arch Reinsurance Ltd... ..| Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. N/A. e Watford Holdings Ltd Arch Reinsurance Ltd..........ccoveeevrerrenieinens Ownership......... | ..... 13.000 | Arch Capital Group Ltd N
N/A.. [N/ W— Watford Re Ltd........ocoeeeeneerereiecneneecsneines Watford Holdings Ltd.........ccoeereveneereereineneens Ownership......... ...100.000 |Arch Capital Group Ltd.........cccoveveerrermeenineireinns | o N....... [
N/A.. [\ W Watford Holdings (UK) Limited...........ccccovrvvennne Watford Re Ltd Ownership......... ...100.000 |Arch Capital Group Ltd.......cccovrererererrerreiins | e N....... [
N/A.. NA..on. Watford Holdings (U.S.) INC......covvevervirerreinaee. Watford Holdings (UK) Limited.............cceevuene. Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrierirreenns | o N....... [0 S
N/A.. NA...cooen. Watford Insurance Company Europe Limited.... | GIB........... NIA..coinn. Watford Holdings (UK) Limited..............ccoene.. Ownership......... ...100.000 |Arch Capital Group Ltd.........ccocreverererrerrerens | e N....... [
N/A.. NA..oe. Watford Services INC........ccueveeevrerernrerersinens DE........... NIA.....ccooe. Watford Holdings (U.S.) INC.....coevvevirerrirrines Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrrercrrienn | o N....... [0 S
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. |N/A............. N/A............ NA. e, Representacao Ltda. BRA.......... NIA......cc...... Arch Reinsurance Ltd...........cccoceeeivereirienennns Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrierirrienn | o N....... [0 S
N/A.. 98-1006574.. |N/A............. N/A.....oou.. NA. oo, Arch Underwriting at Lloyd's (Australia) Pty Ltd. | AUS.......... A, Arch Underwriting at Lloyd's Ltd.............cc....... Ownership......... ...100.000 | Arch Capital Group Ltd..........cccovvereererererrrerenes | o N....... [0 S
N/A.. 98-0616491.. Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd ...100.000 | Arch Capital Group Ltd N.......
N/A.. 98-1243751.. Arch Financial Holdings Europe IIl Limited........ Arch Reinsurance Ltd ...100.000 |Arch Capital Group Ltd N......
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1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
NIALINTAL oo N/A....... 98-1244422.. IN/A............. N/A. ... NA.oie, Arch LMI Pty Ltd......cooeveveiececeeeeeene AUS.......... A, Arch Financial Holdings Australia Pty Ltd........ Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrrererienns | o N....... [0 S
NIAL INTA oo N/A....... 98-1305287.. |N/A............. N/A............. NA o, Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA ..o Arch Financial Holdings Europe Il Limited...... Ownership......... ...100.000 |Arch Capital Group Ltd........cccovrvrrrrerenrernirniins | e N...... [0 S
NIALINTAL oo N/A....... 47-3497583.. [N/A............. N/A. ..o NA. e, Arch Mortgage Risk Transfer Holdings Inc........ DE....cco... NIA....cccoonee Arch Financial Holdings Europe Il Limited...... Ownership......... ...100.000 | Arch Capital Group Ltd........cccccovverevrrererrienn | o N....... [0 S
NIAL INTA s N/A....... 47-4121100.. |N/A............. N/A............. [\ W Arch Mortgage Risk Transfer PCC Inc............... DC....covene. A s Arch Mortgage Risk Transfer Holdings Inc...... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoververremrenrrerrirns | s N...... [0 S
NIAL INTAL oo N/A....... 82-3878331.. [IN/A............. N/A. ..o NA. e, Incorporated Protected Cell No. AMRT-FRE-01 [DC............ A Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrevrererienns | o N....... [0 S
NIAL INTA s N/A....... 98-0616493.. |N/A............. N/A.........c... [\ W Arch Financial Holdings B.V..........cccovevivniniens NLD.......... A s Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovererreerrrreirnrns | s N...... [0 S
Arch Insurance (EU) Designated Activity
NIAL INTA s N/A....... 98-1024362.. |N/A............. N/A............. NA. . Company IRL............ NIA...ccine Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 |Arch Capital Group Ltd........cccovererrrerenerrrnnns | o N...... [ J——
NIALINTA oo N/A....... 98-1243732.. [N/A............. N/A. ..o NA. e, Arch Underwriters Europe Limited..................... IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrvrrererinnns | o N....... [0 S
Arch Reinsurance Europe Underwriting
NIAL INTA s N/A....... 98-0611448.. |[N/A............. N/A. ..o NA. o, Designated Activity Company IRL...ovvneene NIA e Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 |Arch Capital Group Ltd..........cocrerervrrirervcnns | o [\ IO [
NIAL INTA s N/A....... 06-1424716.. |N/A............. N/A............. NA e, Arch Capital Group (U.S.) INC.....ocovverrerrrrienes DE.....cocee. NIA ..o Arch Financial Holdings Europe | Limited........ Ownership......... | ..... 90.000 | Arch Capital Group Ltd........cccooveeverrincnerernns | o N...... [ J——
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. Arch Capital Group (U.S.) Inc Designated Activity Company Ownership......... | ..... 10.000 | Arch Capital Group Ltd
N/A.. 98-0389546.. Arch Risk Transfer Services Ltd.. .. | Arch Reinsurance Ltd.........cccoevevrerrinieinnns Ownership. ...100.000 | Arch Capital Group Ltd....
N/A.. 98-1244441.. Alwyn Insurance Company Limited Arch Financial Holdings B.V........ccccoccvcvrininnee. Ownership......... ...100.000 |Arch Capital Group Ltd
Arch Reinsurance Europe Underwriting

NIAL INTA s N/A....... 98-0413940.. Arch Insurance (UK) Limited........cccocnrurreneence GBR.......... A s Designated Activity Company Ownership......... ...100.000 | Arch Capital Group Ltd
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....
NIAL INTA o N/A....... 47-5374395.. Arch Underwriters INC.........c.cueveveneerevrernineinns Arch Reinsurance Company.............c.oeeeeennee Ownership......... ...100.000 |Arch Capital Group Ltd
N/A.. 98-0389551.. Alternative Re Holdings Limited..............cccooue.. Arch Risk Transfer Services Ltd..............cco..... Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. 98-0704518.. Arch Europe Insurance Services Ltd... . | Arch Insurance (UK) Limited.... . | Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc Arch Reinsurance Company Ownership ...100.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... 43-0971887.. Arch Insurance Group INC........ccceveeerreenrernerrenns Arch Capital Group (U.S.) INC....ovoverrerrirrrnnene Ownership......... ...100.000 |Arch Capital Group Ltd
NIALINTA oo N/A....... 22-3501803.. Capital Protection Insurance Services, LLC ...... DE....ccouu. NIA....ccoonee Arch Reinsurance Company...........cccevevennnnn. Ownership......... | ..... 49.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... 98-0625844.. Alternative Re Limited...........ccoovvrvvcnirinnnne BMU.......... NIA...ccne Alternative Re Holdings Limited.............ccc.ev... Ownership......... ...100.000 |Arch Capital Group Ltd
NIALINTAL oo N/A....... 27-0800002.. Arch Underwriting Agency LLC.........cccceevvrvnee DE............. NIA.....cccooe. Arch Insurance Group Inc Ownership......... ...100.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... 43-0990709.. Arch Specialty Insurance Agency Inc................. MO............ NIA...cone Arch Insurance Group Inc Ownership......... ...100.000 |Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.| 11150... |43-0990710.. [N/A............. N/A............. [\ W Arch Insurance Company .........cco.ooceereeeeneenes MO............ NIA...ccorene Arch Reinsurance Company Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovervrremrerrreirnrns | s N...... [0 S
NIALINTA o N/A....... 43-1053031.. [N/A............. NA. .o NA. e, First American Service Corporation.................. MO............ A Arch Insurance Group Inc Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevrerrerrerrvrinnn | o N....... [0 S
NIAL INTA s N/A....... 27-1013974.. |[N/A............. N/A.......e... NA e, Construction Risk Underwriters, LLC................. MN.....covene A s Arch Underwriting Agency LLC.........c..cocveenn.. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrvrrernrnereirnnns | s N...... [ J——
1279 | Arch Capital Group (U.S.) Inc.| 10946... | 06-1521582.. [N/A............. N/A............. [\ W Arch Property Casualty Insurance Company..... | MO............ A Arch Insurance Company ..........cccoeeveereneenns Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoververrermrerrreernnns | s N...... [0 S
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. [N/A............. N/A............ NA e, Arch Specialty Insurance Company................... MO............ A Arch Insurance Company...........coceeereeneereenens Ownership......... ...100.000 | Arch Capital Group Ltd.........cccoveerrenenrrrrenns | o N...... [ J——
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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........cccovervrrrmrrrreernirns | wonees N...... [0 S
N/A.. 45-5366880.. Arch Insurance Solutions INC..........ccccereerivennes DE....cco... Arch Insurance Group INC.........cccvvvrverrerrnenn. Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. 98-1089562 . Arch Insurance Canada Ltd ... |CAN.......... .. | Arch Insurance Company..... ... | Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. 46-1950584.. Arch U.S. MI Holdings INC.......cevveveiriinrieiiiinns DE....cco... Arch Capital Group (U.S.) INC.....covvevvrrrrirrnnes Ownership......... ...100.000 | Arch Capital Group Ltd
....... 46-1950584.. Arch Capital Finance LLC Arch U.S. Ml Holdings Inc..........ccccccovveruennnne. | Ownership......... | ...100.000 |Arch Capital Group Ltd
N/A.. 46-1950257.. Arch U.S. MI Services Inc Arch Mortgage Insurance Company. ...100.000 | Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.|40266... | 36-3105660.. | N/A............. N/A. oo NA. e, Arch Mortgage Insurance Company................. Wi A Arch U.S. MI Holdings INC........cccevvvrireriiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevverrerrervrinnn | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.| 18732... | 39-1080973.. [N/A............. N/A. ..o NA. e, Arch Mortgage Guaranty Company................... Wi A, Arch U.S. MI Holdings INC........coevvvvvireiiiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd.........cccevverrerrererinnns | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.{29114... | 95-2621453.. [N/A............. N/A. oo NA. e, Arch Mortgage Assurance Company................. Wi A, Arch U.S. MI Holdings INC........coevvvvvireiiiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevverrerrerrvrinnns | o N....... [0 S
NIAL INTA s N/A....... [\ /. W N/A............. N/A............ NA . Arch Investment Holdings (Cyprus) Ltd............. CYP........ NIA ..o Arch Investment Property Holdings Ltd............ Ownership......... ...100.000 |Arch Capital Group Ltd........coccovererrrreenerrrnnns | o N...... [ J—
NIALINTA o N/A....... NA. i N/A. ..o NA. ..o NA. e, Arch Investment Property Holdings Ltd.............. BMU.......... NIA...cccoine "Arch Global SErviCes.........ccouovirniinieiniiniins | covrerressssenieseins | oeend 0.000 | oo | s N....... [0 S
NIAL INTA s N/A....... [N/ W— N/A.....ene. N/A....cene. NA. e, Arch Investment Property Holdings Ltd.............. BMU.......... NIA e HOIAINGS Lt........oveeceeieiiecieireiciseinsiseiseieees | ceveeineiseesesnseneennes | eeeeand 0.000 | cvoveeeeereeeeneeeeeeeei ettt | eeens N....... [
NIAL INTA e N/A....... 98-1341235.. [N/A............. N/A. oo NA. e, Arch Capital Finance (Ireland) Limited............... IRL............ NIA...ccine "Arch Financial Holdings..........ccccoveveniniinnnns Ownership......... | ..... 94.060 |Arch Capital Group Ltd.........cccovvrerrerierrennens | verens N....... [0 S
NIAL INTA s N/A....... [\ W N/A.....eene. N/A......cene. NA. e Benely Properties Limited..........c.cocveenincnennes CYP......... NIA e Europe Il Limited".........ccocornininencnens Ownership......c.. | oo 5.940 | Individuals..........ccevverereirniereirieieseeeeeeiees | s N....... [0 S
NIAL INTA oo N/A....... [N/ W N/A............. N/A.......oe... NA o, Arcozil Properties Limited...........cccoererrrrnrerennns CYP......... NIA..ccoine "Arch Financial Holdings...........cccevererieiieninns Ownership........ | ..... 94.060 | Arch Capital Group Ltd........cccovvvvrrererinrvereiins | s N....... [
NIAL INTAL o N/A....... N/A....oveae. N/A............. N/A............. NIAcciiens Varony Properties Limited............ccocooenrinris CYP......... NIA..cooen. Europe Il Limited"...........cocoveuniuniinieieeens Ownership......... | w..... 5.940 | IndividUals..........o.covvvrireieineneneeeeeeeeee | s N...... [
NIAL INTA oo N/A....... [N/ W N/A......oeae. N/A......oee. NA o, Galozy Properties Limited.........ccoceverrrrrrrnnnns CYP......... NIA..coinne Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 |Arch Capital Group Ltd........ccovrvrermrrrrnirerins | voees N....... [
NJAL INTAL oo N/A....... NA..cine. N/A ... N/A....cone. NA.e, Primantela Properties Limited..........c..cccccoevvnee. CYP.......... NIA......ccooe. Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd........c.cccvverrerrrercrienns | o N....... [0 S
NIAL INTA o N/A....... NIA.ccooie. N/A...ccoonn. N/A..ccoonn. NIAcooiines Coramono Properties Limited Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd.........ccccrrverreerreeneennins | cevene Noooooe [
NIALINTAL oo N/A....... 56-1273575.. [N/A............. N/A. ... NA.coiie, United Guaranty Services, Inc.... NC......c.... NIA.....ccoone. Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd........c.cccvververrrererrienn | o N....... [0 S
United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc.| 16667... | 56-0789396.. [N/A............. N/A. ..o NA. e, Company of North Carolina NC....cce.e. A Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrervrienns | o N....... [0 S
United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc.| 15873... | 42-0885398.. [N/A............. N/A. ..o NA. e, Company NC....cco... A, Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevvereerrererienn | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.|40525... | 56-1307714.. [N/A............. N/A. ... NA. e, United Guaranty Credit Insurance Company..... NC......cc.... A Arch U.S. MI Holdings INC........cccccvvvriveriiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvrerverrrererienns | o N....... [0 S
United Guaranty Commercial Insurance
1279 | Arch Capital Group (U.S.) Inc.| 16659... | 56-0989041.. [N/A............. N/A. ..o NA. e, Company of North Carolina NC....ccco.e. A Arch U.S. MI Holdings INC........cccvvvriveriiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrererienn | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.| 13694... | 27-0550064.. [N/A............. N/A. ..o NA. e, Arch Structured Mortgage Insurance Company. |NC............ A Arch U.S. MI Holdings INC........coevvvvrireiiiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........cccceveerrerrervrinnns | o N....... [0 S
NIAL INTA s N/A....... [\ /. W N/A............. N/A............. NA e, Prévalois SAS.........ccoomnueeeneneseeeeeneeneiees FRA......... NIA ..o Arch U.S. MI Holdings INC........cccoovvervvrrurrinennee. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoveerrreeenerrrenns | o N...... [ J——
Emerging Beachfront Land Club Investment
NIAL INTA oo N/A....... [N/ W N/A............. N/A........e... NA . L.P. CYM.......... OTH...ovvenenee Arch U.S. Ml Holdings INC........cocvvevverrvrriniennes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccoveerrirmrerereirnirns | s N...... K J—
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NIAL INTA s N/A....... NA. oo N/A...ccoenee N/A...ccoenee NA. e CEMOF-A Co-Investment Partners, L.P............ CYM......... OTH...ovvveenee Arch U.S. Ml Holdings INC........cccovvevevniveinennees Ownership......... ...100.000 |Arch Capital Group Ltd.........cccoeeverernenererrenns | o N K-
Special Credit Opportunities (Parallel) II, L.P. -
NIAL INTAL oo N/A....... NA. i N/A. ..o N/A. ..o NA. e, Series A CYM.......... OTH..covvne Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevverrerrererienns | o N....... K —
Special Credit Opportunities (Parallel) II, L.P. -
NIAL INTAL oo N/A....... NA. e N/A. ..o N/A. ..o NA. e, Series B CYM.......... OTH..covve Arch Reinsurance Ltd..........ccoceeeverrinieiienns Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrererienns | o N....... KR
Carlyle Asia Structured Credit Opportunities
NIALINTAL oo N/A....... NA.cinn. N/A....coan. N/A ... NA. e, Fund-A, L.P. CYM.......... OTH..covve Arch Investment Holdings Il Ltd..........cccc........ Ownership......... | ..... 50.000 |Arch Capital Group Ltd.........cccovereveerereeiens | coves N....... K —
NIAL INTA oo N/A....... [N/ W— N/A.......c... N/A.......eee. NA e, Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH..covvevenee Arch Investment Holdings | Ltd..........ccccccoenee. Ownership......... | ... 40.000 | Arch Capital Group Ltd..........covvevrermernrerrerninns | enene N...... K -
NIAL INTA o N/A....... NA. e NA. .o N/A. ..o NA. e, ADM Galleus Fund Il Limited...........cccoervrrrrennee. CYM.......... OTH..covve Arch Investment Holdings | Ltd...........cccceouune. Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevverrerrervrinnn | o N....... K -
NIAL INTA s N/A....... [\ /. W N/A............. N/A............. NA. e, Convex Asia Fund Ltd..........ccovvrrerrerriniencneins CYM......... OTH...ovvenee Arch Reinsurance Ltd..........ccocoevevcininicineens Ownership......... ...100.000 |Arch Capital Group Ltd........coccovererrreeenerernnns | o N...... K T—
Melody Capital Partners Offshore Credit Fund,
NIAL INTA s N/A....... [\ /. W— N/A............. N/A.........c... NA e, L.P. CYM.......... OTH...ovveeenee Arch Capital Holdings Ltd..........cccoovrrreriurnennn. Ownership......... | ..... 99.870 | Arch Capital Group Ltd........ccccovrvrriernrrerenns | o N...... K I—
NIALINTA oo N/A....... NAA. e N/A. ..o N/A. oo NA. e, Castle Creek Capital Partners V, L.P.........cc...... DE....cco... OTH..coevne Arch Reinsurance Ltd..........ccvevevreienieinenns Ownership........ | ..... 99.000 |Arch Capital Group Ltd.........ccovvvevrenreireniens | vores N....... KR
HPS Principal Strategies - Real Estate Capital
NIAL INTA e N/A....... N/A. oo N/A. .o N/A..cconn. NA. e, Solutions Offshore, L.P. CYM.......... OTH.ooveve Arch Reinsurance Ltd...........cooevevrererieinens Ownership......... | ..... 12.330 | Arch Capital Group Ltd........cccovvrerrevnerrernnne | o N....... K R
Pinebridge Structured Capital Partners
N/A.. Offshore II-A, L.P. Arch Investment Holdings Il Ltd Ownership......... | ... 47.000 | Arch Capital Group Ltd N.......
N/A.. Monarch Capital Partners Offshore Il LP.......... Arch Reinsurance Ltd..........cccoceeeieicerricnicnnns Ownership......... | ..... 65.340 | Arch Capital Group Ltd N.......
NIAL INTA o N/A....... 45-1541916.. [N/A............. N/A..ccoonn. NIAcooies Star America Infrastructure Fund, LP Arch Reinsurance Ltd.........c.ccoonerrvinirceennn. Ownership......... | ... 24.590 | Arch Capital Group Ltd.........ccoccveeneeneeneeneins | cevene Noooooe KT
NIAL INTA s N/A....... [N/ W N/A.....ene. N/A......ceee. NA. e China Car Parks Investment Fund L.P.... Arch Capital Holdings Ltd..........ccccovrniuniirrennc. Ownership......... | ..... 24.560 |Arch Capital Group Ltd.........cccooeververerericreiens | o N....... K-
Carlyle Energy Mezzanine Opportunities Fund
NIAL INTAL oo N/A....... NA.conn. N/A....coa. N/A. ... NA.ie, II-A, L.P. CYM.......... OTH..coeve Arch Reinsurance Ltd..........cccoceeerercericiennns Ownership......... | ..... 21.170 | Arch Capital Group Ltd.........cccovvereverereirereians | o N....... K-
Templeton Strategic Emerging Markets Fund IV
NIALINTAL oo N/A....... NA.cinn N/A. ..o N/A. ..o NA. e, Asia (Cayman), L.P. CYM.......... OTH..coeve Arch Specialty Insurance Company................. Ownership......... | ..... 99.340 |Arch Capital Group Ltd.........ccooverererererernnens | coves N....... K R—
Carlyle Energy Mezzanine Opportunities Fund-
NIALINTAL oo N/A....... NA.cie. N/A....coa. N/A. ... NA.e, A LP. Arch Reinsurance Ltd...........cccoceeeieriericrennns Ownership......... | ..... 16.440 | Arch Capital Group Ltd.........ccccovvereevrereriens | o N....... K-
NIAL INTA N/A....... NIA..ccooie. N/A...cooane. N/A...coonn. NIA oo CEMOF-A Investors |, LP Arch Investment Holdings Il Ltd..........cccoceeenee Oownership......... | v 4.000 |Arch Capital Group Ltd..........cccovverrrenrrnrineins | vevene Noooooee KT
NIAL INTAL o N/A....... NA.cin. N/A....ooae. N/A. ..o NA. e, CEMOF-A Investors I, LP Arch Reinsurance Ltd..........ccocveeeriinicinenns Ownership......... | ..... 14.690 | Arch Capital Group Ltd.........ccccovrerrerrererrenn | o N....... K —
NIAL INTA s N/A....... [N/ W— N/A............. N/A............. NA e, CEMOF-A AV Co-Investors, LP........cccccrruene. CYM......... OTH..covveenee Arch Investment Holdings Il Ltd............cco....... Ownership......... | ..... 99.000 | Arch Capital Group Ltd........ccccoververrenrnerernnns | o N...... K R
NIALINTAL oo N/A....... NA. i N/A. ... N/A. ..o NA. e, CEMOF lI-A Offshore Investors, L.P................. CYM.......... OTH..oovve Arch Investment Holdings Il Ltd...........c.cc........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccceovrerrerrerrvrienns | o N....... K —
NIAL INTA s N/A....... [N/ W N/A............. N/A............. NA e, Oaktree Loan Fund 2x (Cayman) Ltd................. CYM......... OTH..covvenee Arch Investment Holdings Il Ltd..........c.cco.... Ownership......... | ..... 99.750 | Arch Capital Group Ltd........ccccoveverrenrnrrernnns | o N...... K R
Pinebridge Structured Capital Partners
NIAL INTA s N/A....... [\ /. W— N/A............. N/A............. NA. . Offshore IlI-A, L.P. CYM......... OTH...ovvenee Arch Investment Holdings Il Ltd..........c.cccocenee. Ownership......... ...100.000 |Arch Capital Group Ltd........coccoverererveenerrirerns | o N...... K T—
BlackRock Asia Property Fund IV S.A SICAV-
NIAL INTA s N/A....... [N/ W— N/A........c... N/A.........c... NA e, SIF LUX...vveee OTH..covvenenee Arch Investment Holdings Il Ltd............ccoenee. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrvrrernenrreirnerns | s N...... K J—
Europe Property Fund IV Feeder S.A SICAV-
NIAL INTA s N/A....... [\ /. W— N/A.....eene. N/A.....ene. NA e SIF [V, - OTH...oevenee Arch Reinsurance Ltd...........ccooenrurrirniniennenen. Ownership......... ...100.000 | Arch Capital Group Ltd.........cccovvereemencnrirernns | s N....... K
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NIALINTAL oo N/A....... NA.cie. N/A. ... N/A. ... NA.oie, Premia Holdings Ltd...........cccoovvereviereeinnen. BMU.......... NIA.....ccooe. Arch Capital Holdings Ltd...........cccouevevriirennns Ownership......... ...100.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... [N/ W N/A............. N/A............. NA o, Premia Reinsurance Ltd..........c.ccoovevinnnnncnns BMU.......... A, Arch Reinsurance Ltd...........ccoevevneininieinnns Ownership......... | ..... 10.270 | Arch Capital Group Ltd
NIALINTAL oo N/A....... NA. e N/A. ..o N/A. ..o NA. e, Premia LV Ltd......cooveiccceeccee s BMU.......... NIA....cccoonee Arch Reinsurance Ltd..........ccoceeeiveriinieienns Ownership......... | ..... 99.000 |Arch Capital Group Ltd
NIAL INTA s N/A....... [N/ W— N/A............. N/A............. [\ W Premia Holdings INC.....c..cvvvvevinieniencinicincs DE.....ccc.u. NIA...corne Arch Reinsurance Ltd..........cocoeveveiniricinnens Ownership......... | ..... 23.080 | Arch Capital Group Ltd
NIAL INTAL oo N/A....... N/A. i N/A. ..o N/A. ..o NA. e, Premia Solutions INC........cocereveniiienesiieienns DE.....cco... NIA....ccoiee Premia Holdings Ltd..........ccooevveviereriirieienns Ownership......... | ..... 13.000 | Arch Capital Group Ltd
NIAL INTA s N/A....... 32-0539299.. |N/A............. N/A.........c... [\ W Arch Mortgage Funding, INC........ccocvreurirninnee. DE.....ccc... NIA...ccene Premia Reinsurance Ltd...........ccccocvvniirinnnee Ownership......... | ..... 23.210 | Arch Capital Group Ltd
NIAL INTA o N/A....... 98-1490970.. |N/A............. N/A. ..o NA. e, Arch UK Holdings Limited .........cccccevvrrierrennn. GBR.......... NIA....cccoinne Premia Holdings Ltd Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. Blue Sky Partners Limited ..........ccccocvverrrrinnenne GBR.......... NIA ..o Premia Holdings Inc. Ownership......... ...100.000 |Arch Capital Group Ltd
N/A.. Archipelago Risk Services Limited .................... GBR.......... NIA....ccine Arch Capital Group (U.S.) INC....covvvrrrrirrrrnnes Ownership ...100.000 | Arch Capital Group Ltd
N/A.. Lake Shore IC, Inc. ... .. | Arch Reinsurance Ltd....... ..| Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. McNeil & Company, Inc... Arch UK Holdings Limited Ownership ...100.000 | Arch Capital Group Ltd
N/A.. Obelisk Underwriting Limited Blue Sky Partners Limited...........c.ccoovrrierrunnes Ownership ...100.000 |Arch Capital Group Ltd
N/A.. 83-4516586.. First Shield Service Corporation ... . | Arch Mortgage Risk Transfer PCC Inc. .. | Ownership......... | ... 98.030 |Arch Capital Group Ltd....
N/A.. 38-4119847.. First Shield Service Corporation of Florida........ Arch Insurance Company...........cccceereereeneenens Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. 61-1932852.. First Shield Consumer Service Corporation ..... MO............ NIA ..o Arch UK Holdings Limited .........cccocovrvriinennn. Ownership......... ...100.000 | Arch Capital Group Ltd........cccovvverrvrrervrinnn | o N...... [0 S
First Shield Consumer Service Corporation of
NIAL INTA e N/A....... 37-1944730.. Florida MO............ NIA....ccine Arch Insurance Group INC........ccovvvvvverirerrnenn. Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevverrvrrrerrvreinnns | o N....... [0 S
NIAL INTA s N/A....... [N/ W Arch Credit Risk Services (Bermuda) Ltd.......... BMU.......... NIA e Arch Insurance Group Inc Ownership......... ...100.000 | Arch Capital Group Ltd..........cccovvererrierirrienns | o N....... [0 S
NIAL INTA oo N/A....... 47-5537185.. Ventus Risk Management, InC..........c.ccccevurevnne. DE............. NIA..ccooin. Arch Insurance Group Inc Ownership......... ...100.000 |Arch Capital Group Ltd.........ccovrererererrerrerins | e N....... [
1279 | Arch Capital Group (U.S.) Inc.|71455... | 37-0857191.. Arch Life Insurance Company of America.......... Arch Insurance Group Inc Ownership ...100.000 |Arch Capital Group Ltd Noooooee
NIAL INTA oo N/A....... 84-3725636.. Penflex Actuarial Services LLC..........ccccccevevnne Arch Reinsurance Ltd...........ccoceeeierrericnennns Ownership......... ...100.000 | Arch Capital Group Ltd N.......
NIAL INTA o N/A....... NIA.ccooie. Barbican Group Holdings Limited Arch Insurance Group INC..........coucereerieirnienee Ownership......... ...100.000 |Arch Capital Group Ltd.........ccccrvverreerrrenernnins | covene Noooooe [
NIAL INTA oo N/A....... NA.cinn. Clare Management Company Limited Arch Capital Group (U.S.) INC.....covvererriririnnns Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrererienn | o N....... [0 S
N N/A....... [N/ W— Barbican Reinsurance Company Limited........... McNeil & Company, INC........ocevervenrerrereerneenen. Ownership......... ...100.000 |Arch Capital Group Ltd........cccovervrrrnrrrreernirns | woees N...... [0 S
Barbican Specialty Reinsurance Company
NIAL INTA o N/A....... NIA..ccooe. N/A...coonnn. N/A...coonn. NIA oo Limted — |GGYa A Arch Reinsurance Ltd.........c.ccooeonerrnrnirnennenn. Ownership......... ...100.000 |Arch Capital Group Ltd.........ccccrreerreerreenmeeneins | vevene Noooooee [
NIALINTAL oo N/A....... NA. i N/A. ... N/A. ..o NA. e, Barbican Holdings (UK) Limited...............c......... | GBR.......... INIA............... Barbican Group Holdings Limited.................... Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrererienn | o N....... [0 S
NIAL INTA s N/A....... 82-1882589.. |N/A............. N/A............. [\, W Barbican Holdings (US) Inc........ccccoeevevernirniennes | DEcreoe [NIAL Barbican Group Holdings Limited.................... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovervrremrerrrrrnrns | s N...... [0 S
NIALINTA oo N/A....... 82-2146345.. [N/A............. N/A. ..o NA. e, Barbican E&S Insurance Managers Inc............. [DE. ..o | TAciiiiiiiinne Barbican Group Holdings Limited.................... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrerrerienns | o N....... [0 S
NIAL INTA s N/A....... 82-2133181.. |[N/A............. N/A............. [\ W Barbican Management Services (US) Inc.......... |GBR.......... NIA............... Barbican Reinsurance Company Limited......... Ownership ...100.000 |Arch Capital Group Ltd N
N/A.. N/A.. Barbican Corporate Member Limited.. . . | Barbican Holdings (UK) Limited . | Ownership. ...100.000 | Arch Capital Group Ltd.... N......
N/A.. N/A Barbican Managing Agency Limited................... Barbican Holdings (US) INC.......c.cvvverrrrrinienee Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovervrrermrenereirnirns | s N
N/A.. N/A Barbican Underwriting Limited ..........ccccccovvvenne Barbican Holdings (US) INC........cccovvivevviriinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrerrvrinnns | o N....... [0 S
Barbican Management Services (Bermuda)
NIAL INTAL oo N/A....... NA. e N/A..cconn N/A. .o NA. e, Limited GBR.......... NIA....cccoonee Barbican Holdings (UK) Limited.............cco....... Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevrerrerrervrinnns | o N....... [0 S
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Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE Y

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

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) (YIN) *
NIALINTAL oo N/A....... NA.cie. N/A. ... N/A. ... NA.oie, Castel Underwriting Agencies Limited............... GBR.......... NIA....ccoone. Barbican Holdings (UK) Limited Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrrererienns | o N....... [0 S
NIAL INTA oo N/A....... [N/ W N/A............. N/A............. NA o, Castel Underwriting Europe BV...........ccccovvnene. NLD.......... NIA ..o Barbican Holdings (UK) Limited Ownership......... ...100.000 |Arch Capital Group Ltd........cccovrvrrrrerenrernirniins | e N...... [0 S
NIALINTAL oo N/A....... NA. e N/A. ..o N/A. ..o NA. e, Seacurus Limited..........coevvviereesnieieiennns GBR.......... NIA....ccoinne Barbican Holdings (UK) Limited.............cc........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccccovverevrrererrienn | o N....... [0 S
NIAL INTA s N/A....... [N/ W— N/A............. N/A............. [\ W NOSHUM Car€.......ververerrereirieeieereereeeeeeeseiees FRA......... NIA ... Barbican Holdings (UK) Limited.............cccco.... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoververremrenrrerrirns | s N...... [0 S
NIAL INTAL oo N/A....... N/A. i N/A. ..o N/A. ..o NA. e, Barbican Intermediaries Group Limited ............. GBR.......... NIA....ccoone Castel Underwriting Agencies Limited............. Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrevrererienns | o N....... [0 S
NIAL INTA s N/A....... [N/ W— N/A............. N/A.........c... [\ W Barbican Capital Holdings Limited ................... GBR.......... NIA ..o Barbican Holdings (UK) Limited.............cccco.... Ownership......... | ..... 85.000 | Arch Capital Group Ltd........ccccovrverreernrrernnns | o N...... [0 S
Aster Explanation
1 Artisan Partners Holdings LP owns over 10% of the common shares of Arch Capital Group Ltd., but disclaims control.
2 Watford holdings Ltd. is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd., which holds approximately 13% of the voting 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 March 31, 2020 of the 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
1o Rttt ssnsinne | cnssssssssssssssssenens0. | o0 [ - 0.000
2. ATEA TINES ..o sessssissississississississississiseins | neerseiseenseenssenssenneensennenned | om0 | e 0.000
3. Farmowners multiple peril ..0.000
4. Homeowners multiple peril... ..0.000
5. Commercial multiple peril..... ...0.000
6. Mortgage guaranty....... ..4.258
8. Ocean marine....... ...0.000
9. Inland marine.... ...0.000
10. Financial guaranty..........cccoeeevvrienennnnas ...0.000
11.1. Medical professional liability - occurrence.... ..0.000
11.2. Medical professional liability - claims-made. | ...0.000
12, BArNQUAKE. ......cvocveeeieiciie ettt 0.000
13. Group accident and health.............ccccvvereeiniecienie e 0.000
14. Credit accident and health.... ...0.000
15. Other accident and health | e ...0.000
16. Workers' COMPENSALION.........ccrveiriiiieiieiieicieie et 0.000
17.1 Other liability-0CCUMTENCE..........ccvueviiereieetese e s 0.000
17.2 Other liability-claims made... ...0.000
17.3 Excess workers' compensation ..0.000
18.1 Products liability-OCCUIMENCE. .......c.cvuvirereiieriieese e 0.000
18.2 Products liability-Claims Made...........ccevuvvrieiniieieeeeeeeee e 0.000
19.1, 19.2 Private passenger auto liability. ..0.000
19.3, 19.4 Commercial auto liability...... ...0.000
21. Auto physical damage...... ...0.000
22. Aircraft (all perils)...... ...0.000
23. Fidelity.............. ...0.000
24, Surety......cc....
26. Burglary and theft.....
27. Boiler and machinery.
28. Credit.....cocvveeennee.
29. INTEMNALONAL.......couveieieeii s
30, WAITANEY.....vveiiicieie ettt sttt
31. Reinsurance-nonproportional assumed property.

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

. Sum. of remaining write-ins for Line 34 from overflow page
. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34)......ccoovrererinrsisiarieisiennnes

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines........cccvuenee.

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial MUILPIE PETl.......ccviiieieeieieiees s
. MOrtgage QUAIANTY.......cueiveiciiieie e
. Ocean marine.......
. Inland marine....
. Financial guaranty....
Medical professional liability - OCCUITENCE...........cocvrvercriiirieesssee e

Medical professional liability - claims made..

. Earthquake.........cccoevvvieiciniececene
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' COMPENSAtON.........cccviviviiirieieeie et

Other liability-occurrence
Other liability-claims made...
Excess workers' compensation

Products liability-0CCUITENCE...........ccueveriieiecteee e
Products liability-Claims Made...........cccvcvereicrrieieesecese s

19.2 Private passenger auto liability
19.4 Commercial auto liability......

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

: Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......ccoeeierereieisiisisrcisinnas
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Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COM PANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 2020 2020 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 2020 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. 2017 + PrOF.coce. | o 42,479 | i 374 | s 42,853 | oo 6,167 | oo [ 6,167 | oo 30,593 | oo 0 [ oo 3432 | s 34,025 | i (BT19) 3,058 | i (2,661)
2. 2018 s e 29,115 | oo 308 | e 29,423 | e 4,056 | .o [ 4,056 | .o, 18,790 | oo 0 [ oo 2,709 | s 21,499 | i [(S24ES) ] 2401 | o (3,868)
3. Subtotals
2018 + PriOr.....co. | oo 71,594 | oo 682 | .o 72,276 | oo 10,223 | v (01 10,223 | oo 49,383 | oo {01 6,141 | oo, 55,524 | oovviirieneenn(11,988) | 5,459 | i, (6,529)
4, 2019 | e 32,786 | oo, 8,522 | oo 41,308 | o, 1,921 | oo [ 1,921 | oo 40,824 | oo {1 I, 7,528 | oo 48,352 | oo 9,959 | oo (994) | o, 8,965
5. Subtotals
2019 + PriOr. ..o | covevnrrniinnines 104,380 [ oo 9,204 | oo 113,584 | oo 12144 | s (O 12144 | i 90,207 | oo 0 [ s 13,669 | i 103,876 | (2,029 | 4465 | i 2,436
B. 2020......cciririns [ ., SO ., SO ., S R D, T [P T [ o YA I D0, ST [PTTRN 9,692 | o 4720 | oo 14412 | D, ST )., SR XXX
7. TotalS...covvnenss | e 104,380 | coooovveeeeeis 9,204 | oo 113,584 | oo 12144 | v, T | e, 12151 | s 90,207 | covvvvreveeeirens 9,692 | oo, 18,389 | oo 118,288 | .o (2,029) | cooverniniins 4465 | oo 2,436
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 | ...ccovvvivinne 198,717
| P (1.9%]2. oo 485 % (3. o, 2.1 %

Col. 13, Line 7

Line 8

4 i, 1.2 %




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Wil 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:

AV A0 0 00D D RO
* 4 0 2 6 6 2 0 2 04 900000 1 =
AND VAR A ARECO 0 A TR
= 4 0 2 6 6 2 02 04550000 1 =«
AV A0 0 00RO 0 O A
* 4 0 2 6 6 2 0 2 03 650000 1 =
A0 0 00RO 0 O A
= 4 0 2 6 6 2 02 05050000 1 =«

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE A - VERIFICATIO
Real Estate

N

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHOT YEAN.........ovuiurerireeeriereiseie ettt et seee ettt ssssessentas | setessessssssessasssesessessessssssessessanssnssn 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION. .........cuuevuirrerieircirire ettt sttt een
2.2 Additional investment made after CQUISIEION. .........c.euiuiireiriirrieiecise st
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals...........c.ceeveerreererernene
6. Total foreign exchange change in book/adjusted carrying value......
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation............c.ccvreeneeieiienisieeseesesesienns
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted @mOUNLS...........covuueereercuniniineieeeese e
11. Statement value at end of current period (Line 9 mMiNUS LiNE 10)......errurieresreiseisiressssessssesssssseseessnsessssessssessssssssssssessessssssees
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI..........cvvvveeinineneinnesnseieies | et sesnes 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION..........civieieiieie ettt
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other..........ccocvvevevieieniseesceees
4. ACCIUAl Of dISCOUNL.........veiecercecieeiecereie ettt
5. Unrealized valuation increase (decrease)..........coeueunrereerenrenieereennsenns
6. Total gain (I0SS) ON QISPOSAIS.........euurerrereerireseeseeeseieeees sttt ss ettt s st s sttt s st
7. Deduct amounts reCEIVEA ON GISPOSAIS...........uivrruriviririseiiieiseieissis et bbbt s s sse sttt sntessens | sbsesssssstessessstessesesensessesssssnsensesnse 0 | o 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ururiiirrerrirririrriesersiseseieees | eerreeseeessssee e seesssesseneeees 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtEIESE..........coveviieieiiinieieiiis | e ssenee 0 | o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ouururirirrieriirrineereie et ss s ssesssesses | fersssssssssssssssssssssssenssnsessssssnsnsenes 0 | o 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)......... | coecrisrierieinenierisissserssesssessensnead 0 | et 0
12, TOtal VaAlUGLION AIOWANCE. ..........eveeeeeeieeicieieieicie ettt se s ess et ee st et ensessesnsesnes | sesesssssssessssssssssesssssnssnsenssssnsensesneas 0 | o 0
13, SUDLOtAl (LINE 11 PIUS LINE 12)...euivieeiiiiiieiicisiieicisetesse ettt bbbt s bbbt n s s s s benses et | absesssssnsessessstensessetsnsansensessntansesntan 0 | e 0
14, Deduct total NONAAMItIEA BMOUNTS..........civuiiiererciceie ettt ssee et entessens | seseessssssessssssssnsessessnssnsenssssnsansssneas 0 | ot 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciuiiiiiiiiieicisisieiieissietsisstesessssssse s ssssssssessssssesssssnes | svsesssssssesssssssessessssassessesssssssassesnsas 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 O PHIOr YBAI........cciieririeiieieeiiie sttt es st sesis | sstessssssessessasssssessessessssssessessasssnss 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........c.cvueirerieieisiesire ettt
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cocveererrineennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and dePreCiation..............errerirereriurirernsesese ettt snsnees
9. Total foreign exchange change in book/adjusted Carrying VAIUE............coveieuiinieieinieiesseeiss st
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............ouururuuriuieeireieeereie et ssenssseseeeeees | feesssssssssesssssss ettt sne e eees 0 | s 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccoerririurieieiinieesseneeisniens | creessssessssssessesessssessesessssessessnsed [0 RO 0
12, Deduct total NONAAMITIEA BMOUNLS...........c.iiuieieeir ettt es e s e s s es s st s s et ees | feebsstssssessnssnssessensenssns et snsnnes 0 | e 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.iuiieiiiiiieieieiisissiesssissiessessssesesssssssassesssssssesssssssessessnss | sssesssssssesssssssessassessssessesssssssassessnsas 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 PHOF YEAI.........cccveurririeineeensesessissresessssssenes | ersenesssssseessssseneens 1,844,643,370 | ovovvvverereeieireins 1,820,067,196
2. Cost of bonds and StOCKS ACQUIME..........c.euiuiieiiiieieicteie sttt sttt bbb sanas | saessesssassesssestes e s benas 678,569,200 | .....covevvevrrerereinns 1,543,519,798
3. ACCTUAL OF GISCOUNL.......euieereiii ittt | fetbebses i et bbbttt 201,814 | oo 1,314,347
4. Unrealized valuation iNCrEASE (AECTEASE)..........ruurrrererrerriereeiseeseessseseesessessssssessessesssessessessessss s ssessasssessessasssssessessessesssnssess | sesssssssssssessnssessessassnnes (12,746,773) | coooveveeererereeeeeene (12,907,358)
5. Total gain (I0SS) ON GISPOSAIS.......c.vverreiriiirerieieisiieieissie ettt ettt s st s et en bbb nsensans | sbestessesstessessesensessensnens 16,711,940 | oo 6,503,144
6. Deduct consideration for bonds and Stocks dISPOSEA OF............cuciuiviuieiieiiiiiecsce ettt ssb s anaens | eressesissess s ess e senae 684,497,082 | ... 1,508,354,803
7. Deduct amOrtization Of PrEMIUM.........ciuiieeiieieiceie ettt bbb s bbb st tensenss | sbsstessessssessessessnsassessesante 1,447,060 | oo 5,634,650
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............cuiiuiurerieeineircieeseeeeees it sss s stsnssessesss | essessssssessessesssessessessessseessssessseseses 0 | o 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.ccuvueireirireieieiiese e snseses | stessesessssesesss s ssnsessesaes 101,214 | oo 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes..........oururerereenrrrrnis | ornmessississsessessesssersssessesessenes 07 [ 135,697
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........c.cccererirrinieieninieieisseseieinns | ceeeseissiesesessssesenes 1,841,341,417 | oo 1,844,643,370
12. Deduct total NONAAMItEEA @MOUNES............cciiiviiieice ettt st b st b s st anaens | sebessssssssssesssssssssessssnaas 30,712,130 | o 34,349,033
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.cieieiiiiiiireiiississssssiessesssssssessesssssssesssssssessessssessessess | sssessessssassassessssassesses 1,810,629,287 | ..ovovvoveiivrerieisiinne 1,810,294,337




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

Book/Adjusted Carrying

NAIC Designation of Current Quarter

Acquisitions
During
Current Quarter

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

6

Book/Adjusted Carrying

Value End of
Second Quarter

Book/Adjusted Carrying

8
Book/Adjusted Carrying
Value December 31
Prior Year

................................ 1,000,000

................................ 8,913,154

584,323,731

75,209,566

12,424,187

1,370,091,891

............................ 328,660,514

.............................. 69,119,655

.............................. 42,833,051

................................ 1,000,000

......................... 1,811,705,112

......................... 1,811,705,112

201SO

10.

1.

12.

13.

Total Bonds and Preferred Stock

680,870,638

DispoBSitions Non-Tradiig Activity Book/Adjusfed Carrying
During During Value End of
Current Quarter Current Quarter First Quarter
575,484,519 (37,762,568) | ... 1,341,168,535
.............................. 76,869,251 | coocvvveereinerennennn22,284 854 | oo
................................ 9,512,388 | ..covvvererrirrirnnnenee 028476 | oo
................................ TOMMT764 | orieneennd(3,215,699) | oo
.............................................. 0 | e 1,245240 | e 1,245,240
.............................................. 0 [ [, 1,000,000
............................ 669,777,922 | ..oooovvvevvrnnnennnnns(10,459,697) | coovecvvenneenn.1,812,338,131
.............................................. 0 | o0 |
.............................................. 0 | o0 | e
.............................................. 0 | om0 | e
.............................................. 0 | o0 | e
.............................................. 0 | im0 | s
............................ 669,777,922 | ..oooovvccvnnrrrinnnnnnd(10,459,697) | ovvvvvecriiinncnnns

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:
............ 0; NAIC6S...........0.




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........rvverrrrriieenrieeennreinens | e L0 R p— XXX v | eevveneeecensseceiseneeeenns 1,717,659 [ oo (0 [ 3,063
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAT.......cccuiieieiiiiesie ettt b st ssees | sbessessssstesiessssessesssssssessesaes 1,410,774 | oo 3,573,751
2. Cost of Short-term INVESIMENES ACAUITED. ........ccvuciiieicie ettt bbbt enas | sbtesssbassessesssesse s s s s sse s benea 301,438 | oo 1,416,221
3. ACCIUAI OF GISCOUNL......ooveeveericricsi itttk bbbttt | coreebesb ettt TA8 | e 0
4. Unrealized valuation INCIEASE (ECIBASE)...........evuiurrurrierieisesiessssssesessessesssesse sttt st ssessessssssessessessssessessssssssns | sssssssssessassssssessassesssssessessassssssassassens (O O 17,479
5. Total gain (I0SS) ON QISPOSAIS.........uevuiviierieiiieiieiieiesie ettt s s sttt s st en s s sse st snsenss | ebsessssastessesastes e s st es s s b et ss s s entensn (O TN (1,513
6. Deduct consideration reCeiVed ON dISPOSAS.............cucuiuiiuiiiiiiieieieie ettt ettt ssss s sssants | ebsesssassessssestes e st es e b s ss s snaenei 0 [ e 3,575,000
7. Deduct amortization Of PrEMIUM.............ccvieiriiieies ettt st s st s e s bt s st saesns | oebessessssssessessssasses s ssses e sensnaes 3515 | e 20,164
8. Total foreign exchange change in book/adjusted CarmYiNG VAIUE...........cccviieiiiiiriiesieiesieseie s esssessessssessens | svsesssssssessssssessessssessesssssssessesssssssesses 0 | e 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ...........c.vueieiiiriieieiieeeeee e senes | ersesssssssesssssssesessssessesessssensessessnsanse 0 | et 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ovurrurrirrinrrrireinineneinessinseneis | ereseesssessnsessssessssessssssessees 1,708,844 | .o 1,410,774
11. Deduct total nONadMiItted @MOUNLS.............cccuuiiiiiiiii bbb | ottt 0 ] o 0
12. Statement value at end of current period (LIng 10 MINUS LINE 11)...uiueiueiiiieiiiiiisisisissieseessiesesssssssesssssssssesssssssessesssses | sssessessssessessessssassesssassesnnas 1,708,844 | oo, 1,410,774

QsSI103




Statement for March 31, 2020 of the 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

QSI04, QSI05, QSI06, QSI07



Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........ccvueiirinieiieisieieessie et sses

. Cost of cash eqUIVAIENES ACAUIMEA..........ciuriieieiriieeicisi st snes

. ACCIUAL OF BISCOUN.......ovuiiiicit bbbt

. Unrealized valuation iNCrease (AECTEASE)..........ccuueuiuiierieieiirieie ettt s

. Total gain (I0SS) ON AISPOSAIS..........cvvrerririieiieiciiieie sttt st nae

. Deduct consideration received 0N diSPOSAS............cccvueueiriieieiiieieie ettt

. Deduct amortization of PrEMIUM............ccciiiiiice ettt naes

. Total foreign exchange change in book/ adjusted carrying ValUe............c.ocucveiereuniesiecseeieeee s

. Deduct current year's other-than-temporary impairment reCognized.............ccoeveveeereicsesieiesee e

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

. Deduct total nonadmitted @MOUNES............ccevruiiueiiciciisie et

. Statement value at end of current period (Line 10 MiNUS LN 11)..... v seesnesessnees

1 2
Prior Year Ended
Year To Date December 31
.............................................. 8,291,385 | ..o 40,935,819
.......................................... 329,989,524 | .....ccoovviriinrerrinnininnnnn1,010,491,977
............................................................ 0 | oo 21,433
............................................................ 0 | orrerrerrerrnneresnsennsesssnsssnssssessnneens(0)
............................................................ 0 | coorrerrrmerrrnereenneseisesssssenesssesessnennees0
.......................................... 301,003,035 | ...oovvvrrereerreenirneneennnenn 1,043,163,844
............................................................ 0 | coorreemmeeerneeesnreseissssssssenessesessneneeess0
............................................................ 0 | coorrermmeeerneeeeseeeesssssssenessesessneneeess0
............................................................ 0 | coorenerrsrriessnnrsssresenesssseeeneees0
............................................ 37277874 | oo 8,291,385
............................................................ O OO OO ROPPROPOOON |
............................................ 37.2T7,874 | oo 8,291,385

QSI108
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Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COM PANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
80482523, FORT WORTH. ...ovvvrerierieirneereriseninn TX... [01/09/2020.... | PAUL D WALKER 375,250 0 375,250 1,971
71371476 DYERSBURG...........cccoommmmmmrriiiissrrnriiis TN... | 02/14/2020.... | FEDERAL HOME LOAN MTG 233,225 0 233,225 0
59509806 ASHBURN VA... |02/14/2020.... | RICHARD MALAM JR 489,250 0 489,250 0
71524426 OSWEGO IL..... | 02/27/2020.... | GINO A MARRIX 318,250 0 318,250 0
0199999. Totals 1,415,975 0 1,415,975 1,971
0399999. Totals 1,415,975 0 1,415,975 1,971
Showmg all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 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 Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in|  Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Changein | BJ/ACV. (11-] Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances 9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
WALID MURSALIN & FORJANA
80482523 FORT WORTH.... . 105/21/2019| SUMALYA . 0 0 0 0 0 0 0 0 325,658
59509806. ASHBURN . [ 09/17/2019| LESTER G KINKAID..........ovvcviiriicennnes 0 0 0 0 0 0 0 0
0199999. Totals. 0 0 0 0 0 0 0 0
0399999. Totals 0 0 0 0 0 0 0 0




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

QE02, QEO03



Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COM PANY

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

v0

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
36179R  BW 8 | G2 MA2753 - RMBS 02/04/2020 JP MORGAN SECURITIES LLC. 2,050,450 1,975,742 3,128 |1
912828  YX 2 |UNITED STATES TREASURY 01/14/2020. RBC DOMINION SECURITIES INC./CDS** 5,403,250 5,400,000 4,077 |1
912828  YY 0 |UNITED STATES TREASURY 03/01/2020......... VARIOUS 25,529,564 25,215,000 32,503 |1
912828  YZ 7 |UNITED STATES TREASURY 01/16/2020......... VARIOUS 50,308,382 50,264,000 31,457 |1
912828  Z2 9 |UNITED STATES TREASURY 02/06/2020 VARIOUS 12,800,523 .12,800,000 9,107 |1
912828 75 2 |UNITED STATES TREASURY 02/19/2020 VARIOUS 7,598,930 ...7,600,000 3,951 |1
912828 76 0 |UNITED STATES TREASURY 02/19/2020......... JP MORGAN SECURITIES LLC 4,846,021 ...4,850,000 3,847 |1
912828  Z8 6 |UNITED STATES TREASURY 02/28/2020......... JP MORGAN SECURITIES LLC 60,810,938 .60,000,000 36,264 |1
912828  Z9 4 |UNITED STATES TREASURY. 03/27/2020......... VARIOUS 15,571,954 | oo 14,500,000 26,600 |1
912828  ZA 1 |UNITED STATES TREASURY 03/27/2020 VARIOUS AT7,769,468 | ...oovooneererriereins 47,030,000 | coooovverrererererrierieeeeree e 40,299 |1
912828  ZB 9 |UNITED STATES TREASURY 02/28/2020......... BANK OF AMERICA SECURITIES 5,019,336 5,000,000 306 |1
912828  ZC 7 |UNITED STATES TREASURY 03/23/2020......... VARIOUS 28,391,453 27,800,000 | .ovoovernrirerieereeresisenninens 10,321 [ 1o
912828  ZD 5 |UNITED STATES TREASURY 03/27/2020......... JP Morgan Securities Inc. 2,245,950 2,232,000 485 |1
912828  ZF 0 |UNITED STATES TREASURY 03/27/2020 VARIOUS 15,517,324 | oo, 15,500,000 0|1
0599999. Total - Bonds - U.S. Government. 283,863,543 280,166,742 202,346 XXX
Bonds - U.S. States, Territories and F
452152 G3 9 |ILLINOIS ST 03/27/2020......... BARCLAYS CAPITAL INC 2,024,726 1,990,000 [ .oovorveiererirenieienereieieeieiene 16,583 |2FE......cooovvririiannee.
574193  SG 4 | MARYLAND ST, 03/04/2020 MORGAN STANLEY & CO. LLC 9,664,130 7,000,000 0 [1FE
574193  SH 2 | MARYLAND ST, 03/13/2020 MORGAN STANLEY & CO. LLC 7,212,094 5,580,000 0 [1FE
574193 ST 6 | MARYLAND ST, 03/04/2020......... BANK OF AMERICA SECURITIES 2,519,198 2,200,000 0 [1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 21,420,148 | ..o 16,770,000 16,583 XXX
Bonds - U.S. Special Revenue and Special Assessment
118217 CY 2 |BUCKEYE OHIO TOB SETTLEMENT FING AUTH 03/02/2020 Jefferie 2,497,750 2,500,000 0 |2FE
167590 EZ 7 |CHICAGO ILL O HARE INTL ARPT SPL FAC REV. 01/08/2020......... BARCLAYS CAPITAL INC 593,250 500,000 625 | 2FE
59261A  E7 8 | METROPOLITAN TRANSN AUTHN Y REV. 03/02/2020......... CITIGROUP GLOBAL MARKETS INC. 11,180,300 | .oovvvervvreirerererierieeens 10,000,000 | .oovvonreeeerrrerereserienieeies 77,778 | 1FE .o
650116  CK 0 | NEW YORK TRANSN DEV CORP SPL FAC REV. 03/27/2020......... CITIGROUP GLOBAL MARKETS INC. TAB1A475 | oo 1,500,000 [ .oocvorveeererireeieienireieieieine 18,750 | 2FE.....ccovviriririannee.
71780T  AD 5 | PHILADELPHIA PA AUTH FOR INDL DEV UNIVR 03/06/2020 MORGAN STANLEY CO 2,262,360 2,000,000 0 [1FE
79467B DD 4 | SALES TAX SECURITIZATION CORP ILL 01/17/2020......... GOLDMAN 1,000,000 | oo 1,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 19,015,135 | oo 17,500,000 97,153 XXX
Bonds - Industrial and Miscellaneous
00287Y  BQ 1 |ABBVIEINC 03/06/2020 JP Morgan Securities Inc. 2,609,400 2,500,000 19,681 [2FE......oovvvcirriris
00914A  AF 9 | AIR LEASE CORP! 01/07/2020......... BANK OF AMERICA SECURITIES 5,937,780 6,000,000 0 |2FE
013092 AD 3 |ALBERTSONS COMPANIES, INC 01/22/2020......... BANC OF AMERICA/FIXED INCOME 345,000 345,000 0 |4FE
013093 AB 5 | ALBERTSONS COMPANIES LLC 03/10/2020......... BANC OF AMERICA/FIXED INCOME 72,215 70,000 1,121 |4FE
013093  AD 1 |ALBERTSONS COMPANIES LLC 01/23/2020 VARIOUS 94,933 91,000 1,896 |4FE
019736 AD 9 |ALLISON TRANSMISSION INC 03/27/2020 BARCLAYS CAPITAL INC 524,475 540,000 13,500 [3FE....ovvrerrrrrirns
031162 CT 5 |AMGEN INC 02/28/2020......... VARIOUS 1,861,607 | oovorrererrcrierieeieerieenes 1,844,000 794 | 2FE
033291  AA 3 |ANCHC 13A-CDO 03/02/2020......... GOLDMAN 1,003,500 | ovvorrererirenieniseesenienes 1,000,000 4,493 [1FE
03765X  AG 1 |APIDOS CLO XXII - CDO 02/24/2020......... JP MORGAN SECURITIES LLC. 8,000,000 8,000,000 0 [1FE
05352A AA 8 | AVANTORINC 03/17/2020 UBS SECURITIES LLC 208,425 210,000 5,880 | 3FE
05352A  AC 4 |AVANTORINC 02/28/2020......... VARIOUS 147,328 134,000 4,937 |4FE
06051G ~ HY 8 | BANK OF AMERICA CORP 02/10/2020. BANC OF AMERICA/FIXED INCOME 8,000,000 8,000,000 0 |1FE
07274N  AJ 2 |BAYER US FINANCE I LLC 01/21/2020......... WELLS FARGO SECURITIES LLC 5,457,850 5,000,000 22,431 | 2FE
097751 BP 5 |BOMBARDIER INC 01/16/2020 UBS SECURITIES LLC 187,688 175,000 2,127 |4FE
11134L AP 4 |BROADCOM CORP 03/25/2020......... MORGAN STANLEY CO 528,090 580,000 3,625 | 2FE
118230 AT 8 |BUCKEYE PARTNERS LP 02/11/2020......... CREDIT SUISSE SECURITIES (USA) 390,000 390,000 0 | 3FE




Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COM PANY

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

5

6

10

1'¥030

NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
120111 BM 0 | STANDARD INDUSTRIES INC (DELAWARE) 02/07/2020......... JP MORGAN SECURITIES LLC 10,313 10,000 128 | 3FE
120111 BN 8 | STANDARD INDUSTRIES INC (DELAWARE) 01/14/2020 GOLDMAN 131,285 124,000 1,881 |3FE
1248EP  BG 7 |CCOHOLDINGS LLC 03/05/2020. VARIOUS 292,043 282,000 5,002 | 3FE
1248EP  BM 4 |CCO HOLDINGS LLC 03/05/2020......... JP MORGAN SECURITIES LLC 242,363 230,000 882 | 3FE
1248EP  BP 7 |CCOHOLDINGS LLC 03/03/2020......... JP MORGAN SECURITIES LLC. 20,675 20,000 503 | 3FE
126307 AF 4 |CSC HOLDINGS LLC 03/26/2020 Citigroup (SSB) 185,400 180,000 4,556 |4FE
126650 CW 8 | CVS HEALTH CORP 03/30/2020 WELLS FARGO SECURITIES LLC 1,048,970 | oovovveerrcrreeeeeieeeiens 1,000,000 683 | 2FE
126650 DH 0 |CVS HEALTH CORP. 03/26/2020......... BARCLAYS CAPITAL INC 2,662,253 2,667,000 0 |2FE
15135B AL 5 | CENTENE CORP 02/05/2020......... VARIOUS 725,085 697,000 12,795 [3FE ..o
15135B AN 1 | CENTENE CORP 01/22/2020......... Citigroup (SSB) 83,200 80,000 95 |3FE
15723R  AA 2 | CFXESCROW CORP 01/21/2020 MORGAN STANLEY CO 74,900 70,000 1,840 | 3FE
16412X  AC 9 | CHENIERE CORPUS CHRISTI HOLDINGS LLC 03/20/2020......... Jefferie 277,840 370,000 5,072 | 2FE
191216 CR 9 | COCA-COLA CO 03/20/2020......... JP MORGAN SECURITIES LLC 12,497,625 | .ooovvorirrerererieens 12,500,000 0 |1FE
221644  AA 5 |COTT HOLDINGS INC 02/21/2020......... Jefferie 48,070 46,000 1,012 |4FE
22282E  AF 9 | COVANTA HOLDING CORP 02/24/2020 WELLS FARGO SECURITIES LLC 56,155 55,000 1,571 |4FE
22822V AR 2 | CROWN CASTLE INTERNATIONAL CORP, 03/31/2020......... MORGAN STANLEY CO 1,487,685 | ..o 1,500,000 0 | 2FE
233851 DY 7 | DAIMLER FINANCE NORTH AMERICA LLC 03/05/2020......... CITIGROUP GLOBAL MARKETS INC 4,990,700 5,000,000 0 | 2FE
23918K  AQ 1 | DAVITA HEALTHCARE PARTNERS INC 01/09/2020......... Citigroup (SSB) 529,163 515,000 13,050 [3FE.....coovvvireririannee
247361 ZV 3 | DELTA AIRLINES 2020-1 CLASS AA PASS THRO 03/04/2020 MORGAN STANLEY CO 4,000,000 | ..o 4,000,000 0 [1FE
254687  FN 1 | WALT DISNEY CO 03/19/2020 CITIGROUP GLOBAL MARKETS INC 3,997,800 4,000,000 0 [1FE
254687  FP 6 | WALT DISNEY CO 03/19/2020......... CITIGROUP GLOBAL MARKETS INC 3,745,875 3,750,000 0 [1FE
254687 FQ 4 |WALT DISNEY CO 03/19/2020......... CITIGROUP GLOBAL MARKETS INC. TA79,000 | oo 7,500,000 0 [1FE
25470X  AE 5 | DISH DBS CORP 03/27/2020 VARIOUS 603,500 600,000 13,425
28470R  AF 9 |ELDORADO RESORTS INC 03/10/2020 JP MORGAN SECURITIES LLC 258,125 250,000 6,708
29273A  AA 4 |ENERGIZER HOLDINGS INC 03/11/2020......... UBS SECURITIES LLC 62,775 62,000 834
29278N AP 8 |ENERGY TRANSFER OPERATING LP 01/08/2020......... DEUTSCHE BANK SECURITIES, INC 4,008,185 | ...voorieerreereriesrinii 4,000,000 0
29379V BX 0 | ENTERPRISE PRODUCTS OPERATING LLC 03/24/2020......... HSBC SECURITIES 528,704 650,000 3,640
30161N  AX 9 |EXELON CORP 03/30/2020 JP MORGAN SECURITIES LLC 3,492,790 3,500,000 0
30231G  BH 4 |EXXON MOBIL CORP. 03/17/2020......... BANC OF AMERICA/FIXED INCOME 4,000,000 | ..o 4,000,000 0 [1FE
31620M  AK 2 |FIDELITY NATIONAL INFORMATION SERVICES | 03/10/2020......... MERRILL LYNCH PIERCE FENNER & SMITH INC 1,585,005 | ..ooooverrrrreriieriieeieerienes 1,500,000 21,438 | 2FE
337738 AT 5 |FISERVINC. 02/26/2020......... Jefferie 530,950 500,000 2,533 | 2FE
345397 A2 9 |FORD MOTOR CREDIT COMPANY LLC 01/06/2020 GOLDMAN SACHS & CO, NY 8,500,000 8,500,000 0 |2FE
345397 A4 5 |FORD MOTOR CREDIT COMPANY LLC 01/06/2020......... GOLDMAN 720,000 720,000 0 | 2FE
345397 WF 6 |FORD MOTOR CREDIT CO LLC 03/30/2020......... Jefferie: 182,000 200,000 260 | 3FE
35671D AZ 8 |FREEPORT-MCMORAN COPPER & GOLD INC 03/27/2020......... CREDIT SUISSE SECURITIES (USA) 329,000 350,000 603 |3FE
36166T AA 8 |GCILLC 02/03/2020 SUNTRUST ROBINSON HUMPHREY INC 193,950 180,000 1,656 |4FE
364725 BC 4 |TEGNAINC 02/28/2020 VARIOUS 320,288 310,000 3,300 | 3FE
369604 BG 7 | GENERAL ELECTRIC CO. 01/31/2020......... VARIOUS 2,106,564 2,000,000 26,813 | 2FE
37185L  AG 7 | GENESIS ENERGY LP 01/10/2020......... CREDIT SUISSE SECURITIES (USA) 268,313 265,000 2,606 |4FE
373334 KM 2 | GEORGIA POWER CO 01/08/2020......... BARCLAYS CAPITAL INC 6,998,530 7,000,000 0 [1FE
38141G XJ 8 |GOLDMAN SACHS GROUP INC 03/30/2020 CREDIT SUISSE SECURITIES (USA) 2,533,250 2,500,000 0 |1FE
383909 AE 8 | WR GRACE & CO (CONNECTICUT DIVISION) 03/25/2020......... BANC OF AMERICA/FIXED INCOME 27,913 29,000 727 | 3FE
404121 AG 0 |HCAINC 03/27/2020. VARIOUS 1,162,225 | ..... ...1,090,000 23,236 | 3FE
40436V AE 1 |HLM 1711R AR - CDO 02/11/2020......... RBC CAPITAL MARKETS 11,000,000 11,000,000 [ oo 19,233 [1FE..c.iiiirirniinee
423074  AS 2 |KRAFT HEINZ FOODS CO 03/26/2020 VARIOUS 621,798 617,000 3,277 | 2FE
436440 AK 7 |HOLOGIC INC 03/24/2020......... VARIOUS 301,281 310,000 5,651 | 3FE
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437076  CA 8 |HOME DEPOT INC, 03/26/2020......... JP Morgan Securities Inc. 4478,085 | ..o 4,500,000 0 [1FE

437076  CB 6 |HOME DEPOT INC. 03/26/2020 JP MORGAN SECURITIES LLC 2,983,230 3,000,000 0 |1FE

442851  AC 5 |HOWARD UNIVERSITY. 01/31/2020. Loop Capital Market 1,000,000 0 |2FE

444454  AA 0 |HUGHES SATELLITE SYSTEMS CORP. 03/10/2020......... MORGAN STANLEY CO 39,035 37,000 682 | 4FE

458140  BP 4 | INTEL CORP 03/20/2020......... JP Morgan Securities Inc. 4,992,250 5,000,000 0 [1FE

458140 BQ 2 | INTEL CORP 03/20/2020 JP Morgan Securities Inc. 17,465,875 17,500,000 0 |1FE

458140 BR 0 |INTEL CORP 03/20/2020 JP MORGAN SECURITIES LLC 5,987,700 6,000,000 0 [1FE

46284P  AQ 7 |IRON MOUNTAIN INC 03/23/2020......... BANC OF AMERICA/FIXED INCOME 201,850 220,000 1,467 | 3FE

466253  AA 9 |J2 CLOUD SERVICES LLC 03/26/2020......... VARIOUS 414,830 411,000 4,619 | 3FE

46625H RY 8 | JPMORGAN CHASE & CO 03/05/2020......... MORGAN STANLEY CO 6,740,820 6,000,000 23,953 | 1FE

48661T AA 3 |KAYNE2A-CDO 03/19/2020 JP MORGAN SECURITIES LLC 900,000 1,000,000 5,801 | 1FE

489399  AG 0 |KENNEDY WILSON INC 03/10/2020......... VARIOUS 569,956 555,000 10,339 [4FE....oovivcreriens

505742  AF 3 | LADDER CAPITAL FINANCE HOLDINGS LLLP 03/10/2020......... JP MORGAN SECURITIES LLC 80,200 80,000 2,065 |3FE

513075 BE 0 |LAMAR MEDIA CORP. 03/11/2020......... DEUTSCHE BANK SECURITIES, INC 260,650 260,000 4,767 |4FE

527298  BF 9 |LEVEL 3 FINANCING INC 03/02/2020 Citigroup (SSB) 130,488 130,000 56 | 3FE

527298 BH 5 |LEVEL 3 FINANCING INC 02/28/2020......... Citigroup (SSB) 73,130 71,000 21 |3FE

527298  BK 8 |LEVEL 3 FINANCING INC 03/09/2020......... Citigroup (SSB) 257,873 257,000 1,931 | 3FE

548661 DM 6 |LOWE'S COMPANIES INC 03/10/2020......... VARIOUS TATT,695 | oo 1,150,000 [ oo 10,115 | 2FE.....coovvvvrririnnee

548661 DT 1 |LOWE'S COMPANIES INC 03/24/2020 JP MORGAN SECURITIES LLC 453,958 455,000 0 |2FE

552953 CC 3 | MGM RESORTS INTERNATIONAL 02/04/2020 JP MORGAN SECURITIES LLC 253,575 230,000 5,405 | 3FE

55354G  AB 6 |MSCIINC 02/03/2020......... BANC OF AMERICA/FIXED INCOME 261,875 250,000 6,788 |3FE

55954E  AQ 2 |MAGNE 17R AR -CDO c 03/11/2020......... Citigroup (SSB) 4,889,063 5,000,000 21,083 | 1FE

56844X  BL 2 | MARNR 151RR CR2 - CDO 02/10/2020 JP MORGAN SECURITIES LLC 1,000,000 ...1,000,000 0 [1FE

576339 CF 0 |MCCT 201 A-ABS A 01/16/2020 BMO Capital Markets 9,999,779 10,000,000 0 |1FE

57665R  AF 3 | MATCH GROUP INC 03/06/2020......... JP MORGAN SECURITIES LLC 10,375 10,000 175 | 3FE

58013M  FL 3 | MCDONALD'S CORP. 03/04/2020......... GOLDMAN 2,185,181 2,187,000 60 | 2FE

58013M  FN 9 [ MCDONALD'S CORP. 03/25/2020......... BANC OF AMERICA/FIXED INCOME 2,626,081 2,627,000 0 |2FE

59001K  AD 2 |MERITORINC 02/04/2020 BARCLAYS CAPITAL INC 25,594 25,000 742 |3FE

59217G  EE 5 | METROPOLITAN LIFE GLOBAL FUNDING | 01/06/2020......... JP MORGAN SECURITIES LLC 9,995,700 10,000,000 0 [1FE

62886E  AS 7 |NCR CORP 03/17/2020......... PERSHING DIV OF DLJ SEC LNDING 280,575 290,000 4,827 |4FE

637417 AN 6 | NATIONAL RETAIL PROPERTIES INC 02/18/2020......... WELLS FARGO SECURITIES LLC 1,037,648 | ..o 1,041,000 0 |2FE

64110L  AJ 5 |NETFLIXINC. 03/02/2020 MORGAN STANLEY CO 36,750 35,000 743 | 3FE

65409Q BB 7 [NIELSEN FINANCE LLC 03/27/2020......... VARIOUS 440,263 470,000 10,506 [4FE.......cooooviirririens

65410C  AA 8 |NIELSEN CO (LUXEMBOURG) SARL c 03/17/2020......... VARIOUS 377,325 385,000 9,692 |4FE

67066G  AF 1 [NVIDIA CORP 03/26/2020......... GOLDMAN SACHS & CO, NY 7,970,302 8,000,000 0 [1FE

67113G  AC 1 [OHA CREDIT FUNDING 5 LTD - CDO C 02/18/2020 JP MORGAN SECURITIES LLC 15,000,000 | ..oovvoevrveererenirerierieens 15,000,000 0 [1FE

68245X  AC 3 |1011778 BC UNLIMITED LIABILITY CO c 03/13/2020 Jefferie 263,013 265,000 1,940 |3FE

68389X BU 8 | ORACLE CORP 03/30/2020......... JP MORGAN SECURITIES LLC 6,984,950 7,000,000 0 [1FE

68902V AD 9 | OTIS WORLDWIDE CORP. 02/19/2020......... GOLDMAN 252,997 253,000 0 |2FE

68902V  AE 7 |OTIS WORLDWIDE CORP. 02/28/2020......... DEUTSCHE BANK SECURITIES, INC 768,488 750,000 287 |2FE

68902V AF 4 | OTIS WORLDWIDE CORP 02/19/2020 BANC OF AMERICA/FIXED INCOME 1,249,900 | oovovvererrerreeeeeieeeieenes 1,250,000 0 |2FE

69370C AA 8 |PTCINC 03/09/2020......... JP MORGAN SECURITIES LLC 133,575 130,000 2,513 | 3FE

69370C AB 6 |PTCINC 01/30/2020. JP MORGAN SECURITIES LLC 130,000 130,000 0 | 3FE

713448  EQ 7 |PEPSICO INC 03/17/2020......... BANC OF AMERICA/FIXED INCOME 4,996,450 5,000,000 0 [1FE

742718  FG 9 |PROCTER & GAMBLE CO. 03/23/2020 Citigroup (SSB) 2,493,700 2,500,000 0 |1FE

742718  FH 7 |PROCTER & GAMBLE CO. 03/23/2020......... Citigroup (SSB) 2,494,000 2,500,000 0 [1FE
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747262 AK 9 |QVCINC 02/12/2020......... VARIOUS 533,573 513,000 9,134 | 2FE
74819R AP 1 |QUEBECOR MEDIA INC C 03/27/2020 JP MORGAN SECURITIES LLC 335,775 330,000 5,587 | 3FE
75915Q  AC 2 |REGIONALCARE HOSPITAL PARTNERS HOLDINGS, 01/14/2020. WELLS FARGO SECURITIES LLC 544,612 515,000 8,852 |4FE
760759 AV 2 |REPUBLIC SERVICES, INC 02/18/2020......... BANC OF AMERICA/FIXED INCOME 1,994,140 2,000,000 0 | 2FE
761735 AT 6 |REYNOLDS GROUP ISSUER INC. 02/26/2020......... VARIOUS 261,837 256,000 1,341 |4FE
81725W  AH 6 | SENSATA TECHNOLOGIES BV. c 03/17/2020 BANC OF AMERICA/FIXED INCOME 312,812 325,000 7,008 |3FE
82967N AL 2 | SIRIUS XM RADIO INC 03/27/2020......... VARIOUS 1,343,962 | oovovvererrrrrreieeieeeienes 1,370,000 22,659 | 3FE
83001A  AB 8 | SIX FLAGS ENTERTAINMENT CORP 01/14/2020......... BARCLAYS CAPITAL INC 103,500 100,000 2,248 | 3FE
852061  AS 9 | SPRINT NEXTEL CORP 02/18/2020......... VARIOUS 962,950 891,000 13,455 [4FE......coovvivvriiirinns
85207U  AE 5 | SPRINT CORP 03/24/2020......... RBC CAPITAL MARKETS, 252,876 265,000 587 |4FE
85207U  AF 2 | SPRINT CORP 02/13/2020 VARIOUS 621,656 540,000 17,547 [AFE....oiviiiens
85207U  AH 8 | SPRINT CORP 02/13/2020......... VARIOUS 653,192 570,000 6,832 |4FE
85571B  AG 0 | STARWOOD PROPERTY TRUST INC 03/23/2020......... JP MORGAN SECURITIES LLC 730,000 800,000 11,111 [ 3FE s
87612E  BL 9 | TARGET CORP. 03/26/2020......... Citigroup (SSB) 3,993,360 4,000,000 0 [1FE
883556 CF 7 | THERMO FISHER SCIENTIFIC INC 03/23/2020 JP MORGAN SECURITIES LLC 1,500,000 | ovooverrrricnrireereeeeeeienes 1,500,000 0 |2FE
89469A AC 8 | TREEHOUSE FOODS INC 03/10/2020......... WELLS FARGO SECURITIES LLC 85,707 84,000 374 | 4FE
89788  AB 5 | TRUIST BANK 03/09/2020......... SUNTRUST ROBINSON HUMPHREY INC 7,924,960 8,000,000 555 | 1FE
911312 BY 1 |UNITED PARCEL SERVICE INC 03/19/2020......... BANK OF AMERICA SECURITIES 4,981,150 5,000,000 0 [1FE
91831A  AC 5 | VALEANT PHARMACEUTICALS INTERNATIONAL IN C 02/20/2020 BANC OF AMERICA/FIXED INCOME 306,062 295,000 6,475 |4FE
91911K  AK 8 | VALEANT PHARMACEUTICALS INTERNATIONAL IN [ 03/27/2020. VARIOUS 589,680 599,000 1,525 | 3FE
91911K AN 2 | VALEANT PHARMACEUTICALS INTERNATIONAL IN C 02/20/2020......... VARIOUS 340,031 325,000 5611 | 3FE
92343V ER 1 | VERIZON COMMUNICATIONS INC 01/28/2020......... VARIOUS 861,022 750,000 11,634 |2FE.......covvvirerrinnee
92564R  AC 9 | VICI PROPERTIES LP 03/23/2020 VARIOUS 539,231 580,000 1,274 | 3FE
93369K  AA 3 | WAND MERGER CORP. 03/04/2020 VARIOUS 657,067 616,000 553 |4FE
94106L  BF 5 | WASTE MANAGEMENT INC 03/12/2020......... VARIOUS 1,549,320 | oovoreverrcriserierieeis 1,500,000 | ovoorvermrierieeireseneseriienees 11,185 [ 2FE.....covivcirrcriens
94106L  BH 1 | WASTE MANAGEMENT INC 02/07/2020......... BANC OF AMERICA/FIXED INCOME 694,993 650,000 3,236 | 2FE
950000 2H 5 |WELLS FARGO & CO 01/22/2020......... WELLS FARGO SECURITIES LLC 15,110,400 | ooovvecvecrnirerrencreries 15,000,000 | coovvuereirerierirererienereeeeenes 84,210 | 1FE. ...
95000U 2K 8 | WELLS FARGO & CO 02/04/2020 WELLS FARGO SECURITIES LLC 9,000,000 9,000,000 0 [1FE
958667 AB 3 | WESTERN MIDSTREAM OPERATING LP. 01/09/2020......... BARCLAYS CAPITAL INC 129,950 130,000 0 | 2FE
958667 AD 9 | WESTERN MIDSTREAM OPERATING LP. 01/09/2020......... Citigroup (SSB) 121,000 121,000 0 |2FE
96950G  AB 8 | WILLIAMS SCOTSMAN INTERNATIONAL INC 03/11/2020......... BANC OF AMERICA/FIXED INCOME 75,937 75,000 401 | 4FE
986250 AA 8 | YCLO7A1-CDO [ 03/02/2020 BARCLAYS CAPITAL INC 1,002,500 | oo 1,000,000 3,162 | 1FE
3899999. Total - Bonds - Industrial and Miscellaneous. 312,765,873 | .o 311,262,000 632,624 XXX
Bonds - SVO Identified Funds
464288 41 4 |ISHARES:NATL MUNI BOND 03/12/2020......... Jane Street 34,991,552 0 011
464288 64 6 |ISHARES:SHT-TRM CORP BD 03/16/2020 Jane Street 6,512,949 0 0]2
8099999. Total - Bonds - SVO Identified Funds 41,504,501 0 0 XXX
8399997. Total - Bonds - Part 3 678,569,200 625,698,742 948,705 XXX
8399999. Total - Bonds. 678,569,200 625,698,742 948,705 XXX
9999999. Total - Bonds, Preferred and Common Stocks 678,569,200 XXX 948,705 XXX
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Bonds - U.S. Government
36179R  BW 8 | G2 MA2753 - RMBS.........ccoveerrricerrcrneens .. | 03/01/2020. | Paydown 33,644 33,644 34,916 0 (1 I (1,272) 0 (1,272) 0 33,644 0 0 0 84 | 04/20/2045. [ 1......ocvene..
DEUTSCHE BANK SECURITIES,
912828 5U 0 |UNITED STATES TREASURY...........ccccccee .[03/18/2020.|INC. | | e 13,072,109 | ...... 12,200,000 | ...... 12,241,590 | .......... 12,234271 | oo 0 [ (1,757) 0 (1,757) 0 [ e 12,232514 | oo 0. 839,595 | ....... 839,595 | ...... 69,505 | 12/31/2023. | 1.....coccevvveee
DEUTSCHE BANK SECURITIES,

912828 6A 3 |UNITED STATES TREASURY.... .103/20/2020.|INC. | | e 18,819,531 | ...... 17,000,000 |...... 17,052,969 ...17,046,769 0 (1,601) (I 17,045,168 .00 1774363 | 1,774,363 | ..... 286,875 | 01/31/2026. | 1.

912828 6B 1 |UNITED STATES TREASURY.... .. [ 03/20/2020. [ VARIOUS.........ccosrviemririincriiincriins | covvisssiiisnesisnesiinns | v 27,263,235 | ...... 24,415,000 | ...... 24,504,649 | ..........24,499,336 0 (1,471) (I I 24,497 864 .0 ].2,765,370 | ... 2,765,370 | ..... 356,743 | 02/15/2029. | 1.

912828 6F 2 |UNITED STATES TREASURY.... .. [ 03/30/2020. [ VARIOUS.........oorrrvrrrrierensiisensiinas | covirsenssissssssissseninns | avvees 47,270,410 | ...... 42,500,000 | ...... 42,662,402 | .......... 42,646,588 0 (5,657) 0 | oo 42,640,931 | oo 0| .4,629479 |... 4,629,479 | ..... 611,923 | 02/28/2026. | 1.

912828 7G 9 |UNITED STATES TREASURY.... . 03/20/2020. [ VARIOUS.........ooosrvverrreiessrirenssions | covvrenssiassesissssssinns | aveees 31,028,153 | ...... 31,000,000 | ...... 30,983,784 30,984,852 0 1,551 0 30,986,403 0| oot 41,750 | ........41,750 | ... 167,845 | 07/31/2021.| 1.

BARCLAYS CAPITAL INC FIXED
912828 YN 4 |UNITED STATES TREASURY...........cccoecee .103/20/2020. | INC e | e 6,510,596 | ........ 6,500,000 | ........ 6,509,111 6,509,096 0 (890) 0 6,508,205 0 2,391 2,391 | ... 44,357 | 10/31/2021. | 1.
BARCLAYS CAPITAL INC FIXED

912828 YS 3 |UNITED STATES TREASURY.... .. | 03/04/2020. | INC . 10,666,797 | ...... 10,000,000 | ........ 9,857,422 9,857,459 0 2,352 0 9,859,811 0. 806,986 | ........806,986 | ....... 53,365 | 11/15/2029. | 1.

912828 YW 4 |UNITED STATES TREASURY .. | 01/07/2020. | JP MORGAN SECURITIES LLC..... . 9,032,910 9,000,000 | ......19,011,133 ..19,011,123 0 (111) {0 19,011,012 0] 21,899 .23,898 | 12/15/2022. | 1.

912828 'YX 2 |UNITED STATES TREASURY.... .. | 03/17/2020. | VARIOUS........ooerrverenrvirensrisssiins | crvneesisssssssenssins | cvveens 5,719,547 | ........ 5,400,000 | ........ 5,403,250 0 0 (69) 0 5,403,182 0. 316,365 |........316,365 | ....... 18,519 | 12/31/2026. | 1.

912828 YY 0 |UNITED STATES TREASURY.... .. | 03/06/2020. | VARIOUS 30,274,844 | ...... 29,000,000 | ...... 29,156,108 | ......... 15,042,165 0 (3,754) 0 29,152,332 0 .1,122,512 80,337 | 12/31/2024. | 1.

912828 YZ 7 |UNITED STATES TREASURY .. 02/28/2020. | VARIOUS..........ocmerrrrriimmnnnrrreiaiens | coreeeviiiissnesesisiinnes | ceeee 56,850,733 | ......56,264,000 | ......56,313,773 6,005,383 0 (2,790) (VI I 56,310,976 IO 539,757 539,757 34,391 | 12/31/2021. | 1.

912828 Z2 9 |UNITED STATES TREASURY.... . 1 02/28/2020. | JP Morgan Securities INC..........couuwe. [ covveveremerirneriesrinns | coeves 13,009,000 | ...... 12,800,000 | ...... 12,800,523 0 0 269 {0 O 12,800,793 0] 208,207 |........ 208,207 | ....... 24,791 | 01/15/2023. | 1.

DEUTSCHE BANK SECURITIES,

912828 75 2 |UNITED STATES TREASURY............cccc.... .103/06/2020.|INC. | | oo 7,882,031 | ........ 7,600,000 | ........ 7,598,930 0 0 2 0 2 (V[ [P 7,598,932 | .ooovvvrerrnac 0. 283,099 | ....... 283,099 | ...... 10,909 | 01/31/2025. | 1.................

912828 76 0 |UNITED STATES TREASURY............ccccc... .. | 02/28/2020. | BANK OF AMERICA SECURITIES. | .......ocvvmummveriirianns | cereeen 4,890,922 | ........ 4,850,000 | ........ 4,846,021 0 0 56 0 56 (V[N [ 4,846,078 | ...ocvvvrn (VR I 44844 | ......... 44844 | ... 5,679 | 01/31/2022. | 1......oocrvceees

912828 78 6 |UNITED STATES TREASURY...........cconeeee .. 1 03/10/2020. [ VARIOUS.......ooorrereieereerensrisenssins | covieeesesisssesisssesinns | aveees 28,115,840 | ...... 27,500,000 | ...... 27,871,680 0 0 (2,060) 0 (2,060) 0 27,869,619 0] ... 246,221 | ........ 246,221 | ....... 22,891 | 02/15/2023. | 1.....coccervvees

CITIGROUP GLOBAL MARKETS

912828 ZB 9 |UNITED STATES TREASURY.... . 103/19/2020. [INC. e | 5,035,547 | ........ 5,000,000 |........ 5,019,336 0 0 (152) 0 (152) 0 5,019,184 0 e 16,363 | .......... 16,363 02/28/2027.

912828 ZC 7 |UNITED STATES TREASURY.... .. | 03/26/2020. | VARIOUS.........cosrrvernrrieiensiisiensiinns | covirenssissssssisssseinns | avvees 28,482,273 | ...... 27,800,000 28,391,453 0 (V0 [ (1,550) 0 (1,550) 0 28,389,903 0 92,371 92,371 02/28/2025. [ 1.

91362* AA 9 | THE BUREAU OF THE PUBLIC DEBT....... .. | 03/31/2020. | Unknown 2,256,000 2,256,000 2,256,000 2,256,000 0 0 0 0 0 2,256,000 0 0 0 0 [12/12/2023. | 1...cccoooonnrevee
0599999. Total - Bonds - U.S. Government ....356,214,123 |...341,118,644 | ....342,515,050 | ........ 186,093,042 | .....ooovvvevneee. () P (18,904) | ....ovvvveevneee 0 [ e [QERE0 ) 0 [ 342,462,550 | ..o 0 [ 13,751,573 |..13,751,573 | ..1,933,042 XXX XXX
Bonds - U.S. States, Territories and P

452152 F9 7 |ILLINOIS ST .. | 02/01/2020. | Maturity @ 100.00........c..evvermrerrerer | coverrreriererienissenines | covverne 2,010,000 | ......... 2,010,000 | ........ 2,131,103 2,014,443 0 0 (4,443) 0 2,010,000 0 0 0 50,250 | 02/01/2020.

574193 SG 4 |MARYLANDST.... .. | 03/27/2020. | MORGAN STANLEY & CO. LLC...|.. 9,365,580 | ........ 7,000,000 |........ 9,664,130 0 0 0 (8,981) 0 9,655,149 0 |...(289,569)....... (289,569) | ....... 12,639 | 03/15/2030.

574193 SH 2 |MARYLANDST.... .. | 03/27/2020. | MORGAN STANLEY & CO. LLC...|.. 7,459,009 | ........ 5,580,000 | ........ 7,212,094 0 0 0 (5,294) (VR 7,206,800 0 252,209 252,209 | ...... 10,075 | 03/15/2031.

574193 ST 6 |[MARYLAND ST.....ccoommmimmiiiinissiriiiissssnns .. | 03/24/2020. | Jefferies. 2,386,538 2,200,000 2,519,198 0 0 0 (2,040) 0 2,517,158 0 |...(130,620) | ....... (130,620) | ......... 2,444 | 08/01/2023.

1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ........cccouiiee woniriiiissiieisiisssiisissssessssiissssssssssssessssssssssssssssssssssssesses | oo 21,221,127 | ...... 16,790,000 | ...... 21,526,525 2,014,443 0 |.000es(20,757) | covvivcnieens 0 [ e [VANEYA] I—— 0 [ 21,389,107 | oo 0 ]...(167,980) | ....... (167,980) | ....... 75,408 XXX
Bonds - U.S. Political Subdivisions of States
DENTON CNTY TEX FRESH WTR
24879P NS 7 |SUPPLY DIST NO .. | 02/15/2020. | Maturity @ 100.00. 240,000 240,000 254,462 240,751 0 (751) 0 (751) 0 240,000 0 0 (U 4,800 | 02/15/2020. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States. 240,000 240,000 254,462 240,751 0 (751) 0 (751) 0 240,000 0 0 () 4,800 XXX XXX
Bonds - U.S. Sf IR and Special A t
FOREST GROVE ORE STUDENT HSG

345651 AG 8 |REV .. | 03/01/2020. | Maturity @ 100.00. 955,000 955,000 958,231 0 [ (3,231) 0 (3,231) 0 955,000 0 0 0 . 19,100 | 03/01/2020.

61204K HV 6 |MONTANA FAC FIN AUTH REV .| 01/01/2020. | Call @ 100.00 2,345,000 2,345,000 2,345,000 0 0 0 0 0 2,345,000 0 0 0 55,694 | 01/01/2040. | 1FE....
MTA HUDSON RAIL YARDS TR OBLIGS

62476R  AA 3 |REV .1 03/27/2020. | Call @ 100.00........o...cceeeemerreeeireenes | coreerveeiemneeeeriiseens | eeeeeeee 1,200,000 | ........ 1,200,000 | ........ 1,262,508 | ....cccccee. 1,200,000 0 0 0 0 (V] 1,200,000 0 0 0 . 21,038 | 11/15/2046. | 1FE............
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NEW YORK N'Y CITY TRANSITIONAL FIN RAYMOND JAMES &
64971X BJ 6 |AUTH .101/30/2020. | ASSOCIATES [ | e 15,372,764 | ...... 14,770,000 | ...... 14,768,671 | .......... 14,768,844 0 21 0 21 0 [ v 14,768,865 | ....cooovevevned 0. 603,898 | ........ 603,898 | ... 200,864 | 08/01/2024.| 1FE............
NEW YORK N Y CITY MUN WTR FIN MERRILL LYNCH PIERCE
64972F PL 4 |AUTHWTR & .101/29/2020. | FENNER & SMITHINC. | oo | e 400,000 | ........... 400,000 | ........... 400,000 400,000 0 0 0 0 0 400,000 0 0 0 | oo 474 | 06/15/2035. | 1FE............
NEW YORK TRANSN DEV CORP SPL CITIGROUP GLOBAL MARKETS
650116 CJ 3 |FACREV . 103/27/2020.]INC. e 1,486,965 | ........ 1,500,000 | ........ 1,685,640 | ............ 1,658,075 | oo, 0 [ (4,279) 0 (4,279) 0 [ 1,653,796 | ..cooooovreen 0..(166,831)]...... (166,831)| ....... 56,250 | 01/01/2030. | 2FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.. ..........oc..oiiiiiiieieeiiiiiiiiissisisiesrsesessssnssiessenenes | ceeees 21,759,729 | ...... 21,170,000 | ...... 21,579,583 | ......... 21,330,150 | .covvveerd () (7,489) 0 (7,489) 0 [ 21,322,661 | ..o 0. 437,068 | ........ 437,068 | ... 353,420 XXX XXX
Bonds - Industrial and Miscellaneous
00164V AC 7 |AMCNETWORKS INC.......ccccovmrvvvuriinrrnniens .. 1 03/01/2020. [ Call @ 100.79.......cmmmrvvrrereerrenreiriens | covvremssisseesssesninins | sevesrenns 167,315 | oo 166,000 | ........... 168,283 167,254 0 (224) 0 (224) 0 167,030 0 285 285 0 | 12/15/2022. | 3FE............
MERRILL LYNCH PIERCE
00287Y AL 3 |ABBVIEINC .| 03/24/2020. | FENNER & SMITHINC. | oo | e 4,446,225 | ........ 4,500,000 | ........ 4,427,190 | ........... 4443443 | ... (V[ IO 4,439 0 4,439 0 [ e 4,447,882 | ...occoocc 0. (1,657) | covvvveenne (1,657) | ...... 50,750 | 11/06/2022. | 2FE............
TORONTO DOMINION SECS USA
00912X AT 1 |AIRLEASE CORP.......cocooommmmmmrririsnrennnees .. | 03/04/2020. | INC 206,936 200,000 | ........... 191,436 192,881 0 318 0 318 0 193,199 (U 13,737 | e 13,737 | ......... 2,850 | 09/15/2023. | 2FE............
00912X AV 6 |AIRLEASE CORP........cc.ccommmmmrrriirinnrrnnnens .. | 02/26/2020. | RBC CAPITAL MARKETS............... 371,749 350,000 338,706 339,537 0 197 0 197 0 339,734 0 32,015 32,015 | oo 5,181 | 04/01/2027.| 2FE............
o 00912X AX 2 |AIRLEASE CORP... .. | 03/04/2020. | US BANCORP INVESTMENTS INC| 511,910 500,000 492,439 0 424 0 424 0 492,864 0 19,046 01/15/2023.
[T] 00912X BA 1 |AIRLEASE CORP.. .| 02/26/2020. | RBC CAPITAL MARKETS........coovve. | cormmvvviimsnnnviiiiienns | cerveveeens 183,407 | .......... 175,000 166,970 0 221 0 221 0 167,191 0| e 16,216 03/01/2025.
(= TORONTO DOMINION SECS USA
O 00912X BC 7 |AIRLEASE CORP....ocooooomrrerrrssrrresio .. | 03/04/2020. | INC 689,787 650,000 663,728 661,635 0 (577) 0 (577) 0 661,058 0| e 28,728 | .......... 28,728 | ...... 17,002 | 07/03/2023. | 2FE............
-—
00914A  AD 4 |AIRLEASE CORP........cocccommmmmmrriirinnrrnnnens .. | 03/04/2020. | US BANCORP INVESTMENTS INC| 561,255 555,000 551,037 551,366 0 206 0 206 0 551,571 0 | v 9,684 | ............ 9,684 | ........ 5,897 | 01/15/2023.| 2FE............
AMERICAN AIRLINES 2016-2 PASS
023765 AA 8 |THROUGH TR .. | 03/01/2020. | Paydown 0 0 0 0 0 0 0 0 0 0 0 0 12/15/2029. | 1FE............
023772 AB 2 |AMERICAN AIRLINES INC - ABS .. | 01/15/2020. | Paydown 56,885 57,856 0 (972) 0 (972) 0 56,885 0 0 01/15/2027.
02377L AA 2 |AAL 191 AA-ABS .. | 02/15/2020. | PaydOWN...........coovcrveeecrsnrnrreeiiienns | cernveveirissnneessinisnns | ceeeeneee 10T | 107,777 . 107,777 0 0 0 0 0 107,777 0 (0) 08/15/2033.
02378M AA 9 |AAL191A-ABS ... | .- | 02/15/2020. | Paydown 69,285 69,285 69,285 0 0 0 0 0 69,285 0 0 08/15/2033.
AMERICAN AXLE & MANUFACTURING
02406P AL 4 |INC .. | 01/08/2020. [ Call @ 101.10....ccveuureerereerecrieriens | ceverneeeesseeesseeessns | cevenienns 17,281 | .......... 116,000 | ........... 119,405 117,011 0 (121) 0 (121) 0 116,891 0 390 390 0 | 10/15/2022.
025816 BM 0 | AMERICAN EXPRESS CO v | | 03/26/2020. | WELLS FARGO SECURITIES LLC. | ... | e 4,487,265 | ........ 4,500,000 | ........ 4,510,260 | ............ 4,505,567 0 (523) 0 (523) (N IO 4,505,043 | .ooovvrennnnd 0. (17,778) | ... (17,778) | ....... 74,688 | 08/01/2022.
025816 BU 2 |AMERICAN EXPRESS CO ...| .. | 01/16/2020. | WELLS FARGO SECURITIES LLC. | ...covooorrrrrviciinns | cereee 8,909,513 | ........ 8,750,000 | ........ 8,748,513 8,749,299 0 27 0 27 0 8,749,327 0. 160,186 | ........ 160,186 | ....... 52,500 | 05/17/2021.
ANHEUSER-BUSCH INBEV WORLDWID
03523T BX 5 |INC .. | 02/18/2020. | WELLS FARGO SECURITIES LLC. 375,336 340,000 339,660 339,708 0 7 0 7 0 339,715 0 35,621 35,621 | .o 8,113 | 01/23/2025.
036752 AF 0 |ANTHEM INC .. | 03/27/2020. | JP Morgan SeCUrties INC.........ccoccve. | wevrreeerneeeerneerinns | crvvenas 5,496,606 | ........ 5,400,000 | ........ 5,397,462 5,398,503 0 122 0 122 0 5,398,625 12/01/2022.
037411  BE 4 |APACHE CORP... .. | 02/18/2020. | JP MORGAN SECURITIES LLC..... ,084,210 1,000,000 | ........1,033,000 ....1,032,889 0 (425) 0 (425) 0 ....1,032,464 10/15/2028.
043436 AN 4 |ASBURY AUTOMOTIVE GROUP INC........ .. | 03/04/2020. | Call @ 103.00 535,600 520,000 | ........... 538,200 535,429 0 (895) 0 (895) 0 534,534 ; 12/15/2024.
05584P AE 7 |BMWLT 2017-2 A4 - ABS......ccooovvvvvriinnnnnns .. | 03/20/2020. | PAYAOWN..........coocrrrveeerenrreevieiieens | cereeeveeiseneeesieiisens | ceeeeees 3,477,328 | ........ 3,477,328 | ........ 3,476,523 3,477,235 0 94 0 94 0 3,477,328 0 0 0| e 19,038 | 03/22/2021. | 1FE...........
BANC OF AMERICA/FIXED
06050T MJ 8 |BANK OF AMERICA NA.. .102/110/2020. | INCOME | | e 6,024,564 | ........ 5,850,000 | ........ 5,850,000 5,850,000 0 0 0 0 0 5,850,000 0. 174,564 | ... 174,564 01/25/2023.
06367W JM 6 |BANK OF MONTREAL.... 03/20/2020. | VARIOUS.........ccovvvecriiinnriicnnriiins [ o | o 9,432,003 | ........ 9,600,000 | ........ 9,575,616 9,581,648 0 1,793 0 9,583,441 0| ....(151,438)| ....... (151,438) 03/26/2022.
07274N  AE 3 |BAYERUS FINANCE Il LLC .. | 01/21/2020. | WELLS FARGO SECURITIES LLC. | ....coooivinrrrviiiiianns | cereee 2,860,893 | ....... 2,700,000 | ......... 2,703,726 2,703,239 0 (46) 0 2,703,193 0. 157,700 | ........ 157,700 12/15/2023.
085790 BA 0 |BERRY PLASTICS ESCROW CORI .. | 03/01/2020. | Call @ 101.50 253,750 250,000 257,500 0 0 (3,666) 0 252,757 0 993 993 10/15/2022.
095796 AA 6 |BLUE RACER MIDSTREAMLLC .. | 03/18/2020. | WELLS FARGO SECURITIES LLC. | ....ooooovermvrriiriaans | cerrvvieens 152,950 210,000 211,725 205,800 0 5,216 0 211,016 0 [ . (58,066) | ......... (58,066) 11/15/2022. .
097023 CH 6 |BOEING CO .1 01/16/2020. | MORGAN STANLEY CO.....cccccouuues | corvvrmmirivscriicnneins | e 7,342,344 | ... 7,097,000 | ........ 7,093,037 |........c... 7,093,449 0 13 0 [ e 7,093,463 | ............... 0. 248,881 | ....... 248,881 05/01/2026. | 1FE............
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097023 CM 5 |BOEING CO .. [ 01/21/2020. | VARIOUS........coovvvvereriiineriisnriiins [ covsnieissessiieeniiinns | oo 7,358,914 | ........ 7,300,000 | ........ 7,280,290 | ............ 7,280,860 0 69 0 69 (U IO 7,280,930 | v 0 02/01/2027. | 1FE.
118230 AJ 0 |BUCKEYE PARTNERSLP........ccccccoommuunnns .. | 02/20/2020. | Not AVaIADIE..............ovvveeeererrvierees | coveevriisesseessiiisenns | covevviinns 139,869 | ..o 137,000 |........... 138,884 138,172 0 (208) 0 (208) 0 137,964 0 02/01/2021. | 3FE.
1248EP BD 4 |CCOHOLDINGS LLC.. .. | 03/04/2020. | Call @ 100.96 307,922 305,000 311,863 308,464 0 (565) 0 (565) 0 307,898 0 09/01/2023. | 3FE.
125523 AF 7 |CIGNA CORP . | 03/16/2020. | Not Available 362,021 335,000 351,194 351,088 0 (956) 0 (956) 0 350,132 0| 11,889 | .o 11,889 | ....... 7,029 | 07/15/2023. | 2FE.
MERRILL LYNCH PIERCE
14040H BT 1 |CAPITAL ONE FINANCIAL CORP.............. .. | 03/30/2020. | FENNER & SMITH INC. 224,659 230,000 229,331 229,522 0 23 0 23 0 229,545 (VN I (4,885) ] ...oonvc. (4,885)| ......... 3,163 | 10/30/2024. | 2FE............
BANC OF AMERICA/FIXED
14040H BU 8 |CAPITAL ONE FINANCIAL CORP... .. | 03/30/2020. | INCOME 738,135 | ......... 750,000 751,965 0 (154) 0 (154) 0 751,811 0. (13,676) | ......... (13,676) | ....... 16,000 | 01/30/2023. | 2FE.
14040H BW 4 | CAPITAL ONE FINANCIAL CORP... .| 03/30/2020. | MORGAN STANLEY CO 4,914 5,000 4,992 0 0 0 0 0 4,992 0 (78) (14— 127 | 01/31/2028. | 2FE.
BANC OF AMERICA/FIXED
14040H BZ 7 |CAPITAL ONE FINANCIAL CORP.............. .103/30/2020. | INCOME | | e 196,599 | .......... 190,000 | ........... 189,989 189,991 0 0 0 0 0 189,991 (R 6,607 | oot 6,607 | ........ 3,365 | 04/30/2025. | 2FE............
MERRILL LYNCH PIERCE
14042R NW 7 |CAPITAL ONE NA.....cooooommmrrrrriirrnnrrneriinnns .| 03/30/2020. [FENNER & SMITHINC. | [ e 668,067 | .......... 685,000 | ......... 684,685 684,718 0 25 0 25 0 684,743 0. (16,676) | ......... (16,676) | ......... 8,386 | 09/06/2022. | 2FE............
15135B AH 4 | CENTENE ESCROW CORP......c.cooererurinnes .. | 02/04/2020. | VARIOUS.........cooormrirmrirnrirnnrirneeiens | coverneeresisiesssssninnns | coeverienes 167,818 | ...c....... 162,000 | ........... 170,100 167,474 0 (337) 0 (337) 0 167,137 0 681 681 | ......... 4,550 | 02/15/2024. | 3FE............
CHENIERE CORPUS CHRISTI
D 16412X AC 9 |HOLDINGSLLC .| 02/26/2020. | BARCLAYS CAPITAL INC.......covvves | cormvvvieeisssrnerieiisnns | cereeees 1,696,590 | ........ 1,500,000 | ........ 1,681,105 | ............ 1,679,527 | oo (V10 I (5,624) 0 (5,624) (V8 [P 1,673,903 0 22,687 22,687 | ....... 14,198 | 03/31/2025. | 2FE............
m CHENIERE CORPUS CHRISTI PERSHING DIV OF DLJ SEC
©) 16412X AG 0 |HOLDINGSLLC .102/26/2020. |LNDING e | e 829,988 | .......... 750,000 822,112 821,604 (V10 I (1,449) 0 (1,449) 0 820,155 0 9,832 9,832 | ..oco.... 6,193 | 06/30/2027. | 2FE.
_U'l 172441 AX 5 |CINEMARKUSAINC.....ccoovvvvirimrrrrriiis .. | 03/04/2020. | BARCLAYS CAPITAL INC 17,085 17,000 17,106 17,074 0 (14) 0 (14) 0 17,060 0 25 25 | s 196 | 12/15/2022. | 3FE............
N 17325F AV 0 [CITIBANK NA......cocovvrrrrrnrnnernsssssssssssssinns .. | 01/10/2020. | JP Morgan Securities INC...........ccc... | veevurrveinnrieieciiinns | oo 6,076,080 | ........ 6,000,000 | ........ 6,000,000 6,000,000 0 0 0 0 0 6,000,000 0 .. 76,080 | ......... 76,080 | ....... 76,488 | 02/19/2022. | 1FE............
17325F  AY 4 |CITIBANKNA.....cooovvviiiirnnieissrrniics .. | 03/27/2020. | JP Morgan Securities Inc. 5,987,160 | ........ 6,000,000 | ........ 6,000,000 6,000,000 0 0 0 0 0 6,000,000 0. (12,840) | ......... (12,840) | ....... 62,094 | 05/20/2022. | 1FE.............
CREDIT SUISSE SECURITIES
17401Q  AS 0 |CITIZENS BANKNA.... .| 01/14/2020. | (USA) e | oo 2,766,177 | ........ 2,700,000 2,697,543 2,698,240 0 33 0 33 0 2,698,273 0 ... 67,904 | ........ 67,904 | ....... 37,050 |02/14/2022.
203372 AL 1 |COMMSCOPE INC .. | 02/11/2020. | Call @ 100.00........c.ervermereererrerens | cervrneerisseeessseeesnns | cevesrnens 114,000 | .......... 114,000 | .......... 114,427 114,000 0 0 0 0 0 114,000 0 0 0 0 | 06/15/2021.
205887 BX 9 | CONAGRABRANDSINC.... .. | 02/21/2020. | Call @ 100.00.........cvveeerriiecriiicnens [ oo | o 1,430,000 | ........ 1,430,000 | ........ 1,430,000 ....1,430,000 0 0 0 0 0 ....1,430,000 0 0 0 10/22/2020.
205887 BZ 4 |CONAGRABRANDSINC.... .. | 01/13/2020. | MITSUBISHI UFJ SECURITIES...... | ccoovvvveeiisrrrriiiiiinns | ceveee 4,641,435 | ........ 4,500,000 | ........ 4,494,825 4,496,816 0 65 0 65 0 4,496,881 | ..ol 0. 144554 | ... 144,554 10/22/2021.
22025Y AM 2 | CORRECTIONS CORP OF AMERICA. .. 1 01/02/2020. | Call @ 100.00........ccvveormerereerrnnens | covverreesssneessessnnes | seevereenes 750,000 | .......... 750,000 | ........... 757,500 750,000 0 0 0 0 0 750,000 0 0 0 04/01/2020.
225310 AN 1 |CREDIT ACCEPTANCE CORP .. | 03/27/2020. | Jefferie: 20,130 22,000 22,000 22,000 0 0 0 0 0 22,000 0 (1,870) | ... (1,870) | . 12/31/2024.
235825 AE 6 | DANAHOLDING CORP .. | 03/25/2020. | BARCLAYS CAPITAL INC 90,820 | ...ooovnee. 105,000 |........... 108,412 107,843 0 (224) 0 (224) 0 107,620 0 12/15/2024.
24422E  UD 9 |JOHN DEERE CAPITAL CORP... .. | 01/09/2020. | CItigroup (SSB).......vvvurererererineris | coverreeriererenisseninnes | covvered 6,829,448 | ........ 6,750,000 | ........ 6,745,410 6,748,122 0 51 0 51 0 6,748,173 0 03/12/2021.
24422E UK 3 | JOHN DEERE CAPITAL CORP... .. | 03/25/2020. | WELLS FARGO SECURITIES LLC. | ....oooooinrmrviiiianns | cerreen 4,057,331 | ........ 4,050,000 | ........ 4,048,744 | ... 4,049,279 0 98 0 98 (V[N IO 4,049,377 | oo 0 09/10/2021.
25278X AL 3 |DIAMONDBACK ENERGY INC.... .. | 03/10/2020. | BARCLAYS CAPITAL INC.......covvves | cormvvveerrmsrrerrieoienns | ceereveiens 856,080 | ........ 1,044,000 | ........ 1,043,892 | oo 1,043,893 0 3 0 3 (U — 1,043,897 | oo 0 12/01/2024.
25278X AM 1 | DIAMONDBACK ENERGY INC . | 02/26/2020. | JP MORGAN SECURITIES LLC..... 546,800 532,000 531,245 531,252 0 15 0 15 0 531,266 0 12/01/2026.
PERSHING DIV OF DLJ SEC
25466A AN 1 |DISCOVER BANK... . | 02/26/2020. | LNDING 267,755 250,000 250,000 250,000 0 0 0 0 0 250,000 0 08/09/2028.
254687 FN 1 |WALT DISNEY CO .. 1 03/23/2020. | VARIOUS........corirverenriirensiissniirns | covnneeisssssssesssins | cvvesans 4,096,290 | ........ 4,000,000 3,997,800 0 0 2 0 2 0 3,997,802 0 03/24/2025.
26252H AE 2 [DRSLF71C-CDO.....cccoooummvrrerimrrrrrriens C|02/13/2020. | Call @ 100.00........ccormrerrreerrrrrrnens | ceverrmnereeeessnnneeeees | ceveenns 1,000,000 | ........ 1,000,000 | ........ 1,004,500 | ............ 1,001,680 0 (40) 0 (40) 0 [ s 1,001,640 | ..coooovrrenn 0 01/15/2029. | 1FE...........
DEUTSCHE BANK SECURITIES,
26907Y AA 2 |ESHHOSPITALITY INC......cooooverirrrrrriinnnns .. | 03/23/2020. | INC. 66,700 92,000 95,220 94,846 0 (299) 0 (299) 0 94,547 0 [ . (27,847) | ......... (27 847) | e 1,932 | 05/01/2025.
29278N  AK 9 |ENERGY TRANSFER OPERATING LP...... .. | 01/29/2020. | Call @ 103.80........ccmvvvurrierecriiiiens | coviiseriiisnesisineniinns | ceviiieens 119,370 | ..o 115,000 | ........... 121,325 117,797 0 (278) 0 (278) 0 117,519 0 10/15/2020.
31430Q BG 1 [FELCORLODGINGLP.......cccovvemrrirririrnns .. | 03/13/2020. | JP MORGAN SECURITIES LLC..... 75,000 75,000 78,656 78,226 0 (488) 0 (488) 0 77,738 0 06/01/2025.
336130 AB 5 |FIRST QUALITY FINANCE COMPANY INC] .. | 02/19/2020. | Call @ 100.00 157221 | 150,000 ....156,375 156,188 74 (171) 0 (97) 0 156,090 0 07/01/2025.
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345397 A4 5 |FORD MOTOR CREDIT COMPANY LLC... | .. | 02/04/2020. | BARCLAYS CAPITAL INC.......ccovve | corermrermrereriseninns | covverenes 716,875 | ...ccoouee 720,000 | .......... 720,000 0 0 0 0 0 0 720,000 0 [ (3,125) | cooovuue (3,125) | evevee 2,306 | 01/09/2027. | 2FE.
345397 XF 5 |FORD MOTOR CREDIT COLLC................ .. | 03/27/2020. | Maturity @ 100.00..........ccoovecrvmurmnes | cormvvveeiisssmmeiieiinnns | cereeen 4,415,000 | ........ 4,415,000 | ........ 4,381,446 | ......... 4,411,246 0 3,754 0 3,754 0 [ 4,415,000 0 0 0| e 54,282 | 03/27/2020. | 2FE.
345397 ZR 7 |FORD MOTOR CREDIT COMPANY LLC... | .. | 01/14/2020. | VARIOUS...........ccccoormrrmmemmmmmmmmmiirins | cormeereieisennessieienes | ceeveveeens 774,552 | ........... 750,000 | ........... 757,067 757,046 0 (20) 0 (20) 0 757,026 (U - 17,526 | .......... 17,526 | ....... 7,151 | 05/03/2029. | 2FE.
345397 ZX 4 |FORD MOTOR CREDIT COMPANY LLC... | .. | 03/25/2020. | Jefferies.........cccouwummrriiimmiiinnnriinns [ ovmmvissniiissssiiienns | e 1,124,195 | ....... 1,489,000 | ........ 1,489,000 | ..ccooeeers 1,489,000 0 0 0 0 (U 1,489,000 | ..coooorrneeenn 0 | ...(364,805)....... (364,805) | ....... 24,535 | 11/01/2024. | 2FE.
FREEPORT-MCMORAN COPPER &
35671D AU 9 |GOLD INC .. | 03/01/2020. [ AJUSIMENL.........ocorrrierriinrriiienies | o | ceveerend 470,925 | ........... 460,000 |........... 464,025 0 0 (335) 0 (335) 0 463,544 0| e 7,381 | s 7,381 | s 181 | 03/01/2022. | 3FE............
364725 BA 8 |TEGNAINC . 02/11/2020. [ Call @ 100.00..........mvvvemrreerenriirrens | coveremssisssessssennisins | ceverrenns 865,000 | .......... 865,000 873,244 865,000 0 0 0 0 0 865,000 0 0 0 25,367 | 07/15/2020. | 3FE............
BANC OF AMERICA/FIXED
364725 BE 0 |TEGNAINC .. | 01/24/2020. | INCOME 511,300 500,000 511,594 508,788 0 (308) 0 (308) 0 508,480 0 2,820 2,820 9,031 | 10/15/2023. | 3FE............
369604 BG 7 |GENERAL ELECTRIC CO........cccoouvrrvvrreennns .. | 03/10/2020. | BARCLAYS CAPITAL INC.......covvves | corrvvreerrrerereriirinens | cereeees 2,076,540 | ........ 2,000,000 | ........ 2,106,563 0 0 (2,605) 0 (2,605) 0 2,103,958 0. (27,418) | ......... (27,418) | ....... 33,938 | 03/11/2024. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CS 3 |COMPANY INC .. | 02/07/2020. | CItigroup (SSB)......coueuuriverrriinenies | coviiseriiissneeisiseniinns | cevieriend 402,626 350,000 395,920 395,819 0 (484) 0 (484) 0 395,335 0] e 7,291 L1291 11,206 | 01/17/2029. | 2FE.
37185L AH 5 | GENESIS ENERGY LP......ocoomvvrmrirrerrrnnens .. | 02/18/2020. | Call @ 101.69 269,472 265,000 271,625 267,636 0 (583) 0 (583) 0 267,052 (U IR 2,420 | .. 2,420 | ... 9,689 | 08/01/2022. | 4FE.
380355 AD 9 |GOEASYLTD . 03/26/2020. | WELLS FARGO SECURITIES LLC. 25,760 28,000 28,000 28,000 0 0 0 0 0 28,000 0. (2,240) | ........... (2,240) | ........... 514 | 12/01/2024. | 3FE.
38136F AL 7 |GLM1C-CDO... .. | €1 02/19/2020. | Call @ 100.00........ccorerreerrrrrrrrreees | ceverrmmnemeeeessinneneees | ceveeens 1,500,000 | ........ 1,500,000 | ........ 1,510,965 | ............ 1,502,745 0 (11) 0 (11) (U 1,502,734 | oo (U IO (2,734) | coovveeenne (2,734)| ....... 20,826 | 04/20/2029. | 1FE............
o 382550 BE 0 |GOODYEARTIRE & RUBBER CO............. .. | 03/26/2020. | BARCLAYS CAPITAL INC.......ccovvves | corrvvveerrmanrrreieirinnns | ceeeeveeens 126,875 | .......... 145,000 | ........... 147,719 146,620 0 (450) 0 (450) 0 146,170 0. (19,295) | ......... (19,295) | ......... 2,787 | 11/15/2023. | 3FE............
m 398433  AH 5 | GRIFFON CORP.....cccosvrerrrrrrerierissiinnenns .. | 03/05/2020. | Call @ 100.00 294,000 294,000 286,618 289,391 0 350 0 350 0 289,741 (U I 4,259 03/01/2022. | 4FE.
O 404121 AD 7 |HCAING .1 03/13/2020. | Call @ 112.02......ccvvvvvrrrrerrveerrseens | coveerressssseessessnnes | ceevenee 1,680,243 | ....... 1,500,000 | ........ 1,644,375 | ............ 1,588,291 | oo 0 [ (7,814) 0 (7,814) (V[N [ 1,580,477 | ool 0. 99,766 02/15/2022. | 3FE.
.01 40412C AC 5 |HCAHOLDINGS INC o | . 103/13/2020. [ Call @ 104.69..........oooorerrveeeeeererries | coveirseeeessisssneenes | oo 104,692 | ........... 100,000 | ........... 104,330 101,973 0 (338) 0 (338) 0 101,635 0 3,058 02/15/2021. | 3FE.
OO 458140 BP 4 |INTELCORP woo | -] 03/23/2020. | JP Morgan SeCurities INC...........coue. | vovverreerevmmerernsnenens | crvveens 5,100,050 | ........ 5,000,000 |........ 4,992,250 0 0 0 0 0 (I I 4,992,250 | ..o 0. 107,800 03/25/2025. | 1FE.
INTERNATIONAL BUSINESS MACHINES
459200 JX 0 |CORP . | 03/24/2020. | RBC CAPITAL MARKETS......ccconves [ covmrimerinerineirinsinns | e 4,502,350 | ........ 4,500,000 | ........ 4,497,570 | ..coovunvs 4,498,065 0 185 0 185 (U IO 4,498,250 | coovvrinnns (VN I 4,100 | .o 4,100 | ....... 47,183 | 05/13/2022. | 1FE............
CREDIT SUISSE SECURITIES
46625H JD 3 | JPMORGAN CHASE & CO.........coourvvvncnns L [01/1312020. [ (USA) e | e 6,613,047 6,300,000 6,566,805 6,446,732 0 (2,600) 0 (2,600) 0 6,444,132 (V) 168,915 | ....... 168,915 | ..... 134,663 | 01/24/2022. [ 1FE............
46647P AE 6 |JPMORGAN CHASE & CO........cccoouvvvvvverrne .. | 03/25/2020. | GOLDMAN.........cossrrrvveeemsrmrvviinirs | corevvveeesssenssieiinnns | ceneeens 4,963,300 | ........ 5,000,000 |........ 4,979,800 | ............ 4,982,941 | ..o (V[ IO 1,172 0 1,172 0 [ 4,984,113 | oo 0. (20,813) | ......... (20,813) | ....... 58,604 | 04/25/2023. | 1FE............
49446R AL 3 |KIMCO REALTY CORP......cccoomvvvvirrimrrrnrnens .. | 01/14/2020. | US BANCORP INVESTMENTS INCJ ......cccooovmmvvviiriaans | corvenns 1242432 | ....... 1,225,000 | ........ 1,222,550 | ..occoveees 1,224,503 0 15 0 15 (U 1,224,518 | oo 0 05/01/2021.
548661 CW 5 |LOWES COINC.. .. | 01710/2020. | Citigroup (SSB).......cvvumveeurreereniins [ crvenriviisesiiieciiiinns | o 1,023,470 | ........ 1,000,000 | ........ 1,018,125 | ...ccoouuuee 1,015,181 0 (239) 0 (239) (V1 [P 1,014,942 | .......cc...... 0 04/15/2022.
553058 AM 3 |M/IHOMES INC.. .. | 01/22/2020. | Call @ 100.00 250,000 250,000 257,112 250,163 0 (163) 0 (163) 0 250,000 0 01/15/2021.
615394 AK 9 |MOOGINC .. | 01/13/2020. | Call @ 101.31 238,086 235,000 239,129 237,723 0 97) 0 (97) 0 237,626 0 12/01/2022.
63860U AK 6 |NATIONSTAR MORTGAGELLC................ .. | 02/12/2020. | VARIOUS 935,000 935,000 940,375 935,000 0 0 0 0 0 935,000 0 07/01/2021.
670001 AA 4 |NOVELIS CORP........cccoooummrrrermmmrrrrriiiriineens .. | 01/27/2020. | Call @ 104.69 261,720 250,000 263,125 260,558 0 (305) 0 (305) 0 260,253 0 08/15/2024.
67572Y BU 5 |OCT22 22RR CRR - CDO 03/05/2020. | BNP Paribas 955,000 | ........ 1,000,000 995,200 989,859 0 243 0 243 0 990,103 0 01/22/2030.
683715 AA 4 |OPEN TEXT CORP 03/05/2020. | Call @ 101.41 684,491 675,000 | ......... 696,094 684,909 (V10 I (1,709) 0 (1,709) 0 683,200 0 01/15/2023.
68389X BR 5 |ORACLE CORP... ... | .. | 03/27/2020. | JP Morgan Securities INC.............cc.. | coeerveercreeierisnnnnens | coveeene 2,464,320 | ........ 2,400,000 2,398,416 2,399,138 0 65 0 65 0 2,399,204 0 02/15/2023.
69353R  FH 6 |PNCBANKNA.... ...| .. 01/09/2020. | WELLS FARGO SECURITIES LLC. 6,336,477 | ....... 6,300,000 | ........ 6,284,817 6,294,518 0 166 0 166 0 6,294,684 0 01/22/2021.
718172 CD 9 |PHILIP MORRIS INTERNATIONAL INC..... .. | 02/19/2020. | JP MORGAN SECURITIES LLC..... | ..courrvermnriireciiinns | crvvenns 3,666,996 | ........ 3,600,000 3,584,556 3,591,002 0 430 0 430 0 3,591,431 0 11/02/2022.
737446 AL 8 |POST HOLDINGS INC.... .. | 03/02/2020. | Call @ 104.12 66,640 64,000 67,280 66,947 0 (310) 0 (310) 0 66,638 0 03/01/2025.
74153W CG 2 |PRICOA GLOBAL FUNDING I. .| 01/08/2020. | CItIGroup (SSB)...cvvevvvuuereveerrmrrrrnens | coveeevessssseesesessnnnes | aveeeees 8,144,145 | ... 8,100,000 | ........ 8,194,851 8,127,599 0 (757) 0 (757) 0 8,126,842 0 11/24/2020.
74256L AS 8 |PRINCIPAL LIFE GLOBAL FUNDING Il...... .. | 01/09/2020. | US BANCORP INVESTMENTS INC ........ccoooovmvvvirinans | cerees 10,766,747 | ...... 10,702,000 | ...... 10,812,231 | ........ 10,733,768 | .....coovveeennee. 0 [ (1,180) 0 (1,180) (U 10,732,588 | ..oocovcnenecn 0 [ . 34,159 | ......... 34,159 | ... 42,139 | 11/19/2020. | 1FE...........
PROVIDENCE HEALTH AND SERVICES MERRILL LYNCH PIERCE
743755 AG 5 |OBLIGATED .1 03/18/2020. [FENNER & SMITHINC. | [ e 1,700,000 | ........ 1,700,000 | ........ 1,700,000 | ............ 1,700,000 0 0 0 0 (18 1,700,000 0 0 0 9,697 | 10/01/2042. | 1FE............
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

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
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
REGIONALCARE HOSPITAL PARTNERS
75915Q AC 2 |HOLDINGS . 102/12/2020. | Not Available..........cc..ovrwmrenerenerins o | s 1,594,538 | ........ 1,515,000 | ........ 1,610,258 | .....oocuuu. 1,052,954 | ...coovvverinenne (U1 I (8,303) 0 (8,303) (] I 1,589,264 0 5273 5,273 39,232 | 05/01/2023. | 4FE............
REYNOLDS GROUP ISSUER
761735 AP 4 |(LUXEMBOURG) SA .. | 02/04/2020. | Call @ 100.00 814,050 814,050 816,569 814,050 0 0 0 0 0 814,050 0 0 0 10/15/2020. | 4FE............
77340R  AK 3 |ROCKIES EXPRESS PIPELINE LLC.......... .. | 03/05/2020. | Call @ 100.42 ..502,092 500,000 515,970 502,721 0 (1,659) 0 501,063 (U — FEOK I — 1,030 04/15/2020.
78442F  EJ 3 |NAVIENT CORP........cccommmmmmrririnrrrnriiirisenns .. | 03/25/2020. | Maturity @ 100.00. ..168,000 | .......... 168,000 | ........... 177,694 169,366 0 (1,366) 0 168,000 0 0 0 03/25/2020.
78573N  AA 0 [SABRE GLBL INC.......ccooovvvvviirrrivsriiirecs .. [ 03/17/2020. [ VARIOUS.........coosrriiiriinririieniiins | coviseniissnsiisinesiinns | ceveirend 460,738 565,000 579,469 576,550 0 (2,920) 0 573,630 0 ]...(112,892) ] ....... (112,892) 04/15/2023.
83001A  AB 8 | SIX FLAGS ENTERTAINMENT CORP. .. | 03/25/2020. | GOLDMAN 45,650 55,000 57,131 56,943 0 (242) 0 56,701 0. (11,051) | .........(11,051) | . 07/31/2024.
83404R  AA 6 |SOFI2018-B ATF - ABS........ccoccommvrrrrreiennns .. | 03/25/2020. | PAYAOWN..........cooerrreveeernrreeeiiienns | ceveeeveeessseeesieeinnes | ceeeeees 1,084,831 | ....... 1,084,831 | ........ 1,082,555 | ......ccc.c. 1,082,899 0 1,932 (V[N [ 1,084,831 0 0) (0) 08/25/2047.
85208N AD 2 |SPRNTS 181A1-ABS .| .- | 02/06/2020. | BARCLAYS CAPITAL INC.......ccoooes | v [ o 8,491,040 | ........ 8,000,000 | ........ 8,000,000 8,000,000 0 0 0 8,000,000 0 ... 491,040 | ........ 491,040 09/20/2029.
853496 AB 3 | STANDARD INDUSTRIES INC.... we || 01/17/2020. | Call @ 101.38.......ovvveenrinrrriiienies [ e | s 141,925 | ........... 140,000 | ........... 143,135 142,041 0 (118) 0 141,923 0 2 2 02/15/2023.
855244 AN 9 | STARBUCKS CORP.......ccoomvvvvuiimmrmrriiiiians .. | 01/13/2020. | HSBC SECURITIES........coovvvrrmnriens | covrnnreirsnsieiensiinns | crveenns 4311731 | ... 4,175,000 | ........ 4,173,664 | ........... 4,174,597 0 5 0 | e 174,602 | veenl0 | 137,129 | ........ 137,129 03/01/2023.
85571B AG 0 | STARWOOD PROPERTY TRUST INC....... .. | 03/27/2020. | JP MORGAN SECURITIES LLC..... | ccovvvveeriisimvveiiiiinns | cerveeieens 951,600 | ........ 1,040,000 | ........ 1,029,922 806,317 0 (693) 0 0 (73,025) | ......... (73,025) 12/15/2021.
858119 BC 3 |STEEL DYNAMICSINC.......cccooommvvvirriannnns .. 1 01/10/2020. | Call @ 100.00........ccvecorrrrrreeerrrrens | crvreevesssneeeseessnnes | seeeeeeeees 750,000 | ........... 750,000 | ........... 761,250 750,000 0 0 0 750,000 0 0 0 10/01/2021.
MERRILL LYNCH PIERCE
o 858119 BK 5 |STEEL DYNAMICS INC.......ccoooemrvviierrrannnns .. | 02/19/2020. | FENNER & SMITH INC. 568,721 547,000 546,699 546,699 0 (3) 0 3) 0 546,696 0 [ e 22,026 | .......... 22,026 | ........ 3,669 | 04/15/2030. | 2FE............
m SUNTRUST ROBINSON
©)| 86787E BE 6 | SUNTRUST BANK...ooocomrsersrnscrssess . 103/25/2020. [HUMPHREY INC | | vvnennsd 4442735 | ........ 4,500,000 | ........ 4,497,705 | ............ 4,498,167 0 173 0 173 (U IO 4,498,340 | ..ocvevvennen. 0. (55,605) | ......... (55,605) | ....... 44,878 | 05/17/2022. | 1FE............
_01 87244A BL 3 |WINDR 121RR AR2 - CDO .| €| 01/15/2020. | Paydown 652,590 | ........... 652,590 | .......... 652,589 652,590 0 0 0 0 0 652,590 0 0 (VN I 4,805 | 01/15/2026.
4 391140 CD 8 |TORONTO-DOMINION BANK. 03/27/2020. | BMO Capital Markets.............ccc..coees | covvsrerrveseeiiensrinns | cvveenns 3,162,240 | ....... 3,200,000 | ........ 3,196,448 3,196,670 0 274 0 274 0 3,196,944 0. (34,704) | ......... (34,704) | ....... 20,267 | 12/01/2022.
907818 DG 0 |UNION PACIFIC CORP......ccoovvvveerarrrrniens .. | 01/09/2020. | US BANCORP INVESTMENTS INC ........covvvrmvvririaans | cereenes 1,829,556 | ........ 1,800,000 | ........ 1,954,296 | ....ccooceee 1,821,401 0 (822) 0 (822) (N — 1,820,579 0 8,977 8,977 | ....... 32,400 | 02/01/2021. | 1FE...........
90931L  AA 6 |UNITED AIRLINES INC - ABS .. | 01/07/2020. | Paydown 92,340 92,340 92,340 92,340 0 0 0 0 0 92,340 0 0 (U I 1,431 | 01/07/2030.
90932Q AA 4 |UNITED AIRLINES INC - ABS . 1 03/03/2020. | PAYdOWN........coouvvereereeireriseiinnirins | rverinerinesissisinsenns | cnveries 194,470 | .......... 194,470 | .......... 191,884 192,053 0 2,417 0 2,417 0 194,470 0 0 0 3,646 | 03/03/2028.
VALEANT PHARMACEUTICALS
91831A  AB 7 |INTERNATIONAL IN C| 03/01/2020. | Call @ 101.47 872,633 860,000 871,294 806,677 441 (816) 0 (375) 0 865,245 0 05/15/2023.
VALEANT PHARMACEUTICALS
91911K AE 2 |INTERNATIONAL IN C| 02/14/2020. | Call @ 100.00 114,000 | ....coneee. 114,000 ... 113,857 113,886 0 6 0 6 0 113,892 0 03/01/2023.
MERRILL LYNCH PIERCE
92343V CR 3 | VERIZON COMMUNICATIONS INC.... .. | 01/28/2020. | FENNER & SMITH INC. . 683,078 | ........... 640,000 | ........... 646,547 644,730 0 (77) 0 (77) 0 644,653 0 11/01/2024.
92343V DQ 4 |VERIZON COMMUNICATIONS INC........... | .. | 01/07/2020. | WELLS FARGO SECURITIES LLC. | ...vvvvuvvernrirreririenns [ vrivne 1,841,832 | ........ 1,800,000 | ........ 1,796,616 | ............ 1,798,172 0 18 0 18 (U] IO 1,798,190 | .oovcrnnnn 0 03/15/2022.
925651 AA 9 |VICIPROPERTIES 1LLC.......cooocccvivrrrrnncens .. | 02/12/2020. | JP MORGAN SECURITIES LLC..... | ccovvvvveiissrrrviiiiiinns | cervvvieens 792,844 | ........... 735,000 808,480 785,247 (V10 I (3,076) 0 (3,076) 0 782,171 0 10/15/2023.
TORONTO DOMINION SECS USA
92826C AC 6 |VISAINC .101/08/2020.|INC | | e 10,373,125 | ...... 10,090,000 | ...... 10,314,200 | .......... 10,217,155 | .ovvvvvenneae 0 [ (1,091) 0 (1,091) 0 [ e 10,216,064 | ................ 0. 157,061 | ........ 157,061 | ....... 20,404 | 12/14/2022. | 1FE............
BANC OF AMERICA/FIXED
92826C AD 4 |VISAINC .1 03/16/2020. | INCOME | | e 5,290,550 | ........ 5,000,000 | ........ 4,833,600 | ............ 4,856,661 | ......cccooeeere (VI IO 4,570 0 4,570 (VN I 4,861,231 | ..occovee 0. 429,319 | ........ 429,319 | ....... 41,125 | 12/14/2025. | 1FE............
CREDIT SUISSE SECURITIES
93369K AA 3 | WAND MERGER CORP .. | 03/26/2020. | (USA) 168,625 | ........... 190,000 | ........... 197,365 91,613 (10 I (1,134) 0 (1,134) 0 196,161 0. (27,536) | ......... (27,536) | ......... 6,913 | 07/15/2023.
94106L BF 5 | WASTE MANAGEMENT IN .. | 02/18/2020. | MITSUBISHI UFJ SECURITIES...... ,090,400 | ....... 2,000,000 |........ 2,086,260 2,082,222 0 (2,471) 0 (2,471) 0 2,079,750 0 10,650 06/15/2024.
94106L BH 1 | WASTE MANAGEMENT INC... .. 02/19/2020. | GOLDMAN........ccoirmmvveeeimsrrrrviicinns | coreevsieisssnesssieeinnns | ceneesieend 693,836 650,000 694,993 0 0 (188) 0 (188) 0 694,805 0 | coevreerne(969) | v (969) 06/15/2026.
94974B  EV 8 |WELLS FARGO & CO .. | 01/10/2020. | WELLS FARGO ADVISORS LLC.... | ... 9,289,080 | ........ 9,000,000 9,311,130 9,152,485 (V10 I (4,255) 0 (4,255) 0 9,148,230 0. 140,850 | ........ 140,850 | ... 118,450 | 04/01/2021.
950000 2B 8 |WELLS FARGO & CO. .| 01/22/2020. | WELLS FARGO SECURITIES LLC. | ... 15,138,549 | ...... 14,900,000 | ...... 14,702,916 | .......... 14,763,434 0 3171 0 3171 (VI I 14,766,605 | ................ 0. 371,944 | ........ 371,944 | ... 197,735 | 07/22/2022.
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BANC OF AMERICA/FIXED
958667 AB 3 |WESTERN MIDSTREAM OPERATING LP.|..| 01/21/2020.|INCOME | | s 130,675 | ..o 130,000 | ....oceees 129,951 0 0 0 0 0 0 129,951 (U I 724 | . T24 | e, 112 | 02/01/2025. | 3FE............
958667 AD 9 | WESTERN MIDSTREAM OPERATING LP. | .. | 01/21/2020. | BARCLAYS CAPITAL INC.......ccoovves | cormvvveerrimsnmmviieiianss | cervevieens 121,072 | .......... 121,000 | .......... 121,000 0 0 0 0 0 0 121,000 0 72 72 91 | 01/13/2023. | 2FE............
BANC OF AMERICA/FIXED
96949L AA 3 |WILLIAMS PARTNERS LP.. .| 01/31/2020. | INCOME | | oo 1,029,810 | ........ 1,000,000 | ........ 1,027,990 | ... ) 0 (1,113) 0. 1,023,831 0 5,979 5979 | ... 13,900 | 03/15/2022.
96950F AD 6 |WILLIAMS PARTNERS LP.. ... | .- 1 03/15/2020. | Maturity @ 100.00.............coocermverees | coreerrimermmeririsenneens | oo 1,000,000 | ........ 1,000,000 | ........ 1,119,340 | ............1,004,443 ) 0 (4,443) 0|......1,000,000 0 0 0 [ 26,250 | 03/15/2020.
989194 AM 7 |ZAYO GROUP LLC......ccooovvurniriissriiinninees .. | 01/30/2020. [ Adjustment..........ccccovesnriinsnrieiinciins | oo | oo 1,055,700 | ........ 1,035,000 | ........ 1,062,319 | ...cooueeeee 1,054,149 ) 0 (2,708) (V) 1,051,441 | o0 [ 04,259 | i 4,259 | ... 27,255 | 04/01/2023.
3899999. Total - Bonds - Industrial and Miscellaneous ....266,799,530 | ....262,860,556 | ....264,738,799 249,470,190 ) 0 ..(43,140) 263,838,147 XXX
Bonds - Hybrid Securities
744320 AL 6 |PRUDENTIAL FINANCIAL INC................... | . | 03/10/2020. | MORGAN STANLEY CO.......oovvcevee oo | o 2,679,225 | ........ 2,570,000 | ........ 2,731,150 2,699,764 0 0 (9,325) 0 2,690,439 0. (11,214) | ......... (11,214) | ....... 74,236 | 09/15/2042. | 2FE............
4899999. Total - Bonds - Hybrid SECUMIES..........urvveeeriiriieeesisirisiiessiiiiss arrrssesssssssssessssssses s e sssssessssssesesees | oo 2,679,225 |........ 2,570,000 |......... 2,731,150 2,699,764 0 0 (9,325) 0 2,690,439 0 ]... (11,214) | ......... (11,214)] ....... 74,236 XXX XXX
Bonds - SVO Identified Funds
MERRILL LYNCH PIERCE
464288 41 4 |ISHARES:NATL MUNIBOND............oocco.ce. .. 103/27/2020. | FENNER& SMITHINC. | oo | o 15,583,348 L0 15,835,016 0 0 0 0 0 (o 15,835,016 ....(251,668) | ....... (251,668) 0 1
8099999. Total - Bonds - SVO Identified FUNDS..........cooooiiiiiiiiiiiiiciiiiis i | s 15,583,348 L0 15,835,016 0 0 0 0 0 0 [ 15,835,016 .0 |...(251,668)]....... (251,668) | ......co.veccc 0 XXX XXX
8399997. Total - Bonds - Part 4 ....684,497,082 | ....644,749,200 | ....669,180,585 | ........ 461,848,340 | ..........6,062 | ....... (LR ) ) — (O (100,367) | .ooveeernnn 0 [.... 667,777,922 | ..oocccvved 0 [ 16,711,940 |...16,711,940 | ..5,378,738 XXX XXX
8399999. Total - Bonds ....684,497,082 | ....644,749,200 | ....669,180,585 | ........ 461,848,340 | ..........6,062 |...... (106,428) ...(100,367) | wovvvirienen0 [ s 667,777,922 16,711,940 |..16,711,940 | ..5,378,738 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks, ....684,497,082 XXX ....669,180,585 | ........ 461,848,340 | ..........6,062 | ....... (106,428) ...(100,367) | .ooocociceenn0 | 667,777,922 16,711,940 | ...16,711,940 | ..5,378,738 XXX XXX
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNt 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 America CONCOT, CA....ocvvvmrrermrreiesinieesiiseneseesesies | vssesssnesssens | covenend 0.000 0 0 8,502,219 6,143,868 55,558,651 | XXX
Bank of New York Mellon...........cccuerieensireeninnes NEeW YOrk, NY.....coouisiiiniiississsisssissnisssisssinnns | conssesssseinnis | seessnees 0.000 0 0 6 995,164 655,022 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 8,502,225 .7,139,032 | ..o 56,213,673 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 8,502,225 .7,139,032 | ... 6,213,673 | XXX
0599999. Total Cash XXX XXX 0 (V] 8,502,225 7,139,032 | .......... 56,213,673 | XXX

QE13
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Statement for March 31, 2020 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 5 7 8 9
Amount of Interest Due &
CUSIP Description Rate of Interest Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMER:TRS OBG V. 0.090 0 0 0

94975H 29 6 | WELLSFARGO:TRS+ MM | 0.180 0 0 0
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO, 0 0 0
All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSH MGT INST. 0.230 | v | 37,277,874 35.804 0

31846V 10 4 |FIRST AMER:INS PRM OBL Y 0.240 0 0 0
8699999. Total - All Other Money Market Mutual Funds. 35 805 0
8899999. Total - Cash Equivalents 35.805 0
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