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statement for June 30, 2019 ofthe ARCH MORTGAGE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cveeirecet st ennnies | sriensieens 1,912,798,413 | oo | e 1,912,798,413 | ... 1,770,735,983
2. Stocks:
2.1 PrEferred STOCKS. ...t | st | et | e (U1 N
2.2 COMMON SIOCKS. ..ottt sssnssenns | coseissesinesins 36,298,174 | ....ccoovvvunee. 36,298,174 | ... (U1 N
3. Mortgage loans on real estate:
BT FIESEENS ..ot | serben et | ettt | e (01 N
3.2 Other than firSEHENS.........c.iiiiiri i | et ssines | settsnresns s nens | sesiess e (V1 N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cvvviecviciiie ettt st b st sse bbb ssenas | essesstessesssssessessessssansens | stessessssessessessssassesessnsenses | sesissessessessssssessesnsansa {1 TR
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBIANCES)......cvvvieciaiiiie ittt st b bbb sse bbb ssenas | essesssbessessssssessessessssansess | stessessssessessessssessesessnsenses | sesissessessesssssssessesnsanea (1 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......ceveeerreeieeeeieireeeseieieeisniees | ereeseseseesesseseneens 397,100 | coeueeeeeeeneieeeeeeieeeeeees | e 397,100 | ..o
5. Cash ($.....8,990,141), cash equivalents ($.....32,969,224)
and short-term investments (§.......... (1) ISP U U P PRPPUUETRPSPORURPORS) ISVUPRPRRRPPRNY 41,959,365 | ..ocveriireieseeneeenes | e 41,959,365 | ...ccoovvrrrnn 52,951,065
6. Contract loans (including $.......... 0 PrEMIUM NOES).....ooceeirieceeeeeseeseessese e ssesssstssseess | seesessesssssssssessassssessssessases | eesessessssssessessnsssssessasssnsss | esssssssssessesssssnsssessassnnes 0 [
T DBIIVALIVES. ..ot bbb | Hiebie sttt | Heebb sttt ntentes | erebneb bbb (01 O
8. Other INVESIEA SSELS.......cuurerierririiecie ettt sttt ssenns | sesiressesi s st tnnes | setisnssssessne e senessnesineninens | serieesesesesesine s (0
9. ReCEIVADIES fOr SECUMMES. ..o evevvececeeiieeetcectcee ettt se s st snasaens | erassesessesesanaens 1,712,440 | oo | e 1,712,440 | oo
10.  Securities lending reinVEStEd COlIATEIAl ASSELS....... v ruuririurerirriierereereireesreeseessesesessesessessesens | rreseesesessessssessssessssessassans | sessessssessssessasssssssssassenssnes | ssessssssssessasssssesssssasenns [0 U
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rwururriiiecircireieci ettt stseeseees | seessssesssnssssssessssssssneseees [0 [0 {0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM...........cuurumrirrirerierierieee et
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..............cceeees | covvrererennes 112,009,450 | ..ocvevieireieieieieieeieieies | evereeiieienens 112,009,450 | ....cocoueee. 111,264,946
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UNbilled PrEMIUMS).........cvrierrerririreees | crreeenesnseseessssnsesessssessns | reessssessssessssesssssssssessnnsns | sesessssssessssssssssssessessanens {1 TR
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... D).ttt naas | eruessissssssiessiesses s estaenies | sessestsesssesses s s sessensaenses | stiesiesiess s s en s (01 OO
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS...........cc.eiueririiimiiniirisissssssissieniens | sesssssssssneees 2,697,206 | ....coorriririenienienienns | s 2,697,206 | ..coovrrcirnnne 3,212,087
16.2 Funds held by or deposited with reinSUred COMPEANIES............ccccveiiviiieieiiieieisisiseies | eveisssessesisssssesesessssssiens | sresiessssesesesssssssesssssseses | siesissessessesssssssessessssessn {1 ORI
16.3 Other amounts receivable under reiNSUraNCe COMTACES...........cc.riririnriirinrinriieiis | et | seinsississiesisssssesssenees | coresiesiesiess s (01 O
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cucueieiiiiiricieeeieie s | crvesessssesse s sssessenes | essesssssssessessssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thErEON............cccvevirieiies [ oo [ e ssseseisienes | serssessese s ssenee (1] I 4,559,187
18.2 Net deferred taX @SSEL.......... ittt esst s | sessesssesinns 203,549,506 | .......ccoone. 152,976,473 | ..o, 50,573,033 | ..ovvrvrcrirnen 40,284,661
19.  Guaranty funds receivable Or 0N AEPOSIL............cceviveieiciiee e | srresessss s st st esaeses | essessssessessessssessessssnssssens | evesissessesissessese s senans 0 [
20. Electronic data processing eqUIPMENt @Nd SOFWAIE............cceueviveiriiciiisieesseie st sisienes | cevsersssssesesessssessessssssiens | sessssssssessesssssssesessssesses | sresissessesessssssessessssasses {1 ORI
21, Furniture and equipment, including health care delivery assets (§.......... 0)iteetreeeenereieeeees | rereereei ettt | serestes ettt | erieesee sttt sentnes 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rateS..........cccveiivriveieieieei | oo [ et sessssesesssenes | sesissessese s sssene {1 ORI
23. Receivables from parent, subsidiaries and affiliates...............ocoeririeriiieiieseeeeseeeees | e 2,277,552 [ oeoeeeeeeeeeeeeeeereeseeens | eeeeeveesierenienns 2,277,552 | ..o 218,666
24. Health care (3..........0) and other aMOUNES FECEIVADIE..............ccvucveceeeeeeeveeieeeeeeeseeeeeeesaesseas | eevieesieessessssesssesseesssssiienes | eevieessessessesssesssssssssnnss | eevessssesssesseesseesseesseessens 0
25.  Aggregate write-ins for other than invested aSSets...........cc.ccuiiieiiieieceeee s | everieiesesissens 1,672,343 | ..o 1,672,343 | oo ([ 12,754
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.veerreincrerierissssessssessessssssssesssssessssesees | sesssesesnns 2,330,400,898 | ......cocovennee 190,946,990 | ............. 2,139,453,908 | ............. 1,997,502,077
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........coveveurees | correreirrieisiieinseneinsinniens [ eonreisisssesessssnssesesssseses | soessessssesesessssessesnssesees {0 RN
28. Total (LINES 26 @NG 27)......ovurreerrrirriicrieesiesisessiesiesssssesss s ssse e sesssesssssssssssessssens | esessceeos 2,330,400,898 | ......ccoovonnee 190,946,990 | ............. 2,139,453,908 | ............. 1,997,502,077
DETAILS OF WRITE-INS
110, Rk | Seeb ettt | seeesten st nene | eeete s L0 RN
1102, Rt | ettt | seeesten et nene | etebee st L0 RN
1103, Rt | Seeb et Rttt | serestee et nens | etese e L0 RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveeveirrinierneeiieriens | covreieissiesessesesessesees (0 R L0 TN (1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cireeriririeieiiiiesisieieissieiseississiens | cvesnsesssssssessessssessesessees (O I [ I {0 I 0
2501, Other FECEIVADIES.........c.riiriiriri e | shbnsbesss bbbt | sebnesinssnsb s esienienie | soesiesi s 0 | oo 12,754
2502. LICENSES PUICNASEX.......cvrvieieriieiieiseiesies ettt bbbt s s bensessensns | saesssssssessesinsen 1,672,343 | oo 1,672,343 | oo {1 RN
2503, .ottt RS | Hireeet ettt | eebeens sttt | eebinens et L0 SRR
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoceevenieienisieiens | ovvereiseese e (0 TR L0 RN (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......co.erweereriirerirnesnninesesesssresssesenes | veressssssssesanas 1,672,343 | oo 1,672,343 | oo 0 | s 12,754




statement for June 30, 2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....24,911,721)......ciceerrereresesseesee s sssssssssssessssessssssss s sssssssssssssssssesssssssssssssnsssns | svsessssesssssssssneses 134,653,574 | ...oovvvereeiernnn 158,506,373
2. Reinsurance payable on paid losses and 10SS adjUSIMENE EXPENSES..........ovrurirriienrirrireirereeesseesesesssessese s ssssssssssessessenes | seessesesessnsesesnesnnes 15,249,486 | ...ovoovevrereinns 19,881,288
3. Loss adjustment expenses [ [ 5,082,034 5,496,558
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ... eesseseessssseesenes | sereeeseessssessssssssessssssssssssnssnsees | sesesssesssessassssssessssssssssssnssessssens
5. Other expenses (excluding taxes, ICENSES @NG FEES)........ccvvuriuiiiiieeiicieieee bbbt ssessensaes | sbesssesssssessssessessssaend 696,234 | oo, 907,362
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).......c.ccuvveveeiieeieiieieiceictese st ssssssens | cvessessssesisssssesssnaas 3277 A57 | oo, 5,741,816
7.1 Current federal and foreign income taxes (including $.....455,941 on realized capital gains (I0SSES))........c.cevurerrreerrerrreeresienins | ceveeeeiiesiiesiiesiiesiens 4241722 oo
7.2 Nt AEFEIEA TAX ADIIIEY..... o veeereeeereeieieiiscseise ettt s st nes | stensnssnssessantnssessansansessessensanssns | essessunssnssesssnssnssessenssnssnssensansanes
8.  Borrowed money§$.......... 0 and interest thereon §......... Dttt st bbb ba s bans | ebaeesaess e s s s e bbb s e saeens | nesbaesbaes bbbttt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....151,031,600 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service Act)...........ccevrueeieiieieieeeeeeeeseeeseseseens | e 145,540,771 | oo 165,184,342
10, AVANCE PIEBMIUM.....ocviieiecricteeeeieeiee ettt s e s s st s st s st s e b s s a s ses s ss et b st et e ses b s s ssssssssssessssnsessessnsnsessesanssnsans | evessessessessssssssssessnsinea 119,481 | oo, 114,795
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS........ceeevereiiiset iRt st | e sttt [ ereene s
T1.2 PONCYNOIAETS........oovveieiiicte ettt et s s s a bbbt s st s st b bbb s s bs s ssebsn s ssesses | 4iebssesssssnsassessesestessessntensessebnsas | sebessessssssesses st entes e b b en s s s ann
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........ccvvvueveeiveerieinereieie e ssse s sessesessssesenns | evssesisssssesessenss 131,637,582 125,869,250
13.  Funds held by company Under reiNSUTANCE trEAHES..........c.eviuiveiieieiisie et es s bbb esse s ssans | evsesssssssessssssessenas 65,536,421 | oooveveriienad 67,108,434
14, Amounts withheld or retained by company for @CCOUNE OF OthEIS.........c.ciiveieicescceee e tes s ressssess | crirssssesissssses s besse s besssssssesannes | essessesiesessesissessesss s sesssssesnsanes
15.  Remittances and iteMS NOt @lIOCALEM. ..ottt sse st ssnbenaes | evebissessessssssssse s senean 852,475 | oo, 652,203
16.  Provision for reinsurance (including $.......... 0 CEILTIEA)...vuevvrerierie sttt b st n st ssensnts | sbsssessestens st st st es b s s s st st sas | estensesr et sttt ees
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES..........vueiriuriririr ettt ieenes | eerreeeeeesst et ess st ssssssstnens | crestestseeessestsssessesssse e ssessentenean
18, Drafts OULSTANAING. ....c.vevucveciecicie ettt s st s sttt ss st ensansns | arsestsssessesten s e s st st s s ensentnnas | Siestestes st st ettt
19.  Payable to parent, subsidiaries and affiliates............cccocvieiiiiiieicccee et stnaens | ereseisse e 26,240,448 | ..ooooveee 24,328,267
20, DBIVALIVES. ...t bbbt | Hinb bbb | srb e
21, PaYabIE fOr SBCUMTIES.......c.cvucveieieeicictecc ettt bbb bbbt bbb e st s s s bt s s ss s nse s saens | sresissstessesnsensesaes 13,319,000 [ .vovveeiereeeceeeeee e
22, Payable for SBCUMLES IBNAING.......c..ccuiiiiiieieesce ettt st bbb st s s ssessntanns | estssssessestessssssessesses b s e ssestensens | sbbestssessessss e e s es bbbt en e
23.  Liability for amounts held Under UNINSUIEA PIANS............ruiireriiierirrieieeissisesssesssees st sseessssssssessessssssssessessessessssssessesssnssnsss | ssstssssessessessssssessessassssssessassansnss | sesesssssssssesssssssssssssssnsssnssassnens
24. Capital notes §.......... 0 and interest thereon §.......... 0....
25.  Aggregate WIite-ins fOr lADIIIES. ..........ccccuiveieieieeees ettt es s sae s ssssensesnsentes | esisssssesssssssnsns 1,205,280,635 [ ..ooocvevvienans 1,114,862,326
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........ccvueiuicicieietce st sssssssesseses | svsessssssesssssnssns 1,751,727,321 | oo 1,688,653,014
27, PrOtECIEA CEIl HIADIITIES. . ..veervrreereree ittt s st see e sse st sttt ensen s st st st sessensenssnssessanssnss | oestssssssessonsssssnssessanssnssessansansnss | assessonssessensanssnssessanssnsssssesssnsnens
28.  Total liabilities (LINES 26 @NA 27).......cc.rvmmrireriierieeeieerieeessesieessesss st eess s esstssssssesssssesssessssessssssnsnsssssensss | ossssssssnsssesssees 1,751,727,321 | v, 1,688,653,014
29.  Aggregate write-ins for SPECIal SUMPIUS fUNGS..........cvueveivcriceeie ettt bbbt s s s s s st sses e bans | evsessssssssssessnssnsessesssenssssesarsand [0 U 0
30, COMMON CAPIAI STOCK.........cuiviiciiteiieic ettt et b bbb s st bbb s bbb s s s st st s tenas || ebsbessessessssnsesassntan 2,750,000 | coooveerereeereiene 2,750,000
R R o £ (=T =T 07T = (oo OO DU BT
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cceviueiciiiiccee et ss s ssnsens | essesesssses s ses s s sses s 0 | e 0
33, SUMIUS NOES......ooceicvctce ettt ettt b s st s bbb s s b s e bt ae st s st e s et s tessesantensasanns | eveesessesseseesnsnneese 49,500,000 | cooveeveererreerninnn 49,500,000
34,  Gross paid in and CONMDULEA SUMPIUS...........ccuivieiiciiieie ettt bbbt sns st s naas | snbessesassessesansnsaes 249,628,570 | ..covvereeine 246,270,163
35, UN@SSIGNEA fUNAS (SUMPIUS).......cueveevereieeieeictsete ettt sttt s sttt s b es sttt s e bes s s ss s nssstessnsntessebestanes | svensissessssssssnsnssenes 85,848,016 ....10,328,900
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt s ettt sesnes | eetessessesna st et et es et en e snaas | eetesresaes ettt bt s et aes
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... D)ttt ettt ettt essentnnns | rntenssne st ene e et ent st sns e snesns s | entenesne st ent sttt
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........ceeveieeierciiieieieisieese et sss s sessssss s ssssesses s sessssessessess | sesesssssssssssssssnsns 387,726,586 | ..oovvviiinna 308,849,063
38, Totals (Page 2, LINE 28, COl. 3).......uirerereeiieiiieceiceiseceise it eest st seest st ssesssesssnentasssnsnsssssns | nesesssessssesesssens 2,139,453,908 | .....coccvrvvrrrne. 1,997,502,077
2501, CONLINGENCY TESEIVE. .......uvuiveieeievecteee ettt s bbbt bbbttt et ssesass e 1,186,636,143
2502, PremiUum FEIUNG FESEIVE. ...ttt ens s nsensnnes | oetisesssssss s 815,304
2503. Deferred CediNg COMMISSION..........c.cuuiuiuiiieiciieteie ettt bbbt et b b s bt et ss s s bensesansanns | evsesssessessessssnssenas 17,829,188
2598. Summary of remaining write-ins for Ling 25 from OVErIOW PAJE..........cc.cvcviveieeicise ettt s e sns | eesessesessssses e ses e seesad 0].
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @D0VE). ....cuiuiurrissieieeieiseiisesssessessesssesessessesssnssssssesssssssssssnssnssessssssnsssssesssnssnsss | sosssssssssssensssens 1,205,280,635
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
320, ettt RS8R AR
3202, R8RSR
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)......c.iuiieiiiiiiiieei sttt sss s s sssense s sssssssssssnsanes | enssssessnssssessnsnsessessssnsssessessans 0 ] 0




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

16.

17.
18.

19.
20.

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

33.

34.
35.
36.
37.

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders

Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus LiN€ 17)......cccccvvvververrerrereniseniniins

Federal and foreign income taxes incurred

Net income (Line 18 minus Line 19) (to Line 22).........cccovvvvvrerrererrnnrnen.

Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $

Change in net unrealized foreign exchange capital gain (I0sS)................

Change in net deferred income tax
Change in nonadmitted assets
Change in provision for reinsurance...
Change in surplus notes...
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus

Surplus adjustments:
33.1 Paid in

33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...

Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus...

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year.

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (written $ B [ 331,298,944 ..213,715,958 | .............. 500,147,741
1.2 Assumed . (written $ .178,003,634 176,219,851 | ... ...353,482,626
1.3 Ceded............. (written $ B I 331,298,944 ..213,513,164 | .............. 499,901,098
14 Net..in, (Written $.....158,3680,083)..........coeruerircircireie ettt bbbt sttt ssestannaas | sreesiansias 178,003,634 | .............. 176,422,645 | .............. 353,729,269
DEDUCTIONS:
2. Losses incurred (current accident year $.....25,054,954):
2.1 Direct 6,447,856 8,968,774 |.....ccooeennee. 12,778,487
2.2 Assumed.... 5,715,058 23,888,015 [ .cooerrcrrrnee 26,328,493
2.3 CBUBH......oueeeieciite ettt R bR bbb et bbbt 6,447,856 8,722,973 | ..o 12,594,880
5,715,058 24,133,815 | .ovveririnee 26,512,100
3. L0sS adjustment XPENSES INCUIMEM..........c.eviueiriieiiiieieieisisiseie sttt e s s sss st nsens | sebessessnsensensesaes 548,139 1,220,133 | oo (1,880,755)
4. Other underwriting expenses incurred 29,146,730 |... ..36,130,680 |.... 65,610,890
5. Aggregate write-ins for underwriting deAUCHIONS...........ccviiiiiiieicee et 89,001,817 88,211,322 | ..ocoevnne. 176,864,635
6. Total underwriting deductions (LiNES 2 thIOUGN 5).........cccueiiueiicieieescciseee et sessessss s esssnaens | evsessessnnes 124,411,744 ....149,695,950 | .............. 267,106,869
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cocvueviieiieeiieicieeeee et sesse s sssessenes [ evsesssssssannes 53,591,891 | ..o 26,726,695 |..coerirrnnn 86,622,400
INVESTMENT INCOME
9. NetinvestmentiNCOME BAMEM..........ccccciueiiieieec et bbbt ns ...24,558,025 |..covvere. 19,519,635 |...cocverrernenns 40,064,873
10. Net realized capital gains (losses) less capital gains tax of $....455,941 .............oovrrorroeeceeeeeeeeeeeee e sessaeens | eersesssesiseereans 1,715,205 [ oo (7A73,013)] oo (13,261,220)
11. Net investment gain (I0SS) (LINES 9 + 10)......cucviuirieiiireieieeseee ettt s s s s bnaas | svsesssessnaens 26,273,231 | .ovvrererne. 12,346,622 |.....cccoevneee 26,803,653
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off $.......... 1) PR IO 0
13. Finance and service charges not included in premiums. e
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvcviviveeieiesee et s sss st sses st es s sassassens | eaies .0
15. Total other income (LINES 12 thrOUGN 14)......cvuveevieeieeiciseeieeetese ettt sstes st esss s sassss s ssessessssesssanes | sssssessesessssesssnsessasanes 0

79,865,121 39,073,317 | oo 113,426,053
28,658,967 (N KIUN Y I 53,170,414
................. 51,206,154 | .................25,943,165 | .................60,255,639
.............. 308,849,063 | .............471,931,915 | ............471,931,915
....51,206,154 25,943,165 | ..o 60,255,639

...... 3,358,407

0

....12,097,844
....11,223,568

W A154177
................. (2,592,557)

................. 28,423,776
............... (69,648,654)

............. (180,013,047)

78,877,523 |...

163,082,852)

38. Change in surplus as regards policyholders (Lines 22 through 37)... .
39. Surplus as regards policyholders, as of statement date (LiNes 21 PIUS 38).........corureureereereirnrireereineineeeeeeeneeseeseeseneees | creesreeneenas 387,726,586 | ..............501,611,960 | .............. 308,849,063

0501.

0502.

0503.

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

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

1401.

1402.

1403.

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

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

3701.

3702.

3703.

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

3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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statement for June 30, 2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

CASH FLOW

Currerit Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccuevevcreiecicicise ettt st s ssssenes | saessessssenens 163,222,574 | ..o 212,117,079 | oo 390,826,374
2. Nt INVESIMENTINCOME. ..ottt | ebieesentnseneens 25,773,051 | coovvvrvrene 20,485,472 | coovvvns 43,211,327
3. MiISCEIIANEOUS INCOME.....c.ueuieieircicieereeeeeeseee ittt es st s st s et s a8 ee st esses et essessesnes | rsiessessesssssnseeessnsessessnses | nerasssssensesssssnsesssssnsessenns | sessessssnsessessssassesssssnssnnes
4. Total (LINES 1 thTOUGN 3).....euiieieriii bbbttt st | seisesinesinns 188,995,625 | ............... 232,602,550 | ...occvencenen 434,037,701
5. Benefit and 10SS related PAYMENLS..........ccvivieiieeicieee ettt sae st snesnans | erbessesassenans 33,684,778 | .....coovevee 76,705,463 | ......c.co.... 110,176,638
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccucueieiiiinieieiiies | reeieieississiesissiesessses | cerssssssesessssessesssssssesessns | ssesssssssesessssessessssessessens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cc.cveiveieiciieciceeece s | ceveveereienas 31,229,969 | ................36,052,037 | ....ceoerernnns 61,988,422
8. Dividends paid t0 POCYNOIAETS. ..ottt sttt et nsntenas | sebessessessssassessssstessesntes | sebesssssessessssessessnsensesesns | sbsessssssessessnsesses s sensesaees
9. Federal and foreign income taxes paid (recovered) net of $.....455,941 tax on capital gains (10SS€S)........cc.cecervrrrene. 20,313,999 54,204,467
10.  Total (LINeS 5 trouGh 9)..........iuuieiiiii sttt ...85,228,745 112,757,501 ...226,369,527
11.  Net cash from operations (Line 4 minus Line 10) 103,766,880 119,845,049 207,668,174
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONAS. ...ttt ettt | seiiensenies 797,091,574 | ............... 835,393,125 | ............ 1,622,026,308
1202 SHOCKS. ... ceveereri bbbttt | ehtentene s 15,000,000 | ..oomreriereiriirirriresirens | e
12.3 MOMGAGE I0BNS.......coveveiiieicec ettt a bbb st bbb s st s s st sesse s st estessns | sebssessssssssssessessnsastessesans | ebsbessessesnssssessessntestesinss | saebssssssessesss st esse s st s sas
12,4 REAI ESIAE........eeeiei bbb | Heetb ettt | shnnbene et | enieres st 684,255
12,5 OhEr INVESIEA @SSELS. ......eeureuririeieeie ettt b bbb bbbk b bbb st b et ss | S8etetsesseesasbesses st entaets | cbebsessessastnsestestansessness | sbsessstessessestenssntsnssessnes
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-tEIM INVESIMENLS............c.ciiveieiicirceiceeeees e | ceverress e sesisseseniens | erestessssesssssssessssssessesinss | seesssssssssesssanes (51,061)
12.7  MISCEIIANEOUS PrOCEEAS..........ovveviviicictceiec ettt bbbt b bbb s bbb es s sae s snts | sbsssessssassanes 13,319,000 | ..o | v
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.vuvivieiieieinisiseesse et ssssssessessssessenss | ssessessssasses 825,410,574 | ...ooevneve. 835,393,125 | ............ 1,622,659,502
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .936,581,075 1,657,916,090
13,2 SHOCKS.....rvuriiriseise ettt s bbbttt | seesien et 19,986,953
13,3 MOMGAGE I0BNS........cvireiiiireieieie ettt bbbt s bbb sses b antesses | nebsntessessessnsansesnsantessesans | ebsebessessessnsnnsessesnntantesnns | sressessnsenseses st es et ensenas
134 REAIESIALE. ..ottt | estnsseste it 397,100 | coveerieins 536,399 | .ovvrrrieineins 755,130
13.5  ONEIINVESIEA @SSELS. ......ucvuieuiriiiieiceics ittt bbbt | Hbtbe bbbt bbb sttt netns | Shrebsessess et st st st b nieens | ehsetsenbeeb b n bbbt
13.6  MiSCEllaneous PPlICALIONS............cvucveieeeeeicicee ettt st sensenaes | sbsssessssssssnans 1,712,440 | ..o 1,537,695 | ..o,
13.7 Total investments acquired (LINES 13.110 13.6).......vuuurrrrirrrieriniinrineiseieeseeiesseessessessesssesssesssesssessssssssess | ssissssssennes 938,690,615 | ...cvvvvnvnee 943,465,460 | ............ 1,678,658,173
14.  Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccoevreieirinieiesisiessisse e snens
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES......cv.veveieieciiciiteccic ettt bbbt s b se s ssens | sebsssessessessnsessessnssntessesans | absbessessesssssssessessnsansesinss | sressessssessessnsassessessnsensesas
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK.........euueiiriiriirireiriseissie sttt ssssessessnes | sressssssessessassssssnssessensansse | essesssssessesssssessnssnsnns {0 [ I (180,013,047)
163 BOIMOWED FUNGS........veveciiiisei ittt bbbttt | HEtbe b e bb et s s bbb nb et rebn | cbebsessesb st st st es bt bintns | ehsetsesbees et enb et nes
16.4 Net deposits on deposit-type contracts and other iNSUrANCe lIADINIIES.............cccovieiricrieicescee s | e sesines | ereresssssesesese s sssesens | sbissresesissessssssesessssesesnns
16.5  DIVIAENAS 10 STOCKNOIAETS........euiuierciriiicisei ittt bbbttt | HEebe b e bs et s st bse e nb st retn | cbrebsessessasbseesbesbesbeninens | ebsessasteesessentesssebsensessnes
16.6  Other cash provided (APPHEA)..........cerrerrirerrieierierisr ettt ss st ss e ssensensns | ssssssesssssassans (1,478,539) | ..ovvovennne. (23,770,711 | cvoovrrrers (32,816,135)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......... | ceccovcveinneen. (1,478,539) [ ....covveee. (23,770,711 | oo (212,829,182)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......cccoeevvervevens | covrverrvrrnnns (10,991,700) | .....ccveveeve. (11,997,997) | ...oovverneee. (61,159,678)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ....vvuviriirrirririsrieriests bbb | ebtenteneenens 52,951,065 | ...oovvvunvnn. 114,110,743 | ...coovvvneee. 114,110,743
19.2 End of period (Ling 18 PlIUS LINE 19.1)......cuu ittt ssssss | sbsssssssnssens 41,959,364 | ..ooovriene 102,112,746 | ..o 52,951,065
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in contingency reserve ....(88,211,322) (176,864,635)
20.0002  Change in premium refund reserve.. .(108,813) ..788,561
20.0003 Change in deferred ceding commission 1,547,803) .(2,979,033) | . .(4,077,037)
20.0004  Change in escheatable and stale checks. (17,551)
20.0005  Change in iINVESIMENEIN AMIS..... ... ittt | cbsenssensnnsnens (3,358,407) | ..eoveuverrnenas (2,343,439)
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statement for June 30, 2019 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 2018

NET INCOME

(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 51,206,154

£

60,255,639

(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP

-

Change in Contingency Reserve 58 4 4 $ (89,001,817) (176,864,635)

(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP

(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 140,207,971

-

237,120,274

SURPLUS

(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 387,726,586

-

308,849,063

(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP

(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP

(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 387,726,586

-

308,849,063

C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

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

Additionally, mortgage-backed securities and asset backed securities prepayment assumptions were obtained from an outside vendor or intemal
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.

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

Note 2 - Accounting Changes and Correction of Errors
Not Applicable

Note 3 — Business Combinations and Goodwill
Not Applicable

Note 4 - Discontinued Operations
Not Applicable

Note 5 - Investments
D. Loan-Backed Securities

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

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

NOTES TO FINANCIAL STATEMENTS

(3) Recognized OTTI Securities
Not Applicable

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 470,276
2. 12 Months or Longer $ 317,940
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 52,386,333
2. 12 Months or Longer $ 39,269,442

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
In accordance with SSAP No. 43R, Loan-backed and Structured Securities — Revised, the Company’s loan-backed securities are stated at amortized
cost. When evaluating whether a decline in value is other-than-temporary, the Company considers several factors, including, but not limited to, the
following: the extent and the duration of the decline in value; the reasons for the decline in value (credit event, interest related or market fluctuations);
the financial position and access to capital of the issuer, including the current and future impact of any specific events; our intent to sell the securities, or
whether it is more likely than not that we will be required to sell it before recovery; and the financial condition and near term prospects of the issuer.
Impairment due to deterioration in credit that results in a conclusion that the present value of cash flows expected to be collected will not be sufficient to
recover the amortized cost basis of the securities is considered other-than-temporary. Other declines in fair value (for example, due to interest rate
changes, sector credit rating changes or company-specific rating changes) that result in a conclusion that the present value of cash flows expected to be
collected will not be sufficient to recover the amortized cost basis of the security may also result in a conclusion that an OTTI has occurred. To the extent
that the Company determines that a security is other-than-temporarily impaired, an impairment loss is recognized in the Statement of Income.

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

(3)  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

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

C. Dollar Amounts of Transactions
See Note 10B
D. Amounts Due From or To Related Parties

At June 30 2019, the Company reported a receivable of $2,277,552 and a payable of ($26,240,448) from/to affiliated companies. Details of the balances are:

United Guaranty Residential Insurance Company of North Carolina $27,157; United Guaranty Residential Insurance Company $2,250,395; United
Guaranty Services, Inc. ($2,897); Arch Mortgage Guaranty Company ($24,185); Arch U.S. Ml Holdings, Inc. ($170,826); Arch U.S. Ml Services, Inc.
($26,042,540).

At December 31, 2018, the Company reported a receivable of $218,666 and a payable of ($24,328,267) from/to affiliated companies. Details of the balances
are:
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Arch U.S. MI Holdings, Inc. $106,459; United Guaranty Residential Insurance Company $102,198; Arch Mortgage Guaranty Company $9,552; United
Guaranty Credit Insurance Company $457; United Guaranty Services, Inc. ($1,728); United Residential Insurance Company of North Carolina ($302,740);
Arch U.S. Ml Services, Inc. ($24,023,799).

Intercompany balances are settled monthly.

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

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

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
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 $ 32,969,224 |$ $ $ $ 32,969,224
Political Subdivision $ $ $ $ $
Special Revenue Bonds $ $ 689,627 |$ $ $ 689,627
Industrial & Miscellaneous Bonds $ $ 17,203,001 |$ $ $ 17,203,001
SVO-Identified Bond ETF $ $ 75225190 |$ $ $ 75225190
Total § 32,969,224 |§ 93,117,818 |$ $ $ 126,087,042
Liabilities at Fair Value

$ $ $ $ $

Total $ $ $ $ $

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

(3) Policies when Transfers Between Levels are Recognized
At the end of each reporting period, the Company evaluates whether or not any event has occured or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended June 30, 2019.

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

Level 1: Fair value measurements that are quoted prices (unadjusted) in active markets that the Company has the ability to access for identical assets or
liabilities.

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
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observable at commonly quoted intervals.

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

(5) Fair Value Disclosures
Not Applicable

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

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 $1,949,352,241 1$1,912,798,413 |$ 326,063,090 |$1,623,289,151 |$ $ $
Cash, Cash equivalent and
short-term investments $ 41,959,365 |$ 41,959,365 |§ 41,959,365 |$ $ $ $

Not Practicable to Estimate Fair Value
Not Applicable

NAV Practical Expedient Investments
Not Applicable

Note 21 - Other Items
No significant changes

Note 22 — Events Subsequent
Subsequent events have been considered through August 7, 2019 for these statutory financial statements which are to be issued on August 7, 2019.

On July 25, 2019, the Company entered into an excess of loss reinsurance agreement with Bellemeade RE 2019-3 Ltd.

Note 23 — Reinsurance
No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

F.

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Incurred loss and loss adjustment expenses attributable to insured events of prior years decreased by $19.9 million and $7.9 million for the six months
ended June 30, 2019 and 2018, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is generally the
result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known
regarding individual claims.

Information about Significant Changes in Methodologies and Assumptions
Not Applicable

Note 26 - Intercompany Pooling Arrangements
Not Applicable

Note 27 - Structured Settlements
Not Applicable

Note 28 — Health Care Receivables
Not Applicable

Note 29 - Participating Policies
Not Applicable

Note 30 — Premium Deficiency Reserves
Not Applicable

Note 31 - High Deductibles
Not Applicable

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

Note 33 — Asbestos/Environmental Reserves
Not Applicable

Note 34 — Subscriber Savings Accounts
Not Applicable

Note 35 - Multiple Peril Crop Insurance
Not Applicable
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NOTES TO FINANCIAL STATEMENTS

Note 36 - Financial Guaranty Insurance
B. Schedule of Insured Financial Obligations at the End of the Period:
Not Applicable
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1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

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? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

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

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

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

Obelisk Underwriting Limited was acquired 100% by Arch UK Holdings Limited:; First Shield Service Corporation, First Shield Service Corporation of Florida, First Shield Consumer Service
Corporation and First Shield Consumer Service Corporation of Florida are new wholly owned subsidiaries of Arch Insurance Group Inc.; Arch Credit Risk Services (Bermuda) Ltd. is a new

wholly owned subsidiary of Arch Reinsurance Ltd.; and Arch Excess & Surplus Insurance Company changed its name to Arch Property and Casualty Insurance Company.

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

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] NA[]

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?
Wisconsin Office of the Commissioner of Insurance

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

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

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 OCC | 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] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

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

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

(e)  Accountability for adherence to the code.

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

9.2

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

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have

10.2 Ifyes,

11.2 Ifyes,

12. Amou
13.  Amou

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
174

any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
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]
give full and complete information relating thereto:
nt of real estate and mortgages held in other invested assets in Schedule BA: 0
nt 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] Nol ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 49,331,214 36,298,174
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 49,331,214 $ 36,298,174
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[ ]
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, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon One Mellon Center - Room 1072, 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

17.5

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

securities").
1 2
Name of Firm or Individual Affiliation
Arch Investment Management, LLC A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]
17.5098  For firmsfindividuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] Nof[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
129060 Arch Investment Managment, LLC SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]
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18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If no, list exceptions:

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

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

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

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

Has the reporting entity self-designated 5G| securities?

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

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

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

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

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

Has the reporting entity self-designated PLGI securities?

Q07.2
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3.1
3.2

41

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[X] No[ ]

If yes, give full and complete information thereto:

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

effective date of the commutation was January 1, 2019.

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]

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

Showing All New Reinsurers - Current Year to Date

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

All Other Insurers

..................... [AA-3191391........ | Bellemeade Re 2019-2 Ltd.........o..oooeessetseesscecces BMUerce | UNAUINOMZEG..o.| oo | e
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statement for June 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccoevvrrninrreinns AL]|....... Lo | e 3,592,562 | .oovrerrirerens 1,943,033 | oo 159,601 | .oveerereeeereeereereereeenneees 487,504 265,555
2. Alaska.....oooeenencnenenn AK L | .1,571,063 ...1,508,759 71,657 .126,904 11,094,942 1,471,743
30 ANZONA...erennneee AZ | L | 10,926,855 6,941,632 144,176 1,731,617 1,265,402
4. Arkansas.........cvneeee AR L | 2,004,849 | ....cocovvnernne 1,362,378 145,440 412,059 405,884
5. California.. ...25,099,346 17,893,722 10,485 5,066,627 ...3,566,366
6. Colorado........ccovevrerrrrnieneenesCO vl | s 8,624,708 | ....ovvverrnn 4,885,128 | ..o 3,232) | o 970,608 534,247
7. Connecticut........ccovvvrrrernee CT [l | e 3,465,048 | ..cooovevinnn 1,971,052 | oo 116,432 | 1,321,568 1,286,672
8. Delaware...... 11,162,500 .703,974 | ..... 34,903 |.... 141,934 124,748
9. District of Columbia.............DC | oo lovis | v 1,412,563 | .oooovveernes 908,683 | ..oovererrirrrrrirreeirenenens 78,412 36,371
10, Florida.....ccovevreeeeiincreiniine 23,464,458 | ................ 13,872,328 | ..o 459,902 | ooovvieiis 340,533 | oo 6,746,362 | ....cocvveernne 7,310,805
11, GeOorgia....ccorreerrererrerineenes 12,331,610 | oo 7872814 | oo 321,326 1,720,804 2,157,489
12, Hawaii......o.oocvrerinerecceienes Hi....... Lo | e 1,010,382 | oo BABATA | o | ettt 442,909 319,602
13, 1daho......ceevvcrcncrccennd D L | 3,923,505 | ..o 2,983,238 | .ovierieenenn82,924 | 5,463 | oo 322,622 | oo 616,168
14, MlNOIS....cocereeeieeceeieieeireireees 10,950,553 | .ovvrereiennnn 6,967,140 181,885 | oo 2,600,567 | ..covvereeeren 1,626,487
15, Indiana.......cccocvevvrrercrvnncneneneN [l | 8,421,945 | ..o 5,331,299 | .o 28,188 212,377 1,080,316 947,902
16, 1oWa. e A [l | 4,337,581 | oo 3,348,061 | oo 209,193 | .o 113,699 | oo 822,030 | .o 903,255
17, Kansas.......oovevcevevneneneeen K8 [ L | i 4297127 | oo 3,161,120 785,916 876,484
18, Kentucky......oocveeeeeneereereneneed KY [l | e 3,060,009 | ...coovvirernn 1,920,815 421,963 337,564
19, Louisiana........coceevveererevneee LA [ L | e 2,672,681 | oo 1,650,161 | .oovcvvrrireeenD5,433 | 28,311 | 694,750 | ..cocrieiines 853,556
20.  Main€.....coovneereenenrrennrneee ME |l | e 1,215,014 | oo 906,234 | oo 38,899 106,698 129,109 558,599
21.  Maryland.. ...10,186,601 ...6,691,435 ....159,688 ..538,344 .1,507,921 ...1,450,695
22. Massachusetts 13,814,025 | ..o 9,570,248 | ..o 293,279 230,135 1,581,321 | oo 2,275,936
23.  Michigan........c.cooevuneerernienenn. 10,039,402 9,419,062 | ..coovvvviiiinnne 114,832 414,286 2,088,660
24.  Minnesota.... ...11,263,096 ...6,650,413 ...1,575,664
25, MiSSISSIPPL.....overerrerrneererienee MS | il | e 936,625 | ...covvvrirriines 512,119
26.  MiSSOUN....ccorerenerrrenrerereeeee MO | L | e 6,666,252 | ....ooovvernnns 4,716,808
27.  Montana... LA412.241 247,503 |.. . ....93,506
28.  Nebraska.......c.coevvenrrerneed NE | oLt | i 2,483,528 | ..o 1,424,406 (12,137) , ....383,973 270,417
29. Nevada....ovevvrneneneeed NV |l | e 2,584,225 | ..o 1417713 | 207,120 | oo 124,579 | oo 456,371 | oo 824,788
30. New Hampshire......c.cocovvunrnne NH]....... Lo | e 2,661,537 | .oovovvrrrernns 1,809,153 210,987 143,376
31, New Jersey....oovvernincnnns [\ Lo | e 9,463,953 | .o 5,136,296 1,637,452 1,445,682
32, New MeXiCO........ccoouirerrirnas NM|....... IS T 1,853,258 | ..oovvveveerne 1,312,046 | o.oooovviereeeen69,479 | 86,950 | 380,041 | 371,052
33, New YOrK...oocoovveneneirniniinee NY|....... Lo | e 7,994,466 | ...coovvoernnne 5,452,954 | ...coovvirinn 268,333 442,805 3,990,382
34. North Carolina...........cocereereeetNC | oo Les | e 11,896,887 | ..ovvverveeenn 8,794,035 | ..o 94,207 55,456 | ..o 1,524,087 | oo 1,305,873
35.  North Dakota.........coceevvreneeee ND | el | e 424,836 | ..o 292,910 | .ovoverererrrenenen 1,807 | | e 87,705 | 68,945
36, Ohi0...ovvrerererrrerrereenrneennn OH | L | e 9,501,661 | .ovvvvviennnn 6,574,715 1,981,996 2,534,135
37.  Oklahoma........ccocovvnererrnenc. OK | o Lt | e 2,805,726 | ..coovvereiernn 1,832,154 516,880 498,642
38, Oregon.....ccoeeevnevermrnrnnenen OR | L | e 7,310,569 | covvvvrrrrnne 5,060,952 1,262,635 | ovovveerereinns 502,183
39.  Pennsylvania...........cocoveeneee. PA | Lt | e 8,289,297 | .oovveverers 5,543,308 1,786,910 | ooovvverrnee 2,151,889
40. Rhode Island.... 2,113,970 1,656,376 | oo 60,072 |.... ..673,392
41.  South Carolina........ccceeeereereeeeSC | el | i 7,196,049 | oo 4,712,639 118,463 950,297
42.  South Dakota...........ccoueerneernee 1,195,017 | oo 893,016 105,067
43, Tennessee......ccomemeeverrmeeneee IN [l | i 9,594,599 ...6,820,262 ...1,516,475
44, TeXaS...cmnenrnererierneenenee IX el | i 24,809,776 14,119,827 3,141,923
45, Utah..oencncsncneenlUT [l | 7,103,539 | oo 4,560,089 953,513
46.  Vermont... ....963,993 698,501 . 132,728 ..282,750
47, Virginia......ocveeeeeeneerereennenes 11,318,898 | ..o 7,517,408 180,791 | oo 1,262,506 | oo 1,394,621
48.  Washington..........cocoviviininnee 9,577,860 | ..coovvvrcirerenns 4994271 | oooiieireee39,962 | o 26,502 | .cooovrieennn 1,270,447 | 865,367
49, West Virginia.........oooeveveeeee WV |l | e 431,347 | o 255,465 181,012
50.  Wisconsin........coeeveveereeneneen WH i L | e 12,005,472 | ..covvvvnnn 9,394,032
51, Wyoming.....oooeveereermemeneeneet WY |l | e 366,156 | ..ovevrerrireenenee 198,930 | .oveeeeeeenereeereeeeeeinees [ eereeireineiee e
52.  American Samoa...........c..c....
53, GUAM..coreereecreeeeeeeenee
54.  Puerto RiCO.......counvvviriircrins
55.  US Virgin Islands.....................
56. Northern Mariana Islands.......
57. Canada........cccoeomeunenrennenns
58.  Aggregate Other Alien XXX...
59.  TotalS....ovreeeerereereerecerereeeienenns XXX... 224,842,411 ....60,959,964
DETAILS OF WRITE-INS
580071, oo SXXX ot | et | e | st enies | reree sttt | eeeniest ettt entens | nerieeb ettt
58002, ..o SXXX ot | ettt | e | st | reree sttt | eeeniest ettt entens | neriees et
58003, .o SXXX ot | ettt | et | seeerest ettt enies | rebees sttt sa st neen | sesensent et bbbt entens | nebiets sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovevvrvrerrireiecirnieens [0 (0 (0 {0 (01 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | {01 PO (01 I [0 IR {01 O [0 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUrer............oc.evvereerrervnerinens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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ARCH CAPITAL GROUP LTD. ORGANIZATION CHART

Arch Capital Group Ltd.
(a Bermuda company)

98-0374481

Arch Risk Transfer
Services Ltd

(a Bermuda company)
98-0389546

Alternative Re Holdings

(a Bermuda company)
98-0389551

I

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

110

Notes:

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

[

Arch International
Services Inc.
(a Delaware corporation)
27-0687834

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

Footnote 3

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

S R

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

——

Arch Underwriting at
Lloyd's (Australia) Pty
Ltd

(an Australia company)
98-1006574
426746

Axiom Underwriting
Agency Limited
(a UK company)

——

Arch Underwriting
Agency (Australia) Pty.
Ltd.

(an Australia company)

247340

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

Footnote 1

Arch Capital Group (U.S.)
1

nc.
(a Delaware corporation)
06-1424716

Fooinotes 1&2

Arch Capital Holdings Ltd.
(a Bermuda company)

98-0399846

Footnote 3

Thomas Underwriting
Agency Ltd
(a UK company)

Idlemear Holdings
Limited
(a UK company)

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

Arch Insurance Group
nc.

(a Delaware corporation)

43-0971887

Y—‘—Y

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

Arch Global Services
Holdings Ltd.

(a Bermuda company)
98-1271381

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

Arch Financial Holdings

Europe 111 Limited
(an Ireland company)
98-1243751

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

98-1364912

Arch U.S. M1 Holdings
Inc.

(a Delaware corporation)
46-1950584

Foolnote 6

salt Insurance Services

(a UK company)

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

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

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

06-1521582
10946

Arch Indemnity

39-1128299
30830

Ltd

98-1089562
CA042

Arch Property Casualty
Insurance Company
(a Missouri corporation)

N

Insurance Company H
(a Missouri corporation)

Arch Insurance Canada

(a Canada company)

First American Service
Corporation

(a Missouri corporation)
43-1053031

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

(a Missouri corporation)
43-0990709

Inc.
(a Delaware corporation)
45-5366880

Arch Underwriting
Agency LLC
(a Delaware limited
H liability company)

27-0800002

Arch Specialty Insurance

Arch Insurance Solutions,

Arch Mortgage Insurance
Company
(a Wisconsin company)
36-3105660
40266

Arch U.S. MI Services

Inc.
(a Delaware corporation)
46-1950257

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

Arch Capital Finance LLC
(a Delaware limited
liability company)

Foomnote 6

United Guaranty Partners
Insurance Company
(a Vermont company)
03-0358003
11463

36-2545393
21199

= 16-1364134

Unless otherwise indicated, ownership percentage of subsidiary companies is 100%. Third party entities which are less than 50% owned by an Arch
company are not shown on this chart.

Arch Financial Holdings Europe I Limited has an 90% interest in Arch Capital Group (U.S.) Inc.
: Arch Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc.

Footnote 3: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch Reinsurance Ltd. Escritorio
De Representacao No Brasil Ltda.
Footnote 4: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.
Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling
interest is held by a third party investor.
Footnote 6: Arch U.S. 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.

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

Arch Specialty Insurance
Company

(a Missouri corporation)

McNeil & Company, Inc.
(a New York company)

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

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

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

First Shield Service
Corporation
(a Missouri corporation)
83-4516586

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

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

First Shield Consumer
Service Corporation of
Florida
M (aMissouri corporation)

37-1944730

16667

United Guaranty
Residential Insurance
Company
(a North Carolina
company)
42-0885398
15873

United Guaranty Credit
Insurance Company
(a North Carolina
company)
56-1307714
40525

Insurance Company
(a North Carolina
company)
27-0550064
13694

Arch Structured Mortgage

United Guaranty
Commercial Insurance
Company of North
carolina
(a North Carolina
company)
56-0989041
16659

Arch Credit Risk Services

(a Delaware corporation)

32-0539299

Footnote 4

Arch Financial Holdings
B.V.

(a Netherlands company)
98-0616493

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

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

Arch Re Accident &
Health Aps
(a Denmark company)
98-0585481

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

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

Footnote 2

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

I

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

Arch Insurance (EU)
Designated Activity
Company
H  (an Ireland company)
98-1024362

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

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

insurer)
82-3878331

Lake Shore IC, Inc.

= insurer)

Arch Financial Holdings

Pty Ltd

(an Australia company)
98-1305287

N

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

Arch MI Asia Limited

(a Hong Kong company)
- 98-1424244

Prévalois SAS
(a France company)

Footnote 4

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

Arch Syndicate

Investments Ltd

(a UK company)
98-0652764

Arch Investment Holdings

(a Bermuda company)
98-0705596

Incorporated Protected
Cell No. AMRT-FRE-01

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

Arch Investment Holdings
Ltd.

(a Bermuda company)
98-1244244

(a District of Columbia
protected cell captive

(a District of Columbia
protected cell captive

Arch Investment Holdings
1V Ltd.
(a Bermuda company)
98-0705593

Arch Reinsurance Ltd.
Escritorio De
Representacao No Brasil
Ltda.

(a Brazil company)
98-1245248

Foonote 3

Arch Underwriters Ltd.
(a Bermuda company)

98-1244615 I

Arch Underwriters (Gulf)
Limited
(a Dubai International
Financial Centre
company)
98-1426905

Arch UK Holdings Limited
(a UK company)

Footnote 7

(a UK company)

Footnote 7

imites

Obelisk Underwriting
Limited

(a UK company)

98-1490970 =

Blue Sky Partners Limited

Archipelago Risk Services

(a UK company)

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

1

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

Arch Investment
Property Holdings Ltd.
(a Bermuda company)

98-1350243

Footnote 5

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

Benely Properties Limited
(a Cyprus company)

Arcozil Properties Limited
(a Cyprus company)

Varony Properties
Limited
(a Cyprus company)

Galozy Properties Limited
(a Cyprus company)

Primantela Properties
Limited
(a Cyprus company)

Coramono Properties

(a Cyprus company)




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

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART | - ORGANLZATIONAL CHART

| e Caponl Madmge e miww Heidmge | e l’...uuu-prl A et wangs | hu\tmmrfmwl WUMHMM hganEy
(n Barmuda company [ TPy — {n UK ssmpasy) tn Barmuds compasy) | | (n Barmus company) P Mg
. H
Pamrman Mt ?“m Finateiige Sanusuted Firatriage Structures | | CEMGP Coddrvammant | | CIMORA AT Caclnastens, e L W e Haisdy Captsl Parsans
Fusd 18 LE Caanm Mrlllrﬂﬂmlb Capatai "I!:d:'fl'ml'l i Fareass P [¥H Lissad ’.F."w; H, L.F, -« Baran s mc»ﬂmu.
" i Lenad usmn Layman e U ] La Cavmas
Lt e Caymas LIttt s tEerae DrSaTiE BrieiN B LSS
wOTHE1022 LB LT
[EE= Py * S v now 00,5, o0 £ | 100 4 e
Canvis thargy Harmane EEMEF 4 Ofmecs | w e tun
‘Bpeartanities Furd fiod, Irvenmtars, LF e ig:‘m;uu.x. a
UF Ehnan ks ol =
£ 89 L1240 LT
B 1271809
AR UK HaHingd Limbad
= 1000 18t P At e ingd i
Trhamad Undarwiiag et
Canyie fnagy Marsmans
WM;‘HDALP MG Faks franstorn 1, LF 1- = Lesl i
oy #eL814800 pasian i
R AL 1 R lu;‘mm Urssd Limiaad
- R oLt U mmpaey
EaE fraus o Sarvicad o i
u-.;“mu,u pl-lflm"” 3
O m:?q% Thoow e
I 10 o LT
_I Aeen Bwmmranen Camanry s “':-"' L’:"“ et Plaisasensm Lbd,
e ] e & Barmusda comps:
= ket ol O Js g R+t gl
o FTE
|
Caprl Probation {Rassios i Arrearica Infritrectite "AOM Catawe Pl 0 Canvis san - Banctfraskland | Macifich s Proparty | Burspa Prigery Fund 1y || Are Flassdal sl 5 :
Earvieas, Li Fure, LP EnTAAN Pind L e Crasm dpparhu N S L, Fund [V EAGIEAVEIF | Fusdar £ S0000EIF iy S i i I e
D lnwenrs Dulawars Cayman Eayman & i fs i o Bermueds Bearrreds
223500800 frarHTiT 1033034 e
] s o3 i Y wom i vz Aponme | wioom 2 00
a 1R Frcipsl Sratagies « Taspiaten Steutage
u:;\:m.?rm ”mm""m Amal Fetnen Cupiial Emarging Masonts Fund Ty Prasibi SAS e A L. Braie Raleinrisn LI, PemslE Halliags DA
Dalymsre Celawara Behtes GFeress, P mqgml,l_r Franes Parmdn Calavwnrs
L O = A8 1143405
i g5 Pt Pt e
Bk o8 aw. B0 . 30 0w RLT-- 00
nafs RLT
CHRS £t Purts Itvaetant [ Cakarat Laan Pusd 2 utar Hekanos (%) :ﬁ'&”‘:ﬁm Framis Uil Les. Fearmin Sahises ine
“hmh [ﬁem:-m. i "':""" - Barminds Balawensn
sl il
ar.cdms
] [T BT LT T

Rt
This chirt Shows cwtership by A COmpaNkES where (1) e CSCESIBgE of Soued SECartIEs of uits [SSued 1o Aech 15 one Ias 15% (W The Penaling SecutBes of anis Ssusd o 8 TR vy
] e Gwsershis B 100% [y BAh, bt reeESERiS whe D 1 8% SAE forrreed e B IR St pusicon whem

SCh ISVRSETIENE NSty NS S0 SOREDND ctfee (RN B ld AN Pveshest, ERch ARCh entfy 12 1N B ot I5e® bor i esttes cumed by £ mestng e cferia Sel forth In Be paoe sestesce
E30i B5¢* Link s bk, TP 15 1 GWHESIID FISIORSIID betwen 1Sold hoe” Scnks.

ey Foreeh ently, e comseny name Qurisdicion], FEIN B (wheve acoicatie) and NAK: B (of egalveien umber ¥ assicabie) e el

Thie figures in the chart are o1 Dwember 31, 501 T, senk Ngures are upsdaied on an anesal hasis in lise with noeel prectioe.

Watterd Heldinga (18] lne.
Erelaw e
Fraerito]

(LT Y

WabErd Sarwisan dne.
ELETTIE

100 P



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

SCHEDULE Y

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

2o

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
98-0374481.. 947484 Arch Capital Group Ltd........ccccovvermrrnirniincinneens NJA o NIA. oo N/A........... NIA oo | aeeene N..ooe. T
02-0576800.. Arch Capital Services Inc. . | Arch Capital Group Ltd.. ... | Ownership. ....100.000 | Arch Capital Group Ltd.... N
98-0602504.. . | Arch Investment Management Ltd Arch Capital Group Ltd..........cccceeeerveeiicrennns Ownership ....100.000 |Arch Capital Group Ltd N
98-0493884.. [N/A............. [N/A............. .. |Arch Reinsurance Lid.........ccccoeovrnrerrirneencinnenns Arch Capital Group Ltd.......cccovvrvrrrrrerrerrirnnenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrnenrrens | e |\ ISR O
98-1031826.. [N/A............. IN/A............. . | Arch Global Services (Philippines) Inc............... PHL........... NIA....ccooe. Arch Capital Group Ltd..........cccevvvrvrererrerennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvrveervereererinrens | crvee |\ RSO IO
N/A.....covone [N/Acooees |NTAL Arch Global Services (Cyprus) Ltd.........cccccen... CYP......... NIA .o Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd..........covvernrurrnninerrns | o |\ ISR R
N/A....ccooe. [NJA.........o... |NJAL........... . | Arch Global Services Holdings Ltd..................... BMU.......... NIA.....ccoo.e. Arch Capital Group Ltd..........cccceeererreeiicrenans Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoeererveeriveiiiens | e Nevoos | e,
27-0687834.. |N/A............. [N/A............. . | Arch International Services INC............ccocvrurenee DE....ccoe. NIA .o Arch Capital Services INC.........cocoverrerrerienienns Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvvrnrurrrnenerens | o |\ ISR R
98-1244615.. [N/A............. IN/A............. Arch Underwriters Ltd............ccocovvivenivecriiinenns BMU.......... NIA.....ccooone. Arch Reinsurance Ltd............cccceeeerveeiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereerverneercerens | crvee Nevooos | e,
98-0705201.. [N/A............. [N/A............ .. | Arch Underwriting at Lloyd's Ltd............ccccouuene.. GBR.......... NIA. .o Arch Reinsurance Ltd.........cccoccvevrniencrninienes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerreurerneencneens | o Neore [
.......... . | Axiom Underwriting Agency Limited..................|GBR.......... INIA............... | Arch Underwriting at Lloyd's Ltd....................... | Ownership......... | ....100.000 |Arch Capital Group Ltd N [
............. Idlemear Holdings Limited...............ccceccsueervennene [ GBR.......... | NIAL.............. | Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccoevverrveveverrceres [ eoeeNucieiis | e
.......... . | Thomas Underwriting Agency Limited................|GBR.......... INIA............... | Idlemear Holdings Limited...............c..ccc.co......... | Ownership......... | ....100.000 | Arch Capital Group Ltd N [
.......... . | Salt Insurance Services Limited......................... |GBR.......... INIA............... | Thomas Underwriting Agency Limited..............| Ownership......... | ....100.000 |Arch Capital Group Ltd N [
AN [NFAG L [NFAG e INFA e INVA Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA....ccoon. Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverecereerens | crnee |\ SO IO
N/A.. 98-0399846.. [N/A............. [N/A............. . | Arch Capital Holdings Ltd...........ccovvvevivvrirnrinnes BMU.......... NIA....ccoinne Arch Reinsurance Ltd............cccevvvierieirirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierens | conee \\ SOOI
N/A.. 98-0616488.. [N/A............. IN/A............. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA.....cccco.e. Arch Reinsurance Ltd............cccoeevevrrieiicrennn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverervereeercerens | crvee |\ S IO
N/A.. 98-0585481.. IN/A............. IN/A............. . |Arch Re Accident & Health ApS..........cccocviunee Arch Reinsurance Ltd...........cccevivreiveirivennnn. Ownership ....100.000 | Arch Capital Group Ltd Nevooos [
N/A.. 98-0652764.. Arch Syndicate Investments Ltd.. . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N
N/A.. NA. .o . | Gulf Re Holdings Limited............cccovvrererrerennnn. Arch Reinsurance Ltd...........ccoevirreeirivennnnn. Ownership ....100.000 | Arch Capital Group Ltd N
N/A.. N/A......ccceoee [N/A......ooe. |NTAL....... . | Gulf Reinsurance Limited............cccovvrvrrnrenrenns Gulf Re Holdings Limited.........ccccovrrreirrrenrenns Ownership ....100.000 | Arch Capital Group Ltd N
N/A.. 98-0705596.. Arch Investment Holdings | Ltd . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N
N/A.. 98-0705598.. [N/A............. [N/A............. . | Arch Investment Holdings I Ltd Arch Reinsurance Ltd...........coovveevvnreeniennnen. Ownership ....100.000 | Arch Capital Group Ltd \\ SO IO
N/A.. 99-1244244.. IN/A............. IN/A............. ... | Arch Investment Holdings Il Ltd...........cccc........ Arch Reinsurance Ltd...........ccoevirrereiriiennnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererrrerienens | coree \\ RSO IO
N/A.. 98-0705593.. [N/A............. [N/A............. . | Arch Investment Holdings IV Ltd..........ccccocvvuene Arch Reinsurance Ltd...........coovveevvnreiriennnnns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoerrvrvrrrrrrnrnrrens | wonees |\ SO DO
NIAL [NJA....oooeieenenccieeeieieeee | NAG [NFAG e [NAA [NFA Watford Holdings Ltd............ccoceviveeriicnrcrencnens Arch Reinsurance Ltd..........c.cccoeeevvveeriecnenans Ownership......... | ... 11.100 | Arch Capital Group Ltd.........ccccevveereeceniniens e |\ SO IO
NIAL INA. oo [NFAG INFAG s [NFAG e [NVAL woee |Watford RE Ltd.....veueeeeeereieeneescenereieenns Watford Holdings Ltd.........cccoverrerreneencerrirnienns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrnrrrrrnenrrnns | s Neorr [ s
N/AINJA..cooooeeeieennieiennieneee [NAG [NFAG s [NTAL [NTAG . | Watford Holdings (UK) Limited............cccererrrnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrererernrerrerens | covene \\ RSO IO
NIAL INA. oo [NFAG INFA s [NFAG s [NVAL Watford Holdings (U.S.) INC.....ccovvrvverereirrnnenees Watford Holdings (UK) Limited...........ccccerveenee Ownership......... ....100.000 | Arch Capital Group Ltd.........c.ccovvvrvrerrrnenrrnns | s |\ SO DO
NIAL [NJA.....coooeeieeeeeceeeceieee [NIAG [NFA e [NFA e [NFA . | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited............c.cccou..... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeriveerieens | e |\ SO IO
NIAL INVA e [NFAG INJA s [NFAG s [N . |Watford Services INC........ccovueeereereinenceneinenes DE....cccoe. NIA ... Watford Holdings (U.S.) INC.....ccovvervrrerienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevrnrurrnrinerens | o |\ ISR R
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. . |Representacao Ltda. . | Arch Reinsurance Ltd............ ... |Ownership......... | ....100.000 |Arch Capital Group Ltd.... N
N/A.. 98-1006574.. . | Arch Underwriting at Lloyd's (Australia) Pty Ltd. Arch Underwriting at Lloyd's Ltd............cc.c....... Ownership ....100.000 |Arch Capital Group Ltd N
N/A.. 98-0616491.. . | Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd..........ccocoorrrinrenrrninienns Ownership......... ....100.000 | Arch Capital Group Ltd N
N/A.. 98-1243751.. . | Arch Financial Holdings Europe Il Limited.. . | Arch Reinsurance Ltd.... .. | Ownership......... ....100.000 |Arch Capital Group Ltd.... N
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1 3 4 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 Company ID (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Code Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
N/A.. 98-1244422.. oo [Arch LMIPty Ltd. ..o NIA...ccooren. Arch Financial Holdings Australia Pty Ltd........ Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrvrurrrscnrrners | s |\ ISR R
N/A.. 98-1305287.. . | Arch Financial Holdings Australia Pty Ltd NIA.....ccoone Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 |Arch Capital Group Ltd..........ccoeerervevevevcrerniens | e |\ SO IO
N/A.. 47-3497583.. Arch Mortgage Risk Transfer Holdings Inc NIA...coooren. Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrrrrrnrnrrnens | s |\ ISR R
N/A.. 47-4121100.. .... | Arch Mortgage Risk Transfer PCC Inc A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeviieerieens | e Neooos | e,
N/A.. 82-3878331.. . | Incorporated Protected Cell No. AMRT-FRE-01 A s Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........coevevrrurrnrinerens | e |\ ISR O
N/A.. 98-0616493.. Arch Financial Holdings B.V.........cccccvvviveininnee. NIA.....cccoo.e. Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 |Arch Capital Group Ltd.........cccooererveevivecieens | e Nevooos | e,
Arch Insurance (EU) Designated Activity
NIAL INTA oo N/A....... 98-1024362.. NA. oo Company A Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooererveevivererieens | e Neoos | e,
NIAL INJA s N/A....... 98-1243732.. L N Arch Underwriters Europe Limited NIA. ... Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o |\ ISR R
Arch Reinsurance Europe Underwriting
NIAL INTA oo N/A....... 98-0611448.. NA. oo Designated Activity Company A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervererrerierens | covee |\ SO IO
NIALINIA oo N/A....... 06-1424716.. NA. oo Arch Capital Group (U.S.) INC.....cvecvvvrerirririnae NIA....cccooe. Arch Financial Holdings Europe | Limited........ Ownership......... 90.000 |Arch Capital Group Ltd..........cccoevvvererevresiens e |\ SO IO
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. ... | Arch Capital Group (U.S.) INC.....cvvvvevrrrerernee. NIA....cccoon. Designated Activity Company Ownership......... 10.000 | Arch Capital Group Ltd.........cccocveererverecrernrens | v |\ SO IO
N/A.. 98-0389546.. . | Arch Risk Transfer Services Ltd NIA .o Arch Reinsurance Ltd.........cccoccoereriencneinnienee Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervereirerierens | o |\ JSSO EOO
N/A.. 98-1244441.. Alwyn Insurance Company Limited A, Arch Financial Holdings B.V........c.cccovevvivnnne. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvereerverreercerens | crvee |\ SO IO
Arch Reinsurance Europe Underwriting

NIAL INTA o N/A....... 98-0413940.. L Arch Insurance (UK) Limited............ccovrrrrrrnnnn. A Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o \\ SO IO
1279 | Arch Capital Group (U.S.) Inc.|10348... | 06-1430254.. . | Arch Reinsurance Company Arch Capital Group (U.S.) Inc. Ownership ....100.000 | Arch Capital Group Ltd N
N/A.. 47-5374395.. . |Arch Underwriters INC..........ccvvvevvereveveeeiencnnns Arch Reinsurance Company Ownership......... ....100.000 | Arch Capital Group Ltd N [
N/A.. 98-0389551.. . | Alternative Re Holdings Limited NIA....ccooone. Arch Risk Transfer Services Ltd............cccevu.... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvererverrerercerens | crvee |\ SO IO
N/A.. 98-0704518.. . | Arch Europe Insurance Services Ltd NIA....ccinne Arch Insurance (UK) Limited............ccovvivnnee. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverrerernrerrenens | covee \\ RSO IO
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc NIA ..o Arch Reinsurance Company...........ccc.eevrunenns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevevrvrrrrrrnenrrees | o \\ SO O
N/A.. 43-0971887.. . |Arch Insurance Group InC.......c.ccovueeerivereeireinnens NIA....ccoinne Arch Capital Group (U.S.) Inc.... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereiverererierens | conee |\ JSSOO EU
N/A.. 22-3501803.. . | Capital Protection Insurance Services, LLC NIA...cooorenn. Arch Reinsurance Company Ownership......... 49.000 |Arch Capital Group Ltd.........coeveeererrerrerneereirnes | ceenee |\ ISR R
N/A.. 98-0625844.. Alternative Re Limited..........cccoovvveerrirneiennens A Alternative Re Holdings Limited....................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrereverrrerienins | covee \\ RSO IO
N/A.. 27-0800002.. . | Arch Underwriting Agency LLC NIA .o Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccovvervrerrrnenrrnns | s \\ SO O
N/A.. 43-0990709.. . | Arch Specialty Insurance Agency Inc. NIA.....coone Arch Insurance Group Inc Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccoevrereeerrevcrireeens | e |\ SO IO
1279 | Arch Capital Group (U.S.) Inc. | 11150... {43-0990710.. . | Arch Insurance Company............ .. | Arch Reinsurance Company. . | Ownership......... |....100.000 |Arch Capital Group Ltd....
NIALINTA oo N/A....... 43-1053031.. . | First American Service Corporation Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd
NIAL [NJA oo N/A....... 27-1013974.. Construction Risk Underwriters, LLC NIA....ccoone Arch Underwriting Agency LLC.........ccccvvvevnnee Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoeerereeveveveririeens | e |\ SO IO
N/A.. | Arch Capital Group (U.S.) Inc.| 10946... | 06-1521582.. NA .o, Arch Property Casualty Insurance Company. A Arch Insurance Company...........ceeevveeerrvcvenns Ownership......... ....100.000 |Arch Capital Group Ltd..........cccocererveveveveerieens | e Nevooe | e,
1279 | Arch Capital Group (U.S.) Inc. |21199... | 36-2545393.. NA .o, Arch Specialty Insurance Company A Arch Insurance Company...........cceeoeveeerrreevenns Ownership......... ....100.000 |Arch Capital Group Ltd.........ccccoeverervevevevcririeens | e Nevooo | e,
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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.........cccovererveeviveriieens | e Neoos | e,
N/A.. 45-5366880.. . | Arch Insurance Solutions INC..........c.ccocurirreneenne DE....ccco.e. Arch Insurance Group INC.........ccccevereurreenrennenns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeverrrurrrrenerens | o Neooe [
N/A.. 98-1089562.. Arch Insurance Canada Ltd ...|CAN.......... .. | Arch Insurance Company...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N
N/A.. 46-1950584.. ... |Arch U.S. MI Holdings INC.......ccovvurrinienrirrinienns DE....ccc.e. Arch Capital Group (U.S.) INC...ccvvvrrvrrrrerenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s |\ ISR R
....... 46-1950584.. .... | Arch Capital Finance LLC Arch U.S. Ml Holdings Inc...........ccccevuevrrevneeen. | OWnership........ |....100.000 | Arch Capital Group Ltd N [
N/A.. 46-1950257.. . | Arch U.S. M Services Inc Arch Mortgage Insurance Company................. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e |\ ISR R
1279 | Arch Capital Group (U.S.) Inc. |40266... | 36-3105660.. N/A............. N/A...cene. N/A. e Arch Mortgage Insurance Company................... |/L[ A s Arch U.S. Ml Holdings INC.......cocevvererirnienianns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuvvrrurrrncnerens | e Neore [
1279 | Arch Capital Group (U.S.) Inc. | 18732... | 39-1080973.. [N/A............. N/A...cene. NA. e Arch Mortgage Guaranty Company.................... |/L[ A s Arch U.S. Ml Holdings INC........ocevverenririenienne Ownership......... ....100.000 | Arch Capital Group Ltd.........c.ccoeuvrneurrrnenenens | o Neore [
1279 | Arch Capital Group (U.S.) Inc.|29114... | 95-2621453.. [N/A............. N/A...cene. N/A. e Arch Mortgage Assurance Company................. |/L[ A s Arch U.S. Ml Holdings INC........ocevvenrenrinienienne Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuvrnrurernenerens | s Neooe [
N/A.. .... | Arch Investment Holdings (Cyprus) Ltd.............. CYP.......... NIA....ccoonn. Arch Investment Property Holdings Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereerereerens | crvee |\ SO IO
N/A.. . | Arch Investment Property Holdings Ltd.............. BMU.......... NIA....cccooone. Arch Global Services Holdings Ltd................... Ownership......... |...... 94.060 |Arch Capital Group Ltd..........cccoeverervereerisinns [ e |\ USSR
N/A.. Arch Investment Property Holdings Ltd.............. BMU.......... NIA......cc...... AFP Capital Management Limited.................... Ownership....... | ... 5.940 | Individuals..........ccccvveverircreeiiierseeeeeesneees | e |\ SO IO
N/A.. ... | Arch Capital Finance (Ireland) Limited............... IRL............ NIA....ccoinne Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee \\ SOOI
N/A.. . | Benely Properties Limited..........cccvvvrririennnns CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o \\ SO IO
N/A.. Arcozil Properties Limited............ccccoooeviiininnnes CYP.......... NIA....cccooe. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevererverererrerens | crvee |\ SOOI
N/A.. .... | Varony Properties Limited...........c.ccovvvrrirennne. CYP.......... NIA....cccooe. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvererverreereerens | crvee |\ S IO
N/A.. .. | Galozy Properties Limited............ccoeverrirerennnns CYP.......... NIA....ccinne Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverreverrrerienens | covee \\ SO IO
N/A.. . | Primantela Properties Limited..............ccccconeenee. CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd \\ SO O
N/A.. . | Coramono Properties Limited Arch Investment Holdings (Cyprus) Ltd Ownership......... ....100.000 | Arch Capital Group Ltd N
1279 | Arch Capital Group (U.S.) Inc.|11463... |03-0358003.. [N/A............. N/A............. ... |United Guaranty Partners Insurance Company. |VT............. A, Arch U.S. Ml Holdings INC........cccccvvvevreirirnnnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereiverererierens | conee |\ JSSOO EU
NIAL INJA s N/A....... 56-1273575.. |N/A............. N/A.....ene. . | United Guaranty Services, INC........cccocerverrrennenee [ OR— NIA ..o Arch U.S. MI Holdings INC.......coovvvvererirriinnenne Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrervrnenrrnns | s |\ S O
United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc. | 16667... | 56-0789396.. [N/A............. N/A........... L N Company of North Carolina [\ [OR— A Arch U.S. MI Holdings INC.......covvvvenrerirriennenne Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrerrrnrnrrnns | s |\ SO O
United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc. | 15873... |42-0885398.. [N/A............. N/A.....ene. L N Company [ OR— A s Arch U.S. Ml Holdings INC......covvvvererirriennanee Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrvrrrrrncnrrnns | s |\ ISR R
1279 | Arch Capital Group (U.S.) Inc. |40525... | 56-1307714.. [N/A............. N/A......ene. L W United Guaranty Credit Insurance Company..... [\ [OR— A s Arch U.S. Ml Holdings INC......covevvererirriinnanee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeervrrrrrnrnrrnns | s Neoor [
United Guaranty Commercial Insurance
1279 | Arch Capital Group (U.S.) Inc. | 16659... | 56-0989041.. [N/A............. N/A......ee.. L Company of North Carolina [ OR— A s Arch U.S. Ml Holdings INC........oververererrienninee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrnns | s Neoor [
1279 | Arch Capital Group (U.S.) Inc. | 13694... | 27-0550064.. N/A............. N/A......e... L Arch Structured Mortgage Insurance Company. [NC............. A s Arch U.S. MI Holdings INC........ovvvverrerirniennenee Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrerrrncnnrnns | s |\ ISR R
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NIAL INJA s N/A....... N/A....ovenn. NA. .o N/A...coene. L N Prévalois SAS.........coorrirerereeerene e FRA........... NIA...ccooren. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coerreererrernerneeneirnns | ceenee |\ ISR R
Emerging Beachfront Land Club Investment
N/A.. o |LP. Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... | ...... 40.000 |Arch Capital Group Ltd
N/A.. . | CEMOF-A Co-Investment Partners, L.P............ Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. Series A CYM.......... OTH...cocoevnee Arch Investment Holdings | Ltd...............ccevu.. Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoeerereeveveveirieens | e N...... K -
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. Series B CYM.......... OTH...cccoevne. Arch Investment Holdings | Ltd...............cocvue. Ownership......... [ ... 99.870 [Arch Capital Group Ltd...........ccooveveveeeriveerieens | e N...... K TR
Carlyle Asia Structured Credit Opportunities
N/A.. Fund-A, L.P. CYM.......... OTH..covvvee. Arch Reinsurance Ltd............cccevevverierrevennnn. Ownership......... | ...... 99.000 |Arch Capital Group Ltd..........cccoevevererevrisiens [ e N....... KT
N/A.. .... | Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH...ovvenee Arch Capital Holdings Ltd.........ccccoocruereerniennenee Ownership......... |...... 12.330 | Arch Capital Group Ltd........cccoeerverrerrennenenens [ o N....... KT
N/A.. . | ADM Galleus Fund Il Limited...........cc.coevrrernnes CYM.......... OTH..oovvveree Arch Reinsurance Ltd............cccovvevvericirerennnnn. Ownership......... | ...... 47.000 |Arch Capital Group Ltd.........ccoeveververerreniens | eevees N....... KT
N/A.. Convex Asia Fund Ltd..........cocveurrenenrineinniniinne CYM.......... OTH..covvenee Arch Reinsurance Ltd.........cccocoocvvniencreinienes Ownership......... |...... 65.340 | Arch Capital Group Ltd.........cocoevreereereeneneirens | cevnee N....... KT
Melody Capital Partners Offshore Credit Fund,
N/A.. L.P. CYM.......... OTH..cooeve. Arch Investment Holdings Il Ltd...................... Ownership......... | ...... 24.590 |Arch Capital Group Ltd..........ccooeveververeerisiens [ e N....... KT
N/A.. Castle Creek Capital Partners V, L.P................. DE...... OTH..coovvee. Arch Reinsurance Ltd............ccccevevvverierrerennnn. Ownership......... | ...... 24.560 |Arch Capital Group Ltd..........cccoevvververeeresiens e N....... KT
HPS Principal Strategies - Real Estate Capital
N/A.. Solutions Offshore, L.P. CYM.......... OTH..oovvvee. Arch Reinsurance Ltd............ccceevevvvererrevennnnn. Ownership......... | ...... 21.170 | Arch Capital Group Ltd..........cccoeveververceriniens e N....... KT
Pinebridge Structured Capital Partners
N/A.. Offshore II-A, L.P. CYM.......... OTH..oovvvee Arch Capital Holdings Ltd.........ccccccoeverrerneee. Ownership......... | ...... 99.340 |Arch Capital Group Ltd..........cccoeveverercvriniens [ eneee N....... KT
N/A.. Monarch Capital Partners Offshore Il LP.......... DE.......... OTH..cooeveee Arch Reinsurance Ltd...........ccoevirreerriiennnn. Ownership......... | ...... 16.440 | Arch Capital Group Ltd.........cccoevrererercieirenins | covee N....... KT
N/A.. .... | Star America Infrastructure Fund, LP................. DE.......... OTH..covverenee Arch Specialty Insurance Company................. Ownership......... [ ... 4.000 | Arch Capital Group Ltd........ccccovrvrmrerrerrrnrrnes | wonees N....... KT
N/A.. . | China Car Parks Investment Fund L.P............... CYM.......... OTH..cooeve Arch Reinsurance Ltd............ccccverieicirivennnn. Ownership......... [...... 14.690 | Arch Capital Group Ltd.........cccocvrerervervieienins | conee N....... KT
Carlyle Energy Mezzanine Opportunities Fund
N/A.. II-A, L.P. CYM.......... OTH..covvne Arch Investment Holdings Il Ltd............ccc....... Ownership......... [ ...... 99.000 |Arch Capital Group Ltd..........ccoevererverrerinrnns e N....... KT
Templeton Strategic Emerging Markets Fund IV
N/A.. Asia (Cayman), L.P. CYM.......... OTH..cooevnenee Arch Reinsurance Ltd.........cccccovcveniencneinnienes Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevirernennenerenns | e N..oow. KT
Carlyle Energy Mezzanine Opportunities Fund-
N/A.. . |A,LP. Arch Investment Holdings Il Ltd.... Ownership......... [ ... 99.750 |Arch Capital Group Ltd..........cccoeeveveevenivererniens | e N......
N/A.. CEMOF-A Investors |, LP........ccocovrrrenienrereenne. ... | Arch Investment Holdings Il Ltd . |Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. ... | CEMOF-A Investors II, LP. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoevrereeveriveerieens | e N......
N/A.. .... | CEMOF-A AIV Co-Investors, LP............ccccovrunee CYM.......... OTH..covvenee Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrerrrninrrrns | s N....... KT
N/A.. . | CEMOF II-A Offshore Investors, L.P.................. CYM.......... OTH....ccoeenee. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooererveeviveririiens | e N...... K TR
N/A.. Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH...oovvenee Arch Reinsurance Ltd.........cccocoorurrniencnnirnienee Ownership......... |...... 10.270 | Arch Capital Group Ltd........ccccoeerverrerrrrinenrns [ o N....... KT
Pinebridge Structured Capital Partners
NIAL INJA s N/A....... N/A.....covenn. NA. .o N/A......ce... [\ N Offshore IlI-A, L.P. CYM.......... OTH..covvenee Arch Capital Holdings Ltd.........c.ccoerrerrerrinnenee Ownership......... |...... 99.000 |Arch Capital Group Ltd.........cocoeereeneereineeneirnes | ceenee N....... KT
BlackRock Asia Property Fund IV S.A' SICAV-
N/A.. . |SIF LUX........... OTH..covvenee Arch Reinsurance Ltd.........cccoccoeurrriencrnirnienee Ownership......... | ...... 23.080 |Arch Capital Group Ltd.........cocoeereeneernineeneirnes | ceenee N...... KT
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Europe Property Fund IV Feeder S.A SICAV-
NIAL [NJA oo N/A....... N/A...coonn N/A............ N/A............. NA .o SIF OTH....ccoeenee. Arch Reinsurance Ltd............cccceceerveeniccnenans Ownership......... | ...... 13.000 |Arch Capital Group Ltd.........ccccevveererecrerieens e N...... K TR
N/A.. . | Premia Holdings Ltd.........ccccoooeeererrerneennreinnenes | BMUoccoco INTAL Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... |...... 23.210 | Arch Capital Group Ltd.........cocveereeneereinreneirens | ceenee N...... 4.
N/A.. Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... . | Ownership......... |....100.000 |Arch Capital Group Ltd.... N
N/A.. L |Premia LV Ltd.....oovceeceecnce s Premia Reinsurance Ltd.........cccoeovnrerrirneenees Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s |\ ISR R
N/A.. . | Premia Holdings INC.........cccccoeveeveeeecveesenvennens | DEvieiceces [INIA Premia Holdings Ltd.........cccccovveverrverrcnierennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvereervereeercnrens | crvee |\ RSO IO
N/A.. . | Premia Solutions INC..........ccooovvnenrirnenennrnnnne | DB INIAL Premia Holdings INC.......c.ovuveencvnriinerceien. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e |\ ISR R
N/A.. 32-0539299.. |N/A............. N/A............ Arch Credit Risk Services Inc...........ccoceeceerveveees | DEeeee [NIA.. Arch Capital Group (U.S.) INC.....cvvvvvrrerrrennee Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee \\ RSO IO
N/A.. 98-1490970.. |N/A............. N/A......ceee. .... | Arch UK Holdings Limited...........ccccccovverecrernen |GBRucceocce [NIA....c Arch Reinsurance Ltd.........cccocoorrerincrnirnienee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o |\ ISR R
N/A.. NA...ccooeinn. N/A............. N/A............ . | Blue Sky Partners Limited............c.ccceeeveerevenee. | GBR....oce. [NIAL. Arch UK Holdings Limited.........cc.cceeevrverernnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........cccoevvverererriniens [ e |\ RSO IO
N/A.. N/A....cooean. NA. . N/A...cene. Archipelago Risk Services Limited............cc.co... | GBRuccuocees [NIALccccee Blue Sky Partners Limited..........cccccocveuninienne Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeuvrnrurenncncrens | o Neore [
N/A.. NA...coenn. N/A........... N/A....oe.. .. |Lake Shore IC, INC.......coevvvevvvercerrerereerierenssenens | DCevees [ A Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevreervereeercerens | crvee |\ RSO IO
N/A.. 16-1364134.. [N/A............. N/A...cene. . [McNeil & Company, INC.......cccoveeevereeneenerrerneenees [NY e | A Arch Insurance Company............cccereereereeneenes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoevvrneurennencrens | s Neore [
N/A.. NA...coeinn. N/A............. N/A............ Obelisk Underwriting Limited..............ccccceveveveee. | GBRuce. [NIAL Arch UK Holdings Limited.........cc.cceeevrrrerrnnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereererierens | crvee |\ SO IO
N/A.. 83-4516586.. [N/A............. N/A............. . | First Shield Service Corporation..............c.cccece..|MO.......o.. [NIAL....oc.e Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirerierens | covee |\ SOOI
N/A.. 38-4119847.. IN/A............. N/A............. . | First Shield Service Corporation of Florida.........|MO............ INIA............... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccccvverervereeereerens | cvvee |\ RSO IO
N/A.. 61-1932852.. [N/A............. N/A........... First Shield Consumer Service Corporation....... [MO............ |NIA............... Arch Insurance Group INC.........ccocvevverevcvnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee \\ SO IO
First Shield Consumer Service Corporation of

NIAL INTA oo N/A....... 37-1944730.. [N/A............. N/A............. NA. o Florida MO............ NIA....ccoonn. Arch Insurance Group INC.........ccocvvverevcrnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccccevereverererierins | coree \\ RSO IO
NIAL INTA o N/A....... N/A......oen... NA. ... N/A........... L Arch Credit Risk Services (Bermuda) Ltd........... BMU.......... NIA ..o Arch Reinsurance Ltd...........coovrievenreneinnnen. Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeeervrrrvrnrnrrnins | s \\ SO O
Aster Explanation
1 Artisan Partners Holdings LP owns over 10% of the common shares of Arch Capital Group Ltd., but disclaims control.
2 Watford Holdings Ltd. is owned by various shareholders,each holding less than 10% ofthe voting shares, except for Arch Reinsurance Ltd., which holds approximately 11% of thevoting shares of Watford Holdings Ltd.
3 Entity is an investment vehicle which is not operated or controlled by Arch.
4 Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd.
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Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

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

N
SO UTAWN

. Warranty.
. Reinsurance-nonproportional assumed property.

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

2
Current Current
Lines of Business Quarter Year to Date

3
Prior Year
Year to Date

1.

2. Allied lines....

3. Farmowners multiple peri
4. Homeowners multiple peril...
5. Commercial multiple peril
6
8
9

. MOMQAGE GUAANEY........ceucerieieciie ettt

. Ocean marine

. Inland marine........
10. Financial guaranty.
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made..
12. Earthquake..........cocveeeeneeneireiecncieenns
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-claims made
19.1 19.2 Private passenger auto liability.
19.3 19.4 Commercial auto liability......
21. Auto physical damage
22. Aircraft (all perils)

29. International..
30. WarTanty.......cccveveeeenereereeeseeseeee s

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

3B, TOMAIS. ....vvveiceeieic ettt

3498. Sum. of remaining write-ins for Line 34 from overflow page....

3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)..........ccovuiniriniiinnniissiissnisssissinns
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior........ | coocveersrrscierins 65,350 | oo 1,510 | oo 66,860 | ..oovoorrireiians 16,277 | oo, (YA 16,344 | oo, 39,256 | oo 166 | oo, 2,339 | s 41,761 oo, (9,817) [ oo 1,062 | .o, (8,755)
2. 2017 s [ e 38,884 | .o, 1,381 | o 40,265 | oo 8,805 | ..iieieiseieisiesiniies | avreerisiesienisienaas 8,805 | .o, 22,545 | o, 136 | oo, 1457 | oo, 24,138 | .o, (7,534) | oo 212 | (7,322)
3. Subtotals
2017 + Prior........ | cooersrseierins 104,234 | oo 2,891 | i 107,125 | oo 25,082 | .o (YA 25,149 | oo 61,801 | oo, 302 | i 3796 | i 65,899 | .o (17,351) | oo 1274 [ (16,077)
4, 2018..iees [ 50,713 | oo 6,165 | oo 56,878 | ..o 5,218 | oo (LS P 5234 | oo, 38,810 | oo 5,990 | oo 3,067 | i 47,867 | .o, (6,685) | ovoveererinirnrines 2,908 | .o (3,777)
5. Subtotals
2018 + Prior........ | coeeresrssiierns 154,947 | oo 9,056 | oo 164,003 | oo 30,300 | oo [ Rl K N - 100,611 [ oo 6,292 | oo 6,863 | .o 113,766 | oo (24,036) | ..cvorrriereninn 4182 |, (19,854)
6. 2019 s [ )0, T P D0, S PO 0.0 S P D O [ L 148 | .o D0, S [ 20,455 | oo, 5514 | i, 25,969 [...cooierene. .0 TN 0.0 ST R XXX
7. TotalS....oevervens | v 154,947 | oo 9,056 | ..ovvrrerirririnne 164,003 | oooovereerininns 30,300 | .ooerererereeis P [ [ 30,531 | oo 100,611 | covvvveererieine 26,747 | oo 12,377 | e 139,735 | .o [VZX0RTC) | 4182 | (19,854)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .cocvvvvevviiines 308,849
L D (155)% [ 2. woevvererree. 46.2% | 3. oo, (12.1)%

Col. 13, Line 7

Line 8

4, (6.4)%




statement for June 30, 2019 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. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

Bar Code:

A A0 0 000 0D O
* 4 02 6 62 01 94 9000002 =«
A A0 0 000 O 0 0
* 4 0 2 6 6 201 94550000 2 =«
A A0 0 00O 0 0O
* 4 02 6 6 2 01 93650000 2 =«
A A0 0 0 R0 0
* 4 0 2 6 6 2 01 95 05000 0 2 =«

Q15

Response

NO

NO

NO

NO




statement for June 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



statement for June 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
- o

Book/adjusted carrying value, DeCembEr 31 O PHIOF YEAI. ........curuurrereereeiieeereereireetseese ettt sses e ssnenns
Cost of acquired:

2.1 Actual cost at time Of ACGUISIION. .........vurererrireirieciris ettt ettt esres
2.2 Additional investment made after aCQUISIION..........c.cceieiiiiieicsce et
Current year Change in NCUMDIANCES. ..........vurerrerrerrereeisessesssssseesessessssssessesssssssssessasssssssssessessassssssesssssssessessesssssessessnes
Total gain (I0SS) ON AISPOSAIS.........cuvieiriiiieiiiieie ettt s bbbt bbb bbbt n bt
Deduct amounts received on disposals..............oeeereerirerieniens
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreCiation.............cccueeerevereierereesieseseeses s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts............ccceveeneneerninineinnenns
Statement value at end of current period (Line 9 minus Line 10

....................................... (108,995)
684,255

...(38,120)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar............co.oeeneerrenerneeneereeneeneereeneenes
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........c.ciiveiieicicie ettt bbb
2.2 Additional investment made after acquisition
Capitalized deferred interest and other............cococvrrrcnenrninerreieen.

AcCrual Of AISCOUNL.........couveiiirrieeiereri s

Unrealized valuation increase (deCrease).........ocueeeereueeeerneeneeeernesneenens

Total gain (I0SS) ON AISPOSAIS.........cccveiiieriiiiitiee ettt bbbt b s bbbt se bt s s b bbb en st s s bnas
Deduct amounts reCeived ON dISPOSAIS...........cuuuruiuriiriririieieieiseisie ettt ennn
Deduct amortization of premium and mortgage interest points and commitment fEes..........cccvvveiviieiesenieesesreees
Total foreign exchange change in book value/recorded investment excluding accrued interest............ccveveveicveirevcvcnninnn
Deduct current year's other-than-temporary impairment reCOGNIZEM. ..o

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

Total VAlUGLON GIOWANCE..........cuevvieiiiiireieisie ettt bbbt

. SUDLOLAl (LINE 11 PIUS LINE 12)...cuieeceeeiieerieie ettt
. Deduct total NONAAMItIEd GMOUNTS.........c.cieiireiiiiiii bbb
. Statement value at end of current period (Ling 13 MINUS LINE 14)......oiieiieiriiesisiisiesissi e ssssssssnsssssssssnsssseees

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PriOr YEAI. ........cvueiuruririseiee sttt ssess s ssnsnes
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ...........cvrveriiesierece ettt ettt ettt se s
2.2 Additional investment made after acquisition............ccccccevereireinnee.

Capitalized deferred interest and other.............

Accrual of discount...........cccevevrivernnee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value.......

Deduct current year's other-than-temporary impairment reCOGNIZEM.............c.cviveieiiuiicieieseeeete e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccevervirrrererreeniieereeeee s
. Deduct total Nonadmitted @MOUNLS.............cciuiveireiciieie ettt
. Statement value at end of current period (Line 11 MiNUS LINE 12)........ccccoeiiiririiiereiiiereiiciesseiesssesieesseresssesessssseressnsesessnas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

-~ 8 a o
W o @

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEa............cccveeveeriveeeiiereeece e
Cost of bonds and SOCKS ACQUIFET.........c..cviuiieiieiiisie ettt
ACCTUAL OF QISCOUNL........cvoiviitictie ettt bbbt bbb bbbt ae bt
Unrealized valuation iNCreaSE (ABCIEASE).........ceuerivirireisiiiiesieiseiss ettt bbb bbbttt
Total Gain (I0SS) ON AISPOSAIS.......vuvrrererririereireiseresseeeessesesesessess s sssses st st ses s ess st s s ss st s st sessen st s s st st snssnsses
Deduct consideration for bonds and stocks dISPOSEA Of ..........ccieieiiiciciiise e
Deduct amortization Of PrEMIUM............c. ettt sttt nssns s
Total foreign exchange change in book/adjusted Carrying VAIUE...........c.ccovveieiriieieireieiecesiee s
Deduct current year's other-than-temporary impairment reCOGNIZEM..........cceevirieiiirinieieseeere e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........cccoeeeerieiiiriininns
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10).........ccceovrerrrrererrerriereeree e
. Deduct total NONAAMItIEd AMOUNTS...........coieiireiiriieieie et
. Statement value at end of current period (Ling 11 MINUS LINE 12).....ueiiieireresieressessessssasessssssssssssssensssssessessanssssssssassssssnees

.............................. 1,820,067,196
................................. 936,581,075
........................................ 808,695
.................................. (10,667,521)
..................................... 2,172,659
................................. 797,091,577
..................................... 2,790,342

.............................. 1,789,891,933
.............................. 1,678,384,492
..................................... 2,089,369
..................................... 2,253,211
.................................. (16,752,512)
.............................. 1,626,961,736
..................................... 8,954,989

........................................ 117,428

.............................. 1,949,096,587
................................... 36,298,174

.............................. 1,820,067,196
................................... 49,331,214

.............................. 1,912,798,412

.............................. 1,770,735,982




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

SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC T (@)-revrerireererieeeies et esessenes | seseesssenssesseenes 1,393,996,919 | ..oovvvverierrirnnne 281,903,522 | ...oovvvvrrrirciinnn 254,701,876 | ...cvvorcrercrireriinens (TST5417) | oo, 1,393,996,919 | c.vovvvvevverircrinnes 1,413,623,148 | ...coonvviriirireececrinesenenseens | oo, 1,374,882,733
2. NAIC 2 (). esest st nsssessssennines | oens 334,434,046 | ..o 167,214,718 | oo 115,097,372 | c.ooovvireerieiienns 8,333,025 334,434,046 394,884,418 303,870,086
3. INAIC B (@)t | serisnene et 56,313,240 | .ovoovvviririnrirerii 5,498,822 | ....ovvoiriiriiienns 5,080,148 | ..ooovevrrrerrrirerinerinnns 230,565 | ..oovvereiierireiiins 56,313,240 | oovorvereriiinens 56,962,479 | ...vvvrrerrrririienrieeiiensesisens | e 51,412,526
4. NAIC 4 ().t | serisnese e 45,758,257 | ..cvoovrricrereerienii 5,758,682 | ...oovverriririrciinenns 4,085,874 | ..o (1,304,198) | ...ooovvevnrirerrirnens 45,758,257 | ..ovvrvveerieiiienens 46,126,867 | ..vvourverrereerineerieniesninseinens | eeesieseiesnieesienens 50,117,090
B INAIC B ().t esssies | eeesisenesi ettt | et 524,959 [ ...oorviiiririerinnrienessienes [ e (B23,459) | ..ovvvevrvrrireirieeeiieniensienii | ceriereseene e 201,500 [ .vvomreerrrirriinrieeiieseeneienees [ e
B, NAIC B ()..uueeuerereierriseiieriieseses st sesssesssenesens | renssnssisenssnsneessssns 1,000,000 | ...vovoieinesiieenieeniesenennnesenes | e nnsenes | cenne st ennssenes | nneinnse s 1,000,000 | ..oorrreininirieniinnns 1,000,000 ..o erneenes | e 1,000,000
7. Total BONGS........ i ssnssensssnnsenes | conessnessssnesnsseonns 1,831,502,462 1,831,502,462 | ...ocoovvrriranieenns 1,912,798,413 | .ooovivincrinnrrsnicsnrnencnennndd | i, 1,781,282,436
PREFERRED STOCK
8. INAIC Tttt | eees et | et iRt enes | eeet iRttt | eeees sttt | eeee iRttt | eeees e 0 | et | e
(2 O O OO OO OO OO OT OO 0 | orrereeereeerseesseesneesssesssnessnes | soeesssens sttt
LT 0 O PO oo OO O PP OB DEOOT OO OO SRPST DEOOP OO OT ST DO O TSRTSRRTOON 0 | rrereeerreereeesseesneesssssssnessnes | soseessess st
T 0 O OO PO OO O PP OOPT T DEOOO PO OO O OP TSROSO DEOOP OO O OTRPSRPT) DO OO 0 | oreereeerreereeesneesseessssessnessnes | sosesssess st
12, NAIC Bt es st | 2480888 | 48RS | 88 e SRR | H48ee s sttt | HR8eee SRRt | Hesen s st 0 | oreereeerreereeesseesneessessssnessnes | soneessess st
KT O OO OO OO OO OO ) DO OO OO OO PPOS O OO OO oOsOPO O POT PP POPSRR) DOUOT OO PO RRRRTOPOON 0 e | st
14, Total Prefermed SIOCK.........oviuiirirrisisieieereesse s | erenssns s sens s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK...........uwiiiiiniiniinernerinesinesisesisninnes | osssesssesssessnecees 1,831,502,462 | ..o 460,900,703 | ..o 378,965,270 | ..oovverveerereneeesrinnns (639,483) | ..overrrrerrrenes 1,831,502,462 | ...oovvvnrienniennns 1,912,798,413 | ovooirssi e [0 [ 1,781,282,436
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC1S.......... 0; NAIC2§........ 0;

NAIC 3 $

.......... 0; NAIC4S.......

0;

NAIC5S.......... 0;

NAICES......... 0.




statement for June 30, 2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value

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

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

11.  Deduct total nonadmitted amounts

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

1 2
Prior Year Ended
Year To Date December 31
........................................ 3,573,751 | oo, 10,501,994
................................................................................................. 9,381,310
...................................................................................................... 18,795
............................................. 17479 | coovereeseeenenennenn(17,218)
.............................................. (1,513) | ovverereerrnerirneeerneerneeeinneennnnn(33,758)
........................................ 3,575,000 | .coovvvrvvririrreireiniennenn. 16,215,640
............................................. 14717 | e 81,731
...................................................... 0 [ o 3,97 3,751
...................................................... 0 | o3, 7 3, 791

QSI103




statement for June 30, 2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI104, QSI05, QSI06, QSI07



statement for June 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvururirerireereeineineirsieetseiseisesssessesessssesssessessesens | essessssssesssssessssssessesssssssssessnes 40,935,819 | oo 76,670,834
2. Cost of Cash €QUIVAIENES ACQUITE............cceveveieieeiecieisce ettt e sss sttt es e b ssesssssnsens | sessessesissessesessssessesssssnssssesans 446,377,230 | oo 1,844,980,745
3. ACCIUAL O QISCOUNL.......eovevevieecctcte ettt bbbt s bbb s st s st ssessnsa | saebossessssssssssesses st estes e besbes s sassnsen 27,433 | oo 223,768
4. Unrealized Valuation INCTEASE (QECIBASE)..........cuevueveerieeireiiiesse e isstes ettt st st ses s ssesssssssessessnsas | sesssesssssssassesesssesssssssasssssessssassessessssassasanss | seessssssassessesassessessssessasssssssassesssssnsassessnsanes
5. Total GaiN (10SS) ON QISPOSAIS........vrvvurerrerrirriseissiesessesessesssstseessssssssess s ssessssssse st sss s st st sessess st ssssessassansnssns | assssssessossssssessassasssnssessasssnssnssassanssnssessassanss | aesessessassssssnssessonssssnssessassssssessessensanees (84)

6. Deduct consideration received on disposals

7. Deduct amOrtization Of PIEMIUM..........ciiiieiricreetcei sttt bbb s s s bbb s s sesns | 4ebsssesessssesessssesessnses e s ssebessnsesesessebessnsesessnne | siesessssssesessssesessssesessstesessnsesesnsebns 23,188
8. Total foreign exchange change in book/ adJUSIEA CAMTYING VAIUE............c.ccevcvieeieieieceesceetese e sissaesies | eevessesissessese st ssssssesessssses st essessesssssssassans | svsessssessesssassessassss s sassessessssesses s sssessnssssaes
9. Deduct current year's other-than-temporary impairment TECOGNIZEM...........cvvieuiiiieeiiieeiee et erens | eretreaesisessebess et et ssessebssssbessssaessssssesessesessss | ebessesesissssessssesessnsssesnsebesnsesessnsebessnsesessnas
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccevevivrinninrineieiniies | e 32,969,224 | ..o 40,935,819
11. Deduct total NONAAMItEA BMOUNES. ..ot | 608t | bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cuiiiieiiiiierieiisiesesisissesssesssessssssesssssssesseses | sossessesissssssssessessssassessessnsessasas 32,969,224 | .o 40,935,819

QSI108
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Statement for June 30, 2019 of the ARCH MORTGAGE INSURANCE COMPANY
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 IActual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

99384042 .| Portland |ORA. |06/17/2019..A. Federal Home Loan Mortgage Corporation...........ccccocuiiiinicssiisiienas 412,506 | ..

0199999. Totals 412,506

0399999. Totals....

412,506

SCHEDULE A - PART 3

Showing aII 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 Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B./A.C.V. Changein | Encumbrances on| 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| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred

NONE




statement for June 30, 2019 ofthe ARCH MORTGAGE INSURANCE COMPANY

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO02, QE03



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

SCHEDULE D - PART 3

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S.

912828  5Y 2 |UNITED STATES TREASURY ......coiiiiiiriniiiiinsierssieeiseiessi s 04/15/2019........ BANC OF AMERICA/FIXED INCOME.........c.ooiiiieiiieriniirerinsiseiesieiseessisesinsins | resssssssssssessssssesse s essessssssssessessns | ssesssessssssssesssesassnsssssses 11,001,702 | oo 11,000,000 57,890 |1

912828 6B 1 |UNITED STATES TREASURY......coiiiiiiiirriiniieisriseiesesiseiesssissessss s 04/16/2019........ MORGAN STANLEY & CO. LLC.....oriiiiriniinrircississisissiesssssssisnssnss [ oo ssssssssssanes 25,091,797 | oo 25,000,000 110,584 |1

912828  6Q 8 |UNITED STATES TREASURY ..ottt 06/20/2019........ VARIOUS.... ..ottt | Hoesbtes s bbbt enin | enbebenes e st 18,290,089 | ..coovvvrvvrririerrierinis 18,300,000 45,602 |1

912828 6R 6 | UNITED STATES TREASURY. 05/28/2019........ BANK OF AMERICA SECURITIES........o ittt sese s estesesesns | eoisassssesssssssssssssesesessenesssssssssaseneneas 3,277,168 3,250,000 5,961 |1

912828 6T 2 |UNITED STATES TREASURY. 06/18/2019........ | Credit Suisse Securities (USA), LLC... ...3,338,359 7,551 |1

912828 W7 1 |UNITED STATES TREASURY. 04/26/2019........ CITIGROUP GLOBAL MARKETS INC.......cciuuiiirirreiieiiriaeiisisiesienessessssises | ootessssssssssessesssessessssssssssesssesssesens 5,630,664 9,555 |1

912828  XT 2 |UNITED STATES TREASURY. s 06/14/2019........ VARIOUS.... ..ottt | Hoetbees s bbbttt enia | eebebenss s s bbb 12,748,630 4,989 |1

91362*  AA 9 | THE BUREAU OF THE PUBLIC DEBT.......cooiiiiiiiiiimiiniiiissnisssiensssesssessnsesnens 06/30/2019........ UNKNOWN. ..t | ensesbsnss sttt sebssnsans | asnssesssnssnssenssnessnssnssnnsae 10,559,000 1

0599999.  Total - BONAS = U.S. GOVEIMMENL..........c.coeuivveiveieiiecteieecteteteteteteeeeteteeetetesesaetesessetesesasaesesssaess  etessssesesssassessssesesesessesasesetesssstesassssesessssesessssesessssetetessssssessesesesassstesassesesessssetesssseesssesetessssesesnsetesasassesassesesessnsntass  tamsesessssesesassssesessssesesasessesensesesesassesass | avesissessssesesesssesasssesesaesa 89,937,390 242131 | ............ XXX
Bonds - U.S. Special R e and Special A

033177 XV 3 | ANCHORAGE ALASKA ELEC UTIL REV............... 06/05/2019........ BARCLAYS CAPITAL INC.....ooiuiiiiiiiiiieriiisiesieienises et ssessesene | resissssssesiessssssessesss s essessesessines 2,547,700 2,500,000 2,277 |1FE

121342  PU 7 |BURKE CNTY GA DEV AUTH POLLUTN CTL REV............ 05/14/2019........ BARCLAYS CAPITAL INC.....oviiiiiiiiiiierisisiesis s s essesssssssssssssassss | sesssssssssesssssnsssssessssssssesssssesssssnssans 450,000 450,000 |........

235586 CH 5 |DALTON GA UTILSREV.....cccovvvvrvrinee. 05/22/2019........ TRADEWEB DIRECT LLC......outviiiiiiiieiitiesisieissiesiesissesesiesssssssenisssesies | stiesssessessessssssessssisessessesssssessesinsssens | siessessssssessnsssessessssssessseres 1,015,360 950,000 8,761

567656 EC 3 | MARIETTA GA DEV AUTH REV.......oiiiiiiiiiniisiisrisnsssisssississssssssssssssssssssssssnsssssssns | osrosssnnesenes 05/01/2019........ JP MORGAN SECURITIES LLC.......ttiviiiiirisisisssessiensssesnssssssssnsssnsssssssssssssses | sesessssssssssssesssssssssassssssassssssessasssessnes 153,000 150,000 44

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSIMENTS. ... ......iviereersiresersesssissersssisisiiss estsessessssssasssessessesssessesssessasssessessasssessessssssasssessessasssessanssessesssessessasssessasssessessanssessaessessenssessansanssessassssssenssessanssnssestans | tiessosssessosssnssossossssssanssessanssnssessasssassen 4,166,060 | e 4,050,000 ...11,082
Bonds - Industrial and Mi:

00164V AC 7 |AMC NETWORKS INC.......coovvumiriiriniiiireriniiseresieseisesessesiessessssesessenenes 05/13/2019........ VARIOUS.... ..ottt ntens | Hoesistesess bbbt 506,511 500,000 | .... 9,504

00206R  HP 0 [AT&T INC....ooiiiiiieicierieieie et 05/08/2019........ BANK OF NEW YORK ..ottt iessssss s sssssssesssssssssessses | esesessssssssssssssssnsssssessssssessossssssassesses | ssseessesssssssssssessssssessssinns 7,799,250 | oo 7,500,000 | .ooovereriicneieicirieeeens 143,438

00206R  HW 5 [ ATET INC......ooiiiieiicieiieiceiei et 06/01/2019........ INOE AVAIIADIE. ..ot | erbeb e 408,743 400,000 | .ovoreerere e 4,644

00912X AV 6 [AIR LEASE CORP......oovutiiiiiiintieeissieisssi st 04/26/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........voeviiiiiriiieineieinnineins | verisissssiesssssssessssissssssssssssessssses 338,706 350,000 | .... 1,022

00912X  AX 2 [AIRLEASE CORP......ovitiiiiiiintiees ettt 04/26/2019........ SUNTRUST ROBINSON HUMPHREY INC........oviiiiierniiniieriniieisreisnieniens | rereeieriesiseeesississsessessenssessessssesessnes 490,855 500,000 [ oo 4,010

00912X  BC 7 [AIRLEASE CORP......oovttiiiiiiistiecisieisssi it 04/29/2019........ SHEl NICOIAUS & CO0.....vuvuirriiriiiieiicisis et nsssrenss. | sesessessnss s st nsnes 663,728 650,000 8,256

02209S BB 8 |ALTRIA GROUP INC......coiiiiiririieeiniicieeiere et nsees 05/22/2019........ VARIOUS.... ..ot enseens | Honessesessss s st s st renis | seberesesssessens s ssnesensenees TAT1279 | e 1,150,000 | oo 10,012

02209S  BC 6 |ALTRIA GROUP INC......coiiiiiiiiiieciiieissiere et 04/18/2019........ GOLDMAN. ...ttt sb s | eesesieb st 515,030 500,000 [ cooovvurereririeireriieeieeined 4217

02209S  BD 4 |ALTRIA GROUP INC......coiiiiieiiniierinniceiesirere et neeen 04/18/2019........ GOLDMAN. ...ttt enins | fesesiesiess st 258,243 250,000 2,300

023772 AB 2 | AMERICAN AIRLINES INC = ABS........ooriieiiiiriiiriiseiseiesssisesesiessssessesssienins 04/08/2019........ BARCLAYS CAPITAL INC.....ouviiiiiririiitiesiesssissiesssises s ssssss st sssess | eeesesssssssesssesssssssssessssssessesssssassenses | ssssssessesssssessessssssessessanes 1,838,465 | ..oovvrre 1,804,876 | ..oovoeeerees 17,046

024747  AD 9 | AMERICAN BUILDERS & CONTRACTORS SUPPLY C.... 06/26/2019........ SUNTRUST ROBINSON HUMPHREY INC........ooiiirirniiniieriniiieiercinnieriens | sereierissiseesessssiessessessenssesessssesessnes 791,350 760,000 | oo 1,578

035237  BP 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC.......cc.ccomirrrmiirerieisirenieinsienssrsnis C 05/08/2019........ MERRILL LYNCH PIERCE FENNER.........cootiiiitiiriinnitienisississesssesesseninns | revssssssesssesssssssessssesse s sesensss 643,955 650,000 5,191

035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.......c.ccocviririirminierirereniseeesiseeesierenis C 05/22/2019........ VARIOUS.... ..ottt sssensens | snsitssessess et 2,029,618 2,000,000 | cooocerreerreiereeeeeeinene 19,948

04625A  AC 8 | ASRNT 1B = CDO...couieiiriiiicieieieiieiesisi st C 05/10/2019........ CREDIT SUISSE SECURITIES (USA).......couiiiiiiiieriiireiniierinsisiesississesessees | sesesiessssssssessssiessessessssssesessssssessnes 998,500 | oo 1,000,000 2,623 |1FE

04625A  AE 4 |ASRNT 1 C - CDO.....oomiiiierirriiseiesierseisei et [T 04/25/2019........ CREDIT SUISSE SECURITIES (USA).......cooiiieiireiineirerisiseieeiesssesesserssssnesens | sereresessessssssssessssssessesssesssssessessesssens | somesnssssssessnsssessessnssesssenes 1,485,750 | oo 1,500,000 | ..o 1,368 | 1FE ..,

05565E  BF 1 | BMW US CAPITAL LLC......oiiiiiiiiiriiiciiiiciesieiseie et C 04/15/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC.......cootiiiiiiiiniiniieissinsieiines | rerieisssssisesissisesesisssessesssssessessssans | ssesssessssssssessssesassnssssses 10,000,000 | ..ooovenvereiiericierinis 10,000,000 |........ 1FE

06051G  FH 7 | BANK OF AMERICA CORP..........coviuiirmiiiierisireiseiessie s 05/08/2019........ BINP PaiDaS. ...t esiens | estsinss s 363,465 350,000

06051G  FL 8 | BANK OF AMERICA CORP........c.eouiiiiieiriirerisisesesieissie st 05/08/2019........ NOMURA SECURITIES/FIXED INCOME...........couiiiiiriiiiiresieissisiesisssssiessns | reesesssisssesssesssssssssessssssesssssessssssesses | sssessessesssssessessssssessssnes 1,033,270 | oo 1,000,000

06051G  GC 7 | BANK OF AMERICA CORP..........coiviirmiirireriiiereieeieissie s 04/26/2019........ PERSHING DIV OF DLJ SEC LNDING........ootiiieiirieiiintiesieissieieiissinriiens | revsesnssesesesissssssesssssessesssssensesensss 511,985 500,000

06051G  HT 9 | BANK OF AMERICA CORP........c..cooieiiiiiiiirerinsissiesieisie st 04/17/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC.......ooiiiiiirniiniiieiiirieisieines | v 8,500,000 8,500,000

06406R  AE 7 |BANK OF NEW YORK MELLON...... 04/02/2019........ RBS SECURITIES INC......oviiiiiiiiiiiiiieeieississiesisises s sssssessesssias | ressessnssesssessssssssse s sensses 3,013,170 3,000,000

07274N  AJ 2 |BAYER US FINANCE [T LLC.....cooieririiiieniieiseieieiseiessesssiesenisines C 05/08/2019........ JP MORGAN SECURITIES LLC......coriiiieiiieiiciseieriseiesiessiesienssisesessssnes | sosesinesisssessesssissssess s ssssssensnes 254,025 250,000

09247X AP 6 |BLACKROCK INC........oviirririiniiierienineesssissiiesiesssesinessssssssesssenes 04/17/2019........ CITIGROUP GLOBAL MARKETS INC.......cvvuuiieiiieririeiimissiiesienssiesieresesiane | rerestessssissessesssesssesssssesssssssssnsssessns | toesssesesessssssssssessmsnessnenes 4,959,500 | ..ooovvriiieieiins 5,000,000

095796  AA 6 |BLUE RACER MIDSTREAM LLC...... 06/14/2019........ GOLDMAN . ...ttt enins | febetiseb bbb 221,650 220,000

097023  CH 6 |BOEING CO....ccoourvirririiriiniiierienieesssissisessesssesssessssssessesssessenes 05/22/2019........ CITIGROUP GLOBAL MARKETS INC.......ccvvuuiririrriiiririieiinssienisenesnsinnises | cereesssiesiessnessesesssssessssssensensnnnes | sonneeenssnessessnessensnnsenn [5093,087 | oiviriiiiinnissinennsinenieeens 7,097,000

10373Q AV 2 |BP CAPITAL MARKETS AMERICA INC.. 04/12/2019........| MORGAN STANLEY & CO. LLC...... .1,500,000

110122  BZ 0 |BRISTOL-MYERS SQUIBB CO 05/07/2019........ MORGAN STANLEY & CO. LLC.....vvvurrmerieriierienereeisssieriessnessessssssssssens | eoesesnnsisssnessessessesssssessnssessens | serseseneessnsesessessessnenss:0, 972,880 | toiivievinienenscisesiseniens 7,000,000

110122 CA 4 |BRISTOL-MYERS SQUIBB CO 05/07/2019........ MORGAN STANLEY & CO.  LLC....coiiiricrrricennieiisrireieniseeesiseissniessenesssssens | ceeerensssissnssensnsesesssssessssessensnenees | srneeennesssnsnesesssssesneeeny 986,400 | coviiiirivineiirnieiscirenis 5,000,000
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11135F  AC 5 |[BROADCOM INC 06/07/2019........ [VARIOUS.......coovimrirrircrieiseiiesiisesiesissesssisssse st 1,991,100 | e 2,000,000 6,076 | 2FE
11135F  AE 1 |BROADCOM INC....c..ovviriiieiriciiniicisninne 06/20/2019 BANC OF AMERICA/FIXED INCOME............cooeiieirieireiesieieieississisee s 384,222 380,000 3,544 | 2FE
118230  AJ 0 |BUCKEYE PARTNERS LP........civiiiiiirieisirieseeecs e 06/19/2019........ CANTOR FITZGERALD + CO.....coouriiirrieieieieiseresssseeseeis 138,884 137,000 2,597 |2FE
1248EP  BD 4 |CCO HOLDINGS LLC.....oiiuiiiceiiiciieiieisciesi it 04/03/2019........ BARCLAYS CAPITAL INC......ootimiiireiiiierieristeesissieisse e 311,863 305,000 1,656 | 3FE
12505F  AD 3 | OUTFRONT MEDIA CAPITAL LLC......coooiiririeineieieiseeeeeeseienesiseinas 05/03/2019. VARIOUS s 181,706 176,000 | ovooveoierece s 4,394 |4FE....
126650 CU 2 |CVS HEALTH CORP.......c.ovuiirriiiriireieicesesisieesnies 06/06/2019........ | DEUTSCHE BANK SECURITIES, INC ...1,927,300 2FE....
14040H  BU 8 | CAPITAL ONE FINANCIAL CORP.........ccovurierirriiiniirissiiesiessieniesesseens 04/26/2019 VARIOUS s 752,355 750,000 6,000 | 2FE
151020 AP 9 | CELGENE CORP......cootiuiiririritiesieiseie it 05/22/2019........ VARIOUS.... ..ottt e 2,042,330 2,000,000 | cooucerereieerieree e 24,922
151020 AX 2 |CELGENE CORP... TR 05/20/2019........ MORGAN STANLEY CO.....cvtiumiriiriririiineisriiesiesesessesissesessessssesssesesssesns 497,160 500,000 3,705
151020  BA 1 [CELGENE CORP......ooiiiiieriirtierieti et 04/02/2019. BARCLAYS CAPITAL INC......cvuieiirriiitiesieiesieiesisiess et essssssess | eeesesssissssesssessesssessessssssenssssesssessessns | erstesesssesssssessessnsesessssanes 5,033,400 | ..oooveieierieirereieenens 5,000,000 | coooverriiireiiereneeeeenens 19,861
161175  AY 0 | CHARTER COMMUNICATIONS INC 05/22/2019........ [ VARIOUS.......cooriiirriiniiesie st sssssensen 898,677 850,000 12,386
172967  GK 1 [ CITIGROUP INC......ouiiiiiieiieiisriesi ittt 05/08/2019. VARIOUS.... ..ottt | Henebese b b e e s b st nis | eebenesent st 1,032,990 | oo 1,000,000 | .oooveicererieereereees 10,688
172967  JT 9 [CITIGROUP INC......oiiriieieiieiieieeisisissi s 05/29/2019........ CHIGIOUD (SSB)....vvvuirirririseieisesisiesie bbb senans | sebssesessess st ss st b st ssensssssens | sbesbssssssssessassessessnssanssenes 1,671,312 | e 1,600,000 | coovereieiieieene 33,440
172967 KA 8 | CITIGROUP INC........oviiiiiriieiineiesis ittt 04/18/2019........ GOLDMAN.....ooiirriieierinieeieeicrsssieresinsene 517,805 500,000 1,483
172967 LM 1 [ CITIGROUP INC......ooiiriiriiiiieiieieesisissss s 05/14/2019........ CITIGROUP GLOBAL MARKETS INC. A973,950 | 5,000,000
17325F  AY 4 | CITIBANK NA 05/15/2019........ | CITIGROUP GLOBAL MARKETS INC. 6,000,000 .6,000,000
20030N  BX 8 |COMCAST CORP. 04/09/2019 DEUTSCHE BANK SECURITIES, INC............. 2,001,460 2,000,000 11,667
212015 AL 5 | CONTINENTAL RESOURCES INC........cocetuumrirerricriniiseineierissseesissesssssssesssseseerenes 05/22/2019........ GOLDMAN. ...ttt ennes | eebsteses bbbttt nerens | seereneb et 1,033,750 | oo 1,000,000 | ..o 4,875
228227 BD 5 |CROWN CASTLE INTERNATIONAL CORP 04/18/2019........ PERSHING DIV OF DLJ SEC LNDING........cvvivrirrieiiieisriseiesisissssesssnnss 697,769 650,000 9,290
233331 BB 2 |DTE ENERGY CO 06/10/2019........ Citigroup (SSB) 74,916 75,000 | ........
233331 BC 0 |DTE ENERGY CO 06/10/2019........ Citigroup (SSB) s 813,046 816,000 |........
233851 DR 2 | DAIMLER FINANCE NORTH AMERICA LLC............ C 05/16/2019........ CITIGROUP GLOBAL MARKETS INC.......coovirriririrnrieriniesiesisseessersesssseniens | sesseeserisssssssessssssessesssessesssessessssssessnes 5,047,100 5,000,000 | oo 41,556
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC......cccooviiiiierieinriieissiseesisisssssesssesnesenes 06/25/2019........ VARIOUS......coooiriiiisee et 513,489 510,000 11,670
24380L  AE 3 |DCRK 1B - CDO...oourriiireriirneineierissiseeise s sensenes 05/08/2019........ MORGAN STANLEY €Ot resisesessssisssssessesssssessesssssessesnes | otesessssssesesssessssssessessssssessessssssssssessns | sesresesssessnsssessessssesessesanes 1,495,125 | oo 1,500,000 3,181
25272K  AG 8 |DIAMOND 1 FINANCE CORP. 04/25/2019........ TORONTO DOMINION SECS USA INC 532,895 500,000 .10,143
25272K AW 3 | DIAMOND 1 FINANCE CORP. 06/19/2019........ VARIOUS.......ooiiiiieiete sttt 657,549 621,000 11,913
25466A  AK 7 [ DISCOVER BANK ..ottt essssees 05/08/2019........ TORONTO DOMINION SECS USA INC.....couviiirirrirniieierieississssssseessnies | stvsesessesssssssesssssessssssssssssessessssssens | sosssssssssesssssessesssssesssenes 1,107,821 | oo 1,100,000 | ... 9,622
254709  AJ 7 |DISCOVER FINANCIAL SERVICES...... 04/26/2019........ MORGAN STANLEY CO......ccccouvuee 769,665 750,000 | oo 12,753
254709 AL 2 |DISCOVER FINANCIAL SERVICES...... 04/26/2019........ UBS SECURITIES LLC.....c.oevvvivrriinnes 500,825 500,000 2,917
26078)  AB 6 | DOWDUPONT INC.....oooiiurieiririiineieeieresesiesissis et ssssseneenes 05/08/2019........ US BANCORP INVESTMENTS INC.... 522,655 500,000 9,461
26078)  AC 4 | DOWDUPONT INC.....oooiirrmeireiieiitisesisisisesiesissssses st 05/22/2019........ VARIOUS.......coiiiiicisc s 909,682 850,000
26078)  AD 2 | DOWDUPONT INC.....oooiiurueiririiineireeiersesesie st nes 04/26/2019........ BARCLAYS CAPITAL INC......oiuiiiiiriiiiirerisi e sssssessessssssenens | resssssnssessessssssessessssssessesssessensesenssns 546,415 500,000
26252H  AE 2 | DRSLF 71 C = CDO....iiuiiiiiiiiscieeisiesi s [ 04/15/2019........ BARCLAYS CAPITALINC.......ccevvvrnnene 1,004,500 | 1,000,000
26441C  AS 4 | DUKE ENERGY CORP........ccoorermiirinrieiniieieiseiesiseseessnienes 05/22/2019........ MORGAN STANLEY CO......ccccouvuee ...1,909,630 2,000,000
26441C  AX 3 | DUKE ENERGY CORP.......coootimriirriiiierissieeesieissiesesisins 05/09/2019........ DEUTSCHE BANK SECURITIES, INC............. 491,545 500,000
29273R  BG 3 |ENERGY TRANSFER PARTNERS LP 04/18/2019........ UBS SECURITIES LLC.....oomiiiieiiiirisie e 523,620 500,000
29278N  AH 6 |ENERGY TRANSFER OPERATING LP 05/22/2019........ SCOTIA CAPITAL USA INC......otiriiieriiistiesisisesssie s sssssesssssenens. | sesssssesssssssssessssissss e ssssssensnes 520,755 500,000
29444U  AM 8 | EQUINIXINC.......oiiiiiiiiiiiiieiiseieiesi ettt sssssenens. | oerensssesenes 05/06/2019........ VARIOUS.......ooriiiie et 408,419 400,000
30162R  AA 9 | EXELA INTERMEDIATE LLC.......cooviiiriricierireernnicieines 04/03/2019........ BARCLAYS CAPITAL INC......oouiimiiireiiiiererisciesisiseisi s 143,390 140,000
30231G AT 9 |EXXON MOBIL CORP........everierieirierinriiesisiseiiesseesinenes 04/26/2019........ CITIGROUP GLOBAL MARKETS INC. 5,531,735 5,500,000
31620M  AK 2 | FIDELITY NATIONAL INFORMATION SERVICES |.. 05/22/2019........ PERSHING DIV OF DLJ SEC LNDING........cvieieinrieiriiereriseiesiseisseseesessnis 509,590 500,000
31620M  BJ 4 |FIDELITY NATIONAL INFORMATION SERVICES I.. 05/15/2019........ VARIOUS......ovoiiiitietiesii it 985,787 980,000 |........
32008D  AB 2 | FIRST DATA CORP......ccoovvviirrrierirircirerirnes 06/20/2019........ | WELLS FARGO SECURITIES LLC..... 257,750 250,000 6,349
337738 AL 2 |FISERV INC.....cooooverrmrrcriiriririrenis 05/15/2019........ BANC OF AMERICA/FIXED INCOME..........c.covimiurieiisenerssisisesssessessessssssessnsss | evssessessssssessssssssssssessassssssessssssansnssns | ssssessosssssssssssessanssesssssnes 1,039,360 | .oooveoreee 1,000,000 | oo 20,056
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337738 AS 7 |FISERVINC .| 06/10/2019........ | JP MORGAN SECURITIES LLC.. 237,600 238,000 2FE
337738 AT 5 |FISERVINC 06/10/2019 JP MORGAN SECURITIES LLC...... 524,963 525,000 |........ 2FE
345397 YT 4 |FORD MOTOR CREDIT COMPANY LLC 04/25/2019........ MORGAN STANLEY CO 680,152 750,000 | ..o 14,068 | 2FE........cccoovvvvriernnne
345397  ZQ 9 |FORD MOTOR CREDIT COMPANY LLC 04/29/2019........ MORGAN STANLEY CO 368,673 350,000 2,334 |2FE
36962G  5J 9 |GENERAL ELECTRIC CO......cvoiiiiirriiiieissireeieiseee e 05/22/2019. CREDIT SUISSE SECURITIES (USA).......cooiiieiiiiiiierisisneseieississiesnssssesens | severesessesissssssesisssessessssssssessessesssens | sooesnssssssessssssessessnssesssenes 1,034,840 | ..o 1,000,000 | ..o 4779 |2FE....iiiie
37045X CS 3 | GENERAL MOTORS FINANCIAL COMPANY INC 04/29/2019........ | JP MORGAN SECURITIES LLC...... 537,350 500,000 8,161 | 2FE
37045X CU 8 | GENERAL MOTORS FINANCIAL COMPANY INC 06/07/2019 VARIOUS.....ooiiiiiiii ittt sssnnns | sebeesbse st | eeesnebess s sst et neeas 9,007,130 | .ovovriiieirerns 9,000,000 6,213 | 2FE
38869P AL 8 | GRAPHIC PACKAGING INTERNATIONAL INC.......ccovviiirriirniinereriseseieieesseerenies 06/19/2019........ BANC OF AMERICA/FIXED INCOME............cooeieirieirrienieieieississisee s 99,600 96,000 | vvoveiiere e 468 | 3FE......oviiis
40437TW  AC 2 [HLM 1419 A1 - CDO....oouvirririeiinineriesiseissessisssie et C 05/29/2019........ CITIGROUP GLOBAL MARKETS INC. 3,500,000 3,500,000 |........ 1FE
40437TW  AG 3 [HLM 1419 B - CDO......cuuiriiiciirircrieiitiesisississe et [ 05/29/2019. CITIGROUP GLOBAL MARKETS INC. 2,500,000 2,500,000 |........ 1FE
431475  AA 0 |HILL-ROM HOLDINGS INC 05/01/2019........ | CREDIT SUISSE SECURITIES (USA) 779,062 750,000
457030  AJ 3 |INGLES MARKET INC 05/10/2019. WELLS FARGO SECURITIES LLC.....ocvuriierriiiriereiseiesieesiesesiseesceenies 152,438 150,000
459200  JX O [INTERNATIONAL BUSINESS MACHINES CORP, 05/08/2019........ JP MOrgan SECUMHES INC........ovvurerriiiririieisieieisesiessieesssssenssnssssensens. | eennsssnsssssssesssssssessssssssssesssesnnss | ooy 997,300 | i 5,000,000 |........ 1FE
459200  JY 8 |INTERNATIONAL BUSINESS MACHINES CORP. 05/08/2019........ JP Morgan SeCUMtIES INC...........curereiiieniiciriieseeiseeseere e 6,973,260 | ..oovvicciiniciciieenn. 7,000,000 e 1FE
459200  JZ 5 |INTERNATIONAL BUSINESS MACHINES CORP.......c.ccocrmrrirmireireririserssierssesserenns 05/08/2019........ JP MOrgan SECUMHES INC......vuuvvurerriiirinrieiseieieriseesisissie s 3,992,560 | ..o 4,000,000 |........ 1FE
460599  AB 9 |INTERNATIONAL GAME TECHNOLOGY PLC. C 05/08/2019........ | MORGAN STANLEY CO........cccc...... 308,275 295,000
460690 BK 5 |INTERPUBLIC GROUP OF CO INC 04/29/2019 JP MORGAN SECURITIES LLC......cooivrmrirrierireierierisseinninns 767,595 750,000
460690 BL 3 |INTERPUBLIC GROUP OF COMPANIES INC... 04/29/2019........ BARCLAYS CAPITAL INC......ooiimiiireiieieriesisceesissiseissise s sisseessesssssenins 519,065 500,000
460690 BM 1 |INTERPUBLIC GROUP OF COMPANIES INC... 05/09/2019........ GOLDMAN. ..ot 757,507 750,000
46284P AP 9 |IRON MOUNTAIN INC......cccovvvrirmrrrires 06/26/2019........ BARCLAYS CAPITAL INC......ooiimiiiereiieiererisciesissiseissienesesesesisseessesssesenens 252,813 250,000
46647P  AE 6 | JPMORGAN CHASE & CO.......cccovvvvrinrinee 05/15/2019........ JP MOTGAN SECUMHES INC...vvvveveiriiieie st snsssrens | sebsesessesssss et essssssens | sressssssssssessassessesssssesssenes 4,979,800 | ..o 5,000,000 8,482 | 1FE
470100  AA 8 | JAGUAR HOLDING CO Il...ovvuiirirerniieirerineireeeieseieeesssiessessseesessenenes 05/14/2019........ VARIOUS.... ..ottt nsens | sesistesessess st 524,959 515,000
50077L  AD 8 | KRAFT HEINZ FOODS CO.......cocvvermrieiriereierisienesisissneeens 04/26/2019........ CREDIT SUISSE SECURITIES (USA), 472,185 500,000
50077L  AH 9 | KRAFT HEINZ FOODS CO.....c.coovtrmrirerieiererneieeieencesenerenes 04/26/2019........ Stifel Nicolaus & CO.........cvurverreiriererireeerseeeereiseneenes 499,515 500,000
50077L  AJ 5 | KRAFT HEINZ FOODS CO.....cocoeoiirriirieieierieieeesieissnienes 04/26/2019........ BARCLAYS CAPITAL INC......c.cccrvvrrrnn 1,000,000
501044  CX 7 | THE KROGER CO.....eviiiiiririireiiniirerisisseesierssissie st ssssesesssssssssssnens. | oersssnseneres 05/20/2019........ BANC OF AMERICA/FIXED INCOME 1,007,390 | 1,000,000
501044  CY 5 |THE KROGER CO......oviiiiiriiiieiiiierisissiesieisssssse st ssssisessssssssessnens. | osvosssnsesenes 05/22/2019........ DEUTSCHE BANK SECURITIES, INC.......cvoriiiiiiiriieiieieiesissiesissssisiesinnins | revssssssssiessssssssesssssssessssssssesessses 519,230 500,000
532776 AZ 4 |LIN TELEVISION CORP........ccooirierrriiirerieineiesie e eseeseneenes 06/26/2019........ BAIRD, ROBERT W., & COMPANY IN......ovviiireririeeiirnereeerieniseeensseeseseeeees 574,000 560,000
53627N  AC 5 |LIONS GATE CAPITAL HOLDINGS LLC......coviiriiiiiieieiniinsiesisesess e 05/28/2019........ VARIOUS......oooiiiiiees s 317,753 303,000
539830 BE 8 |LOCKHEED MARTIN CORP.. 05/29/2019........ US BANCORP INVESTMENTS INC.... 008,470 | e 1,000,000
539830 BF 5 |LOCKHEED MARTIN CORP.. . 05/29/2019........ CHIGrOUD (SSB)......vvoorvveiceiiceiicee s . 1,000,000
539830 BH 1 |LOCKHEED MARTIN CORP.........cccoevmriimrriirniiiierinsiseiesisesssssesesssesessesssssessensens | oernesnsesenes 06/07/2019........ CREDIT SUISSE SECURITIES (USA).......coiiiiriiierierrisiierinsisiesissssesesiens | seseeeserisssssssesssssssssessessessessessssesessnes 684,001 650,000
548661 CW 5 05/20/2019........ MORGAN STANLEY €Ottt esse s sssessesnes | etesesssssssesssesssss s ssssssestessssssssenens | erseesessesssssessessnsesessssanes 1,010,970 | oo 1,000,000
548661 DD 6 05/22/2019........ Citigroup (SSB)........cevererereirierereieieens 251,060 250,000
548661 DM 6 | LOWE'S COMPANIES INC......ovvmiiririiiiiririeisinsierssieiesisise s ensssees 05/22/2019........ US BANCORP INVESTMENTS INC................ 476,555 500,000
55336V  AG 5 | MARKWEST ENERGY PARTNERS LP 05/22/2019........ PERSHING DIV OF DLJ SEC LNDING........ccoviiieimieiiieinisieesiseiseiseeserinnis 533,955 500,000
553420  AF 1 |MPT OPERATING PARTNERSHIP LP.........ccoviiriiirniiirniiciseireieiinein 04/09/2019........ PERSHING DIV OF DLJ SEC LNDING........outiiiiiiierieriteesieissieieisesineiens | revsssssssesssesissssesesssssessessessssssesessses 120,998 115,000
55817E  AE 6 [ MDPK 37 BT - CDO......coiiiiiiiiiecieiiseie et C 06/01/2019........ WELLS FARGO ADVISORS LLC.. 8,000,000 8,000,000
55952Y AP 2 |MAGNE 8RR AR2 - CDO......couiiririiiiirerisisceesieiesis s sisseesissees C 05/31/2019........ CITIGROUP GLOBAL MARKETS INC.......cotumiiiriiiiirerieissieressssiesississsesses | stvsesessessssssssesissssssesssssssssessessssssens | soessssssssssessssssessesssssesssenes 5,168,846 | ...ooovvierricreieriieins 5,199,000
55953T A 6 [MAGNE 18R AR = CDO......oiuiiirririiirieiieniereseisiee et enssesens C 05/29/2019........ WELLS FARGO ADVISORS LLC.. 5,000,000 5,000,000
55954L  AC 7 |MAGNE 14R A1 = CDO.....ooiiiiriiiiieiineisensie et C 05/29/2019........ CITIGROUP GLOBAL MARKETS INC........cotuririiriiiiereriiissieiessssiesississsesses | stvsesessessssssesessssissssssssssssessessssssens | siessessssssessssssessesssssesssenes 9,985,600 | oo 10,000,000
56846G  AE 4 |MARNR 174 C = CDO....ccovvouvirirrinsiierienieesseisssie s esssissssessesenienes C 06/05/2019 BANC OF AMERICA/FIXED INCOME.........cocuiiiviirierirreieinsiiessseneeresseens 986,650 | ..o 1,000,000
59523U AN 7 | MID AMERICA APARTMENTS LP. 06/19/2019........ | GOLDMAN .1,000,000
617446 7TX 1 |MORGAN STANLEY ......oiiiiiiiieiirimirimerinisiesiesseees st nssenes 04/26/2019........ VARIOUS.......ooiiieiiiesieses sttt 1,078,540 | oo 1,000,000
617446 7Y 9 |MORGAN STANLEY ..ottt 05/08/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccviiiiiieiniicinnireieiinins | rerieissiesiesissiesesissiesssssessesseseesees 674,758 650,000
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617482  4AM 3 | MORGAN STANLEY ......ciiiiiiiirimrimirirerisesiesiesseeessssssssse st ssenes 05/08/2019........ | PERSHING DIV OF DLJ SEC LNDING... . 422,404 . 400,000 2FE.

637417 AL 0 |NATIONAL RETAIL PROPERTIES INC.......cccvvuiverniinirerieirererineines 05/15/2019. WELLS FARGO SECURITIES LLC..... BT 2,103,900 . 2,000,000 | ... . 2FE....

64072T  AA 3 [CSC HOLDINGS LLC.....cceviirieeieireieieiseieecseeeieies C 04/09/2019........ BARCLAYS CAPITAL INC.......ooiiiiiinieierienisreesieiseiesi e 404,793 . 350,000 | .... 9,093 |4FE

65339K  BG 4 |NEXTERA ENERGY CAPITAL HOLDINGS INC DO 05/29/2019........ MITSUBISHI UFJ SECURITIES...... 2,525,075 . 2,500,000 12,469 |2FE......coovivien
65339K  BH 2 |NEXTERA ENERGY CAPITAL HOLDINGS INC SOOI 06/07/2019. BARCLAYS CAPITAL INC 510,465 . 500,000 | .... 3,024 |2FE

65342Q  AK 8 |NEXTERA ENERGY OPERATING PARTNERS LP... . . 06/24/2019........ | Citigroup (SSB) R 140,000 . 140,000 |........ 3FE

67107K  BD 7 |OCP 147RR B1R = CDO.....cotviriirierierieriiieisiesiesisssesssssessssessens 06/10/2019 GOLDMAN......covverirrirrierieisieesiesieenienes 993,000 | oo 1,000,000 | .... 6,859 | 1FE

674000 AQ 7 | OAKCL 141R A2R = CDO.....ocviiiiiirireriiiseriseseise et 05/29/2019........ CITIGROUP GLOBAL MARKETS INC. . 2,011,020 . 2,000,000 | oooverererrire s 4,385 | 1FE.....ooovivirirrirs
69689A  AY 6 |PALMER SQUARE CLO 2015-1LTD - CDO............ . 05/31/2019........ JP MORGAN SECURITIES LLC......cooiermrirrierrieierieresseinninns cen | e | 1,000,000 | .ooovvoriineie 1,000,000 | .... 3,804 |1FE

69689P  AE 7 |PSTAT 192 B - CDO.....cviieierrieireinrieresi ettt C 05/01/2019. CHIGIOUD (SSB)....ouveuieririiiiirisctie ittt enees | sebeteses bbbt sinesrens | sbebesssete st 1,000,000 1,000,000 |........ 1FE

74368C AP 9 | PROTECTIVE LIFE GLOBAL FUNDING. . 04/08/2019........ | DEUTSCHE BANK SECURITIES, INC.... .10,000,000 1FE

747525 AR 4 |QUALCOMM INC......couiiiireriiiirinnieisnieeesiseienisiees 06/05/2019. JP MOTGaN SECUMHES INC......ovvuveerrircrieicieiiieeiseieri et sessenisssens | eebsesesie bbbt sienisens | soebessssss s ess s senes 4,975,750 TFE s
75884B  AE 8 |[REG1010C-CDO....cocvvverrvriiernnirirneinnns 04/24/2019........ NOMURA SECURITIES/FIXED INCOME RN 967,500 | ..o 1,000,000 | coovereriieecee s 1,097 [ 1FE i
75885W AW 1 |REGATTA Il FUNDINGLP - CDO............ 04/30/2019........ GOLDMAN. ...ttt | eebeteses bbbttt ntens | Siebeeni et 1,500,000 1,500,000 | ........

761735 AP 4 |REYNOLDS GROUP ISSUER (LUXEMBOURG) SA........ C 05/14/2019........ BNY MELLON.....cooviiirieiericseisieniseennies 291,750 . 290,732 | .... 1,440 |4FE. ...
78355H KM 0 |RYDER SYSTEMINC......ccccoevvrirerernrinee . 05/15/2019........ | MIZUHO SECURITIES USA INC.......cc.ovviiiiiriirirniiiierinsieeesieiesiesessssiesiesins | srisesesssessssssssessssiessessssssessssssssssssnens | soesissesessessessessessnsene 3,997,680 e 4,000,000 |........ 2FE

785592  AM 8 | SABINE PASS LIQUEFACTION LLC . e 05/22/2019 BARCLAYS CAPITAL INC......oriuriiiirierieeinrissiie e ssessssesssenens 819,593 . 750,000

82967N  AS 7 | SIRIUS XM RADIO INC.....c.ccooeverrrireririrnns 04/24/2019........ MERRILL LYNCH PIERCE FENNER s 88,294 85,000

82967N  BE 7 | SIRIUS XM RADIO INC.....c.covvvvrerirrirerrnrinns 06/18/2019........ JP MORGAN SECURITIES LLC......ovviviriiereisineisnieisseierissieines 319,000 . 319,000

84762L  AS 4 | SPECTRUM BRANDS INC.......evuiiriririiirerieiseinsierienisseesississsssse s sessesensessees 06/21/2019........ CREDIT SUISSE SECURITIES (USA), . 260,312 . 250,000

852061  AS 9 | SPRINT NEXTEL CORP......ccovirrieriiriirerisisirsieissniesensnenes C 05/03/2019........ CHIGIOUD (SSB)....vvvuiririiarieieieise e 257,550 . 255,000

858912  AF 5 | STERICYCLE INC.....ooiiiiirririersceeeeeeee e 06/07/2019........ BANC OF AMERICA/FIXED INCOME e | e 255,000 . 255,000

86614R  AG 2 | SUMMIT MATERIALS LLC.....ovviiiiciicierisrereeesiseisssisssnsenen 04/22/2019........ MERRILL LYNCH PIERCE FENNER BRSO TP RPN 102,375 . 100,000 .

86787E  BC 0 | SUNTRUST BANKS INC......oovriereriiiierieieeineneiseienesiseeesssesseneenes 05/21/2019........ WELLS FARGO ADVISORS LLC.. . 8,066,960 . 8,000,000 46,222 | 1FE....

86787E  BE 6 | SUNTRUST BANK .....coiiiiiiiiciiiisieiessi e snes 05/14/2019........ SUNTRUST ROBINSON HUMPHREY INC........covtieriiiririernnieierssieninines 4,997,450 | .iicnen..5,000,000 1FE

87244A  BL 3 |WINDR 121RR AR2 - CDO.......cvrrrrirreirererireireriseeeieiesieneenes C 06/19/2019........ CITIGROUP GLOBAL MARKETS INC . .5,000,000 | ...ocvvviinirienirerenene..5,000,000 | ... 1FE

87952V AL 0 | TELESAT CANADA. ..ottt | sbsesessenanes 04/24/2019........ VARIOUS......oooiiii ittt ens | Hnsbtises bbbt 507,109 . 465,000

913017 CH 0 |UNITED TECHNOLOGIES CORP . SO 05/08/2019........ BNP Paribas..........ocovevieniivereeiererncireneennns .. 963,170 | oo 1,000,000

913017  CQ 0 |UNITED TECHNOLOGIES CORP . BTN 05/09/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cocovvvrerniiiniiierisienins 985,570 1,000,000

913017  CY 3 |UNITED TECHNOLOGIES CORP . SO 05/08/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ocoiieiiriiiniiiierierens [ reeerieinesssiesesssessessssesesssessssssseenses | seseesesssesssssessessssesessesnes 1,044,530 | oo 1,000,000

91823K  AA 7 |VFH PARENT LLC.....ooiviiiiiicrereceeeiee s 06/25/2019........ BAIRD, ROBERT W., & COMPANY IN.. s 275,269 . 265,000

91831A  AB 7 |VALEANT PHARMACEUTICALS INTERNATIONAL IN RN C 06/03/2019........ VARIOUS.... ..ottt sasensens. | boesitesessess st 550,198 . 545,000

91911K  AJ 1 |VALEANT PHARMACEUTICALS INTERNATIONAL IN SN C 05/10/2019........ VARIOUS.... oot 175,950 . 170,000

92343V DD 3 |VERIZON COMMUNICATIONS INC . 05/08/2019........ JEFfEMIES ... s 960,700 | oo 1,000,000

92343V ES 9 |VERIZON COMMUNICATIONS INC . 05/08/2019........ MORGAN STANLEY CO....ceouiiriiiiiireriiseieris e sssssessssssssssenes 776,535 . 750,000

931142 EL 3 |WALMART INC.....oiiiiiiiieieieiei et 04/16/2019........ MIZUHO SECURITIES USA INC.......cooiiriiiiiriienie e e | e 7,990,240 | ..o 8,000,000 |........ 1FE

93369K  AA 3 | WAND MERGER CORP.......coetiriiiiiierisieeesieissisi e enisnes 06/17/2019........ GOLDMAN.....ooiirriieierineieeesicissieesiseina [ 91,682 91,000 | .... 3,163 |4FE

942683  AF 0 |ACTAVISINC.....coccovovvircrrrrereiseierienis 06/25/2019........ MORGAN STANLEY CO....ccevuriririiiiirrierneiseieissieessie s sssseesseesesesesesenes 2,036,120 . 2,000,000 15,528 |2FE.....cooovvin
95000U  2F 9 |WELLS FARGO & CO......ccovvvrvrirrnrrans . 06/10/2019........ WELLS FARGO ADVISORS LLC.. ettt | et | et 6,000,000 | ..o 6,000,000 |........ 1FE

969506  AA 0 |WILLIAMS SCOTSMAN INTERNATIONAL INC 06/25/2019........ VARIOUS......ooiiteiitietie sttt 277,233 . 265,000 | .... 6,081 |4FE
98310W  AJ 7 | WYNDHAM WORLDWIDE CORP . 06/26/2019........ BARCLAYS CAPITAL INC......outiiiiiiiniiiisississi s 509,375 .. 500,000 | .... 6,906 |3FE

3899999. Total - Bonds - Industrial and Miscellaneous. OO OO OO OO PP POO OO PO s 289,276,623 . 287,663,609 | ..ooovviiniiniieninnns 1,254,411 |, S S

Bonds - Hybrid Securities

744320 AL 6 | PRUDENTIAL FINANCIAL INC........coooiiiiiriiiceiisneiesessese s | ................ | 05/10/2019........ CREDIT SUISSE SECURITIES (USA) . O O 2,656,250 . 2,500,000 24,071 | 2FE......covvirieiis
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4899999. Total - Bonds - Hybrid Securities

2,656,250

2,500,000

24,071

Bonds - SVO Identified Funds

464288 64 6 |ISHARES:SHT-TRM CORP BD

] [ 06/202019....... | VARIOUS

8199999. Total - Bonds - SVO Identified Funds

8399997. Total - Bonds - Part 3,

383,927,609

8399999. Total - Bonds....

383,927,609

9999999. Total - Bonds, Preferred and Common Stocks

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
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Bonds - U.S. Government

912828 4V 9 |UNITED STATES TREASURY.... .| 04/17/2019. | MORGAN STANLEY & CO. LLC.. [.ccerrmerrvrirreirernns | e 5,120,313 | ....... 5,000,000 | ....... 5,009,375 5,009,087 |.. (239) | evvvrereienne | eerererereenn(239) | i | i 5,008,848 | ....coooovvrvrris | e 111,465 | ....... 111,465 | ....... 96,495 | 08/15/2028.

912828 5H 9 |UNITED STATES TREASURY.... we | [ 0811172019 [ VARIOUS......oovvirierrierierineriens [ ovrerveriesinenineninee | veves 22,315,907 | ..... 22,340,000 | ..... 22,315,826 | ........... 4,384,002 | ..oovorceririenns | e 5279 |... | 5, JESTURTRTON ISR 22,321,140 | ..coovvirveriens [ v (5,233) | verees (5,233) | .....326,452 | 10/31/2020.

912828 5X 4 |UNITED STATES TREASURY........ccccooncc. .| 05/29/2019. | JP Morgan Securities INC.........ccoc.e. [ oorreneernerineineinns | v 3,018,047 | ....... 3,000,000 | ....... 3,002,930 . (25) 1 ORI I [25) 1 RO IS 3,002,504 | ...ooovvreri | s 15,543 | ......... 15,543 | ....... 24,655 |01/31/2021. [ 1.covvvveinne

912828 5Y 2 |UNITED STATES TREASURY........ccccconee. .| 06/11/2019. | VARIOUS........ovvrierimreierinrinenins [ coveriirineiiinsinenins | e 19,595,044 | ..... 19,600,000 | ..... 19,589,127 v | s 1,153 [ o [ v 1,153 | oo | s 19,590,280 | ...voovvvrcvirnes | cereeene 4764 | .......... 4764 | ..... 143,757 | 01/31/2021. | 1...cvvvcrennee

MERRILL LYNCH PIERCE
912828 6A 3 |UNITED STATES TREASURY........ccccoonee. .| 04/17/2019. | FENNER SMITH INC [ | s 9,073,125 | ....... 9,000,000 | ....... 9,041,680 ceevrerennsnnnen | e (1,100) [ cooovvererernrnes [ errerreeene(1,900) [ oo | e 9,040,580 32,545 32,545 | ....... 50,252 | 01/31/2026. | 1......ccvvvnee.
CITIGROUP GLOBAL MARKETS

912828 6B 1 |UNITED STATES TREASURY.... .| 04/26/2019. | INC. rereererenennens | e 4,549,922 | ....... 4,500,000 | ....... 4,540,066 . (316) | ovvvvvererrrenns | errrerireenee(316) | v | i 4,539,750 | ovvovvrervrrins | e 10172 | e 10,172 | ....... 23,821 |02/15/2029.

912828 W5 5 |UNITED STATES TREASURY.... .. | 06/01/2019. | JP Morgan Securities Inc................ OO I 13,156,809 | ..... 13,225,000 | ..... 13,208,823 | ........ 13,214,542 | oo | s 1,322 | v [ 1,322 | | s 13,215,862 | ..cooevrrinens | ceenne (59,053) | ........ (59,053) | ..... 185,977 | 02/28/2022.

912828 W7 1 |UNITED STATES TREASURY.... . | 06/03/2019. | BMO Capital Markets..........ccccoucies | covenenirsninniinniinnns | cvveead 5,731,085 | ...... 5,675,000 | ....... 5,630,664 . 851 | e80T [ [ i 5,631,515 [ oo | s 99,570 | ......... 99,570 | ....... 21,417 | 03/31/2024. [1.....cccovvnene
0599999. Total - BONS = U.S. GOVEIMMENL.......ruuirreresiessinisseisssnsssensssiins | neessensssssssesssestsensssssssns sttt et ssnsssnssnsssssssnsssesens | eonas 82,560,251 | ..... 82,340,000 2,338,490 | ......... 22,607,631 6,525 | o0 | iiiie6,525 |0 | 82,350,479 | ..ocoove0 [ oo 209,772 | ...... 209,772 | ..... 872,825 XXX XXX
Bonds - All Other Government

642869 AK 7 |NEWBRUNSWICK, PROVINCE OF.......... |C|06/03/2019.|CIBCWORLD MARKETS CORP... | ..ovveneriinninsrennnens | cerend 6,570,265 | ....... 6,500,000 | ....... 6,486,935 6,489,557 | .ooovvinninnnnne | oo 1,077 [ | 1,077 [ | 000000 6,490,634 | v [ 0000 79,631 | 1 79,631 | e 78,090 | 12/12/2022. | 1FE............
1099999. Total - Bonds - All Other GOVEIMMENL..........vueriiiiiiirisistiierinins aeisrssssssessssees s sssssss s s enssssssssanssessssssssensesssessensanes | eonneed 6,570,265 | ...... 6,500,000 | ....... 6,486,935 | ........... 6,489,557 | ..o 0. 1,077 | 0 | 1,077 0] ie..6,490,634 | ..oenn0 179,631 | Ll 79,631 [ 78,090 XXX XXX

Bonds - U.S. Political Subdivisions of States

167615 UC 5 |CHICAGO ILL PK DIST... | e | 002,182,120 | .......2,000,000 2,182,574 | .o | e0eeenn(12,058) | coovvvviviinnins [ evrienee(12,058) | vovvvvivnsvcinnes | cereeeeni, 170,516 [ o | 011,604 | 011,604 | 85,556 | 01/01/2031.

2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of StAtES........cuiriiis coriiriiirsieriissisens s snsssnsssssensssenss | eoneens 2,182,120 | ....... 2,000,000 | .......2,224,460 | .......... 2,182,574 | oo 0 | .in(12,058) | o [ oiiinnnn(12,058) | o0 | 102,170,516 | o0 011,604 | 11,604 85,556 XXX

Bonds - U.S. Special R and Special A ment

04052B CN 2 |ARIZONA INDL DEV AUTH REV............... .1 06/01/2019. | Call @ 100.00.........coeurvrerererrrreeres [ eeererneerenineisenins | evreerienes 45,000 | ..oooennn 45,000 | ... 44901 | oo 44,135 | o 789 | oo 10 [ e | e T A T IR 44,934 | .o [ e 66 | v 66 | .o 720 |07/01/2022. | 3FE............
LUZERNE CNTY PA INDL DEV AUTH

55072R BH 9 |LEASEREV .| 04/01/2019. | Call @ 100.00.........ccouerererrrrererins [ eerrerreeiseeieiiesinne | rersenerseessssssenes | veesssessensseeseees | onee crevirereneennnis | e | e | e 0 [ cevereererirneens [ e | e | e | e 0 | e 1,733 | 12/15/2019. | 2FE............

567656 EC 3 |MARIETTA GA DEV AUTHREV................ .1 04/01/2019. | Call @ 100.00.........comvererrrrrirnrirens [ e | eevieeiseisessinnins | oeresesssssiseissnees | e s | s | e | e 0 [ cevererererineins [ e | e | v | e 0| e 2,625 | 11/01/2022. | 3FE............
MTA HUDSON RAIL YARDS TR OBLIGS

62476R  AA 3 |[REV .1 06/26/2019. | Call @ 100.00........ocovvemrvrrerirerinns [ e | s 1,095,000 | ....... 1,095,000 | ....... 1,152,039 | ........... 1,122,223 | | v (13,556) [ .ooverevrrrvirns | verrrrnns (13,556) [ v.ovvrvrereeirines | veveinns 1,108,666 | .....ccovvvvveriers | e (13,666) | ........ (13,666) | ........ 23,158 | 11/15/2046. [ 1FE............
NEVADA ST DEPT BUSINESS & IND

641454 1 |CHATER SCH .. 106/13/2019. [ Call @ 100.00........ovveverrrererireirens | vervrreererseireneines | cerenine 200,000 | ......... 200,000 | .......... 199,482 | ...coovvnee. 197,004 | .......... 2,603 | v LY [OPRR IRORRN 2,660 | .o | e 199,664 | ....cvvvrvierns | e 336 | oo 336 | .o 3,125 | 07/15/2022. | 3FE............
NEW HOPE CULTURAL ED FACS FIN

64542Q  AQ 6 |CORPTEXE .. 106/19/2019. | Call @ 100.00.......ovvuerenrenenrinrians i 25,000 25,000 | .coovrenne 25130 | v 24,695 | oo 397 | s [4)) N I CT{CTN [ [P 25,071 | o [ (L)) (4] 453 | 08/15/2022. | 3FE............

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....uuuiveuereuriurirssiresssesssissssnssesesssssssesssssssenssssssssssensssesss | eseens 1,365,000 | ....... 1,365,000 | ....... 1,421,551 | oo 1,388,057 | .......... 3,789 | ... (13,510) | .ot 0 | (9,721 | oo [ I 1,378,335 [ oo 0 ... (13,335) | ..ooov (13,335) [ ..o 31,813 XXX XXX

Bonds - Industrial and Miscellaneous

00206R CZ 3 |AT&TINC .1 06/21/2019. | BARCLAYS CAPITAL INC......cvvveees [ corerrrirnerirerinenins | cererinns 298,601 | .......... 290,000 | .......... 305,289 300,244 |.. (2,569) | .vooverrernenne . (2,569) ol 297,675 | .ovvvverrcenns [ v 926 | .o 926 | ....... 11,450 |02/15/2021. | 2FE............

00206R HJ 4 |AT&TINC .1 05/29/2019. | GOLDMAN........ceoomiimiirnrierinrirnns [ eeverireniineiissiseiinns | evreerienes 72,654 | oo 70,000 | .oovvonnes 69,656 . 8 | oo | e LT OO ISV 69,664 | ...ovvovrerinns | e 2,990 | oo 2,990 | .ot 863 |03/01/2029. | 2FE............

PERSHING DIV OF DLJ SEC

002824 BA 7 |ABBOTT LABORATORIES.. .| 05/08/2019. | LNDING 407,091 407,400 03/15/2022.

00287Y AL 3 |ABBVIEINC .| 06/07/2019. | BARCLAYS CAPITAL INC.............. . . 492,556 11/06/2022.

00287Y AT 6 |ABBVIEINC.... <. | .. | 05/22/2019. | Cantor Fitzgerald...........cccoceveverneens [ covvernereveerneensennee | e 1,994,680 | .......2,000,000 | .......1,994,760 | ........... 1,996,828 | ....coovvvervcrinne | wernerrnnnn 03 [ [ 903 [ | e 1,997,731 05/14/2020.

00287Y AY 5 |ABBVIEINC ..| 05/15/2019. | BNP Paribas...... 494,991 585,544 05/14/2026.

00287Y BF 5 |ABBVIEINC.... . 1 05/08/2019. | GOLDMAN........cvvvvrrimerinrirnrirnnnns | cervmrinneinseisennnnes | veeneeern 20,861 | 00000000.20,000 | i 19,918 | i [ | cevvnsnieiinensnd [ evrrenenieninne | cvneieeniiesieed [ eoveeesnessnnsenees | coeeseeesneenns 19,921 11/14/2028.
ABU DHABI NATIONAL ENERGY CO

00388W AG 6 |PJSC C05/09/2019. [ CITIBANK, NA......oovimririrmrinnnines | oveerneriimsinenineninnee | oveinens 214,262 | .......... 200,000 | .......... 207,930 . (K70 [— (137) | 207,793 | oo | e 6,469 | ......c... 6,469 | ......... 5,417 | 04/23/2030. | 1FE............

PERSHING DIV OF DLJ SEC
00507U AP 6 |ACTAVIS FUNDING SCS......cccoveerrririrnnns C|06/01/2019. [LNDING [ | v 815,367 | .......... 815,000 | .......... 815,348 815,051 |.. (1) P (43) ol 815,008 | ...ovverercerns | e 359 | s 359 | . 16,436 | 03/12/2020. | 2FE............
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00507U AR 2 |ACTAVIS FUNDING SCS........cooevrirrririnne C [ 05/20/2019. | GOLDMAN........cooomrvmrerirrerrrirrinens | creeereresseeseesneniens 320,861 320,000 | .......... 317,040 | oo 317,369 | .ovvverrerriens | s 301 [ [ 301 317,670 | oo | s 3,190 | e 3,190 | ......... 7,575 | 03/15/2022.
00774M AB 1 |AERCAP IRELAND CAPITAL DAC. 04/26/2019. | GItIGroup (SSB).......cvvuevereererernerrans [ eovneeneeirseinsiinnniins | eerneneen 166,271 | e 175,000 | .covvnnee 157,894 | oo [ e | 282 [ o252 | | i 158,146 | ..oovvvvivcris | v 8,125 | oo 8,125 | ........ 1,757 | 07/21/2027.
00774M AK 1 |AERCAP IRELAND CAPITAL DAC. 04/26/2019. | GOLDMAN........ccoomrrvmrrmeriererneenns [ e 220,000 225,254 225,108 | ..ovvveerierines | s 5,980 | .oereree 5,980 | ......... 3,098 | 01/16/2024.
JANNEY MONTGOMERY SCOTT
01882Y AA 4 | ALLIANT ENERGY FINANCE LLC.. .. | 04/26/2019. | INC 210,000 209,895 209,906 209,913 06/15/2023.
02209S AT 0 |ALTRIA GROUP INC .. |.. | 06/17/2019. | RBS SECURITIES INC ..8,000,000 | ....... 8,016,060 | ........... 8,008,700 | .coevvvrcrrrerine | eorereeennl,270) | v | eerrrereenn(4,270) | i | v 8,004,430 01/14/2020.
02209S BB 8 |ALTRIA GROUP INC.......cccovvvvrrmirirerirens .. 1 06/07/2019. | BARCLAYS CAPITAL INC......covvees [ corerririrnriirnrinenns | cerrniens 309,063 | ......... 300,000 299,391 299,427 02/14/2024.
AMERICAN AIRLINES 2016-2 PASS
023765 AA 8 |THROUGH TR . [ 06/15/2019. [ PAYdOWN........vvuererirririnciienins | e | s 45,000 | ............ 45,000 | ............ 42,685 | ...coovvvrres 42,707 | v | 2,293 [ 2,293 [ | s 45,000 12/15/2029. | 1FE............
AMERICAN AIRLINES PASS THROUGH
02377A AA 6 |TRUST SER . | 04/01/2019. | PaYdOWN........cvvrivreririeerrieiinisinns | e | corernnes 154,953 | .......... 154,953 | .......... 151,486 | oo e | e 3,408 | s | e 3,808 | | 154,953 04/01/2028. | 1FE............
AMERICAN ELECTRIC POWER MERRILL LYNCH PIERCE
025537 AM 3 | COMPANY INC .. 1 05/20/2019. | FENNER & SMITH INC. ..106,635 99,720 | [ e | | i | 99,729 12/01/2028.
025816 BM 0 |AMERICAN EXPRESS CO.. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..499,574 ..500,854 500,750 08/01/2022.
o 025816 BU 2 |AMERICAN EXPRESS CO.. .. | 106/07/2019. | BARCLAYS CAPITAL INC.....oovvres | v 253,742 249,966 249,972 05/17/2021.
ITY 02665W AZ 4 | AMERICAN HONDA FINANCE CORP...... C | 06/07/2019. | BARCLAYS CAPITAL INC......cooovves [ ovrererrmnrneerrerinnee | ovrvrens 300,361 302,368 301,770 09/24/2020.
8 02665W CP 4 |AMERICAN HONDA FINANCE CORP....... C|06/07/2019. | VARIOUS..... cevrrne | e | 4,468,386 | .......4,400,000 | .......4,397,888 | ........... 4,397,904 | ..o | 07 | | e 217 i | v 4,398,121 12/10/2021.
= | 02666Q J7 9 |AMERICAN HONDA FINANCE CORP....... C | 06/07/2019. | BARCLAYS CAPITALINC.... ..619,825 607,962 606,716 09/20/2021.
- 03027X AG 5 |AMERICAN TOWER CORP.... .. | 05/08/2019. | MORGAN STANLEY CO.. 448,476 .451,162 ..450,321 06/01/2025.
03027X AH 3 |AMERICAN TOWER CORP.... . | 04/25/2019. | HILLTOP SECURITIES INC........... ..397 457 395,000 | ...... 395,316 395,244 395,207 02/15/2021.
MERRILL LYNCH PIERCE
03027X AJ 9 |AMERICAN TOWER CORP.......cccoosvurmnen. .| 05/08/2019. |FENNER & SMITHINC. [ | e 141,419 | v 135,000 | ..covvnnee 138,393 | oo [ | e 114) [ | e (114) s | i 138,279 | covovveveeieris | e 3,141 | 3,141 | ... 4,372 | 02/15/2026.
03027X AK 6 |AMERICAN TOWER CORP.... .. | 05/08/2019. | JP MORGAN SECURITIES LLC..... | covoovrvererrirecrirans | e 186,964 | .......... 190,000 182,352 | s e | e 08 | 208 | | i 182,558 | ..oovvvvrrirciis | i 4,406 | ........... 4,406 | ......... 3,652 | 10/15/2026.
03027X AQ 3 |AMERICAN TOWER CORP.... . 1 05/08/2019. [ MORGAN STANLEY CO....ccocovvvrne | cerererrreernerinernens 283,948 285,000 ..284,265 | ....cvvonne 284,398 284443 | ..o | e (495) | vovverirs (495) | ......... 3,444 | 06/15/2023.
MERRILL LYNCH PIERCE
031162 CP 3 |AMGEN INC.....cocovevieririeririerierieeiienes .| 04/26/2019. | FENNER & SMITHINC. [ | e 129,340 | .ocveeeee 130,000 | ..cvvvenee 127,451 | oo e | e 197 s [ 197 | | v 127,648 | oo | e 1,692 | oo 1,692 | ......... 1,617 | 05/11/2022. | 2FE............
SEAPORT GROUP SECURITIES,
032511 BB 2 |ANADARKO PETROLEUM CORP. .| 04/23/2019.|LLC e | e 14,477,500 | .....28,000,000 | .....11,939,200 .12,582,755 . 12,758,788 |.. 10/10/2036.
032511 BN 6 |ANADARKO PETROLEUM CORP... .| 05/03/2019. | BARCLAYS CAPITAL INC.............. FSPTRTORRTURRTOONN OO 128,433 | .......... 115,000 | ... 129,408 | oo 127,877 | oo | eervreenend(585) | v | e (565) [ v | v 127,312 03/15/2026.
RAYMOND JAMES &
032654 AL 9 |ANALOG DEVICES INC.......cocevvemmrrirnnens .| 04/26/2019.| ASSOCIATES [ 292,481 295,000 | .......... 287,899 627 [ .ovvieerrernns [ e 627 288,526 | ..vvveereeriians | v 3,954 | oo 3954 | ... 2,970 | 12/05/2021. | 2FE............
ANHEUSER-BUSCH INBEV
035240 AQ 3 |WORLDWIDE INC C[05/22/2019. | GOLDMAN........coomvirrirrirnrirenriiens | rseerseiimsienisnsninee | oneirnns 774,626 | .......... 720,000 | .......... 730,621 (P23 [ I (P21 RN IS 730,340 | .ovvoeieiinns | e 44287 | ........ 44,287 | ....... 11,495 | 01/23/2029. | 2FE............
PERSHING DIV OF DLJ SEC
036752 AB 9 |ANTHEM INC.....ocoocvviriiireineicrieriienns .| 04/17/2019.|LNDING [ | e 84,435 | 45,000 | 83,052 | s | e [0 | [0 | [ 43,098 12/01/2027.
036752 AF 0 |ANTHEM INC.. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 599,780 599,803 12/01/2022.
037833 CG 3 |APPLEINC. ..| 06/07/2019. | BARCLAYS CAPITAL INC ..148,186 148,332 02/09/2024.
037833 CU 2 |APPLEINC. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... rerennen.254,646 243,281 243,792 05/11/2024.
037833 DC 1 |APPLEINC. . 1 06/07/2019. | BARCLAYS CAPITAL INC......ovvve | corvrmrernerrseineeinees | cevireeens 795,938 ....800, 794,858 795,449 09/12/2022.
037833 DJ 6 |APPLEINC. ... | .| 06/12/2019. | VARIOUS..... ceevirene [ e | s 2,542,193 ..2,550,000 2,547,858 ...2,548,654 v 2,548,975 11/13/2020. ..
03938L AX 2 |ARCELORMITTAL SA......oovvmvrirrrerirenns C|05/15/2019. | WELLS FARGO SECURITIES LLC | ...cvvvvrrerneererinnee | v 118,753 | vvveeeee 110,000 | ..covveeee 118,085 | .ovooeveineirncrienins | e | eerreeerenn(822) [ o | cveiiineeend(822) | i | i 117,644 02/25/2022. | 2FE............
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RAYMOND JAMES &
042735 BG 4 |ARROW ELECTRONICS INC. .. | 04/26/2019. [ASSOCIATES | 255,000 | .. 252,287 252,738 | ... 118 |... 252,857 09/08/2024.
052769 AE 6 |AUTODESKINC wor | .. | 04/26/2019. | CIIGroup (SSB).......cveerrvrrerrererirens [ rorrrireriiesissiennions v 391,092 | 400,000 | ......... 401,976 | ...oovvvrne 401,771 | oo | e (B1) [ 2ovverereerrnes | eererernerieneea(B1) [ | s 401,710 06/15/2027.
05526D AV 7 |BAT CAPITAL CORP.....ccccostrvmrrrerirerirnens C [ 05/08/2019. | CItigroup (SSB)........ovveevrerrererrenes | corererriiesiesiieriiens | eeeiiens 966,466 | ......... 980,000 | ..........972,924 | .............. 974,350 | ..cooovrrieris 974,890 08/15/2022.
05530Q AF 7 |BAT INTERNATIONAL FINANCE PLC 06/07/2019. | BARCLAYS CAPITAL INC.....oovvvver [ o rerrnn202,151 200,000 197,977 06/07/2022.
06050T MJ 8 |BANK OF AMERICA NA........ccoovmrrinrirnnns .| 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvees [ corerrreinerinrinennns | cernerennd 663,346 | .......... 650,000 650,000 01/25/2023.
MERRILL LYNCH PIERCE
06051G  FT 1 |BANK OF AMERICA CORP.........coovvunnenn. .| 04/18/2019.|FENNER SMITHINC [ | +..8,978,220 | .......9,000,000 | .......8,944,110 | ...........8,961,985 | ..ccooovrimminns | veereenn6,359 | i | eieereenn6,359 | v | v 8,968,344 10/19/2020. | 1FE............
06051G HC 6 |BANK OF AMERICA CORP .. 06/07/2019. | BARCLAYS CAPITAL INC......ccccoves [ vormrvrervirirnervnrins | wereeen 100,734 | ........100,000 | .veirre99,901 | 99,919 | i e | | v | e [ s 99,926 12/20/2023. | 1FE..
06051G HF 9 | BANK OF AMERICA CORP .. | 06/07/2019. | BARCLAYS CAPITAL INC.... . 600,000 03/05/2024. | 1FE..
06051G HL 6 |BANK OF AMERICA CORP . |.. | 06/07/2019. | BARCLAYS CAPITAL INC.... .416,190 | ..........400,000 | ..........400,000 | .............. 400,000 | ..vooverreinis [ e e | 0 | e | 400,000 07/23/2024. | 1FE..
06367W JM 6 |BANK OF MONTREAL.... C | 06/07/2019. | BARCLAYS CAPITAL INC ..909,892 897,868 03/26/2022.
06406R AA 5 |BANK OF NEW YORK MELLON CORP..... |.. | 04/02/2019. | RBS SECURITIES INC.... v | 202,995,140 | .......3,000,000 | .......2,993,580 | ........... 2,995,921 | oocvrververins [ 324 | i | e 324 | | s 2,996,244 02/07/2022.
06406R AE 7 |BANK OF NEW YORK MELLON .1 06/07/2019. | BARCLAYS CAPITAL INC......vvvves [ corerrrrirnerinrinenns | cererinns 304,545 301,258 01/29/2023.
06406R AG 2 [BANK OF NEW YORK MELLON .1 06/07/2019. | BARCLAYS CAPITAL INC.....coovvvee [ e 829,587 | ..........800,000 | .........799,128 | .............. 799,236 | ..oocvveivienes | e /< [FFURRURRURIORITRN IUURTORORIOTORROOY £ B IUOOTIURTRIORORTON EOVORTRROON 799,309 04/28/2023.
06738E AE 5 |BARCLAYSPLC. 04/26/2019. | GOLDMAN..........cocooosrorrrrrericerrrnnen. .197,142 190,066 190,522 03/16/2025.
06738E AQ 8 |BARCLAYSPLC. 04/26/2019. | FENNER ..499,790 492,191 493,129 08/10/2021.
PERSHING DIV OF DLJ SEC
07177M AL 7 |BAXALTAINC 04/26/2019. | LNDING cvreneneenen | e 19,313 | 79,000 | 80,611 | 80,268 | ..coovvvvrvreree | ererereeene(120) [ | e ((0) | TR I 80,148 | ..o | v (835) [ vvrnreren [CRI) 1 — 1,003 | 06/23/2022.
07274N  AE 3 |BAYER US FINANCE I LLC... 06/07/2019. | BARCLAYS CAPITAL INC.............. (8) - 300,406 | ...ocvonrerereres | s 5,236 | .oveonee. 5,236 | ......... 5,683 | 12/15/2023.
MERRILL LYNCH PIERCE
07274N  AJ 2 |BAYER US FINANCE II LLC......ccooorvvrrnve. C|05/29/2019. [FENNER & SMITHINC. | 255,028 250,000 | ......... 254,025 (P25) 1 S (26) - 253,999 [ oo | o, 1,029 | oo 1,029 | ......... 4899 |12/15/2025. | 2FE...........
BANC OF AMERICA/FIXED
07274N AL 7 |BAYERUS FINANCE II LLC......cccoorvvrrnce. C|05/29/2019. [INCOME | 520,754 520,000 | ......... 518,487 50 | oo . 50 - 518,536 | ..vvveerierires | vevirenen 2,218 | o 2,218 | ... 10,490 | 12/15/2028. | 2FE............
07330N AR 6 |BRANCH BANKING AND TRUST CO........ .| 06/04/2019. | MORGAN STANLEY & CO. LLC.. [.ccercvmrrvirirsrierinns | e 8,571,964 | ...... 8,600,000 | ....... 8,594,668 | ........... 8,596,911 | ooorvveeiieries | e 925 [ oo [ 925 [ oo | e 8,597,836 | ..ooovvrriierins | e (25,872) | ........ (25,872) | ....... 99,438 | 06/01/2020. | 1FE............
PERSHING DIV OF DLJ SEC
075887 BV 0 |BECTON DICKINSON AND CO...........cucc.. .1 05/08/2019. [LNDING | | e 750,090 | ..., 750,000 | ... 757,567 | oovvveres 756,275 | cooevvveeerrinene | evveerrcennn(389) [ | evvvreenrnne(389) e | s 755,886 | ...cocovvvvrrinns | cveeene(5,796) | ovvveennn(5,796) | e 10,790 | 06/06/2024.
075887 BW 8 |BECTON DICKINSON AND CO.........c....... .. | 06/26/2019. | VARIOUS..... ...112,469 ceevmerennennnnns | e 10T i | 101 | | e 112,570 | oo | e 7,044 | 7,044 | 2,293 | 06/06/2027.
084659 AH 4 |BERKSHIRE HATHAWAY ENERGY CO... |.. | 06/07/2019. | BARCLAYS CAPITAL INC ...699,594 | ............ 699,735 | ..oovvviiriri 699,792 | ..ovvvvrrvnrrnes [ eerreeenn 275 | 275 | e 15,055 | 01/15/2021.
BLACKSTONE HOLDINGS FINANCE CO
09256B AD 9 |LLC .. | 04/26/2019. | Jefferie: e | 121,979 | v 115,000 | .covvnnee 124,370 | e 122,711 | o [ e (7)) R I (E7£:)) [N ISR 122,133 | oo | e (154) | covoverins (154) | coonvvee 3,869 | 02/15/2023. | 1FE............
10112R AW 4 |BOSTON PROPERTIES LP.......c.ccccovirennce .1 05/15/2019. | GOLDMAN........evvmrrrerirrereninnins [ eoveeieeerneiinsisnenns | cevveei 175,539 | wvcvennee 170,000 | ..covvnnee 176,222 | c.oovvvenne. 175,271 | oo [ v (1G]] 1 R I (1)) O ISR 174,890 | oo | e 649 | .o 649 | ....... 5,132 | 02/01/2024. | 2FE............
US BANCORP INVESTMENTS
10112R  AY 0 |BOSTON PROPERTIES LP.......c.ccccomurennee .| 05/15/2019. | INC. OO I 158,242 ....165,000 149,975 150,594 10/01/2026.
10373Q AB 6 |BP CAPITAL MARKETS AMERICA INC.... | C| 04/12/2019. | MORGAN STANLEY & CO. LLC.. |... ,075,820 ,000,000 ...2,000,000 ...2,000,000 09/21/2025.
10554T AB 1 |BRASKEM NETHERLANDS FINANCE BV |C | 05/13/2019. | HSBC SECURITIES B I rereennnn220,455 230,000 222,694 01/10/2028.
11134L AP 4 |BROADCOM CORP.... .| 05/20/2019. | CHtIGroup (SSB).......vuuvvrrerrerrrernes [ e .532,577 521,988 01/15/2025.
12481Q AE 5 |CBAM 185B1-CDO... C | 05/08/2019. | CItIGroup (SSB).......cuuvevrevereermrrernnns | coeerrrireeseesneniens rerenr.981,100 994,895 04/17/2031.
12481X AC 4 |CBAM 186 A-CDO. .| 05/08/2019. | JP MORGAN SECURITIES LLC..... [ ..cvvvoeererireirrcrinns | e 1,493,700 07/15/2031.
124857 AX 1 |CBSCORP.. .. | 04/26/2019. | MORGAN STANLEY CO.. 142,284 06/01/2028.
12549F BR 9 |CIFC 134RR DRR - CDO . | 04/12/2019. | MORGAN STANLEY CO ..966,300 04/28/2031.
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126650 CV 0 |CVSHEALTH CORP......cccovvvevirrrcrrrerirnes .| 06/07/2019. | BARCLAYS CAPITAL INC......covvves [ corerrmrirnerinrinenins | ceverinns 257,024 | .......... 250,000 | .......... 247,760 | ....ocoovnee 248,097 | ..ovverrerrnens | s 186 | oo | e 186 ol 248,283 | ..covvvereriees | s 8,741 | oo 8,741 | ......... 6,989 | 03/09/2023. | 2FE............
DEUTSCHE BANK SECURITIES,
126650 CW 8 |CVSHEALTH CORP......cccosvvvvrrrcrirerirnes .| 06/06/2019.INC. e | e 2,082,040 | ...... 2,000,000 | ....... 2,017,760 | ..ccooonee 2,016,206 | ..ooovvvverirerene | wevereenn(1,042) | o | e (1,042) [ oo | e 2,015,163 03/25/2025.
12685) AA 3 |CABLE ONE INC.....cccoovvrrririreirinrinciis .| 06/17/2019. | Call @ 101.44.......ovvmereerneeineines [ e ..507,190 ...512,245 502,500 4,651 o e 507,151 06/15/2022.
136385 AX 9 |CANADIAN NATURAL RESOURCES LTD | C | 05/22/2019. | GOLDMAN.... ..105,959 107,040 106,955 06/01/2027.
PERSHING DIV OF DLJ SEC
14040H BR 5 | CAPITAL ONE FINANCIAL CORP............. .| 06/19/2019.|LNDING [ | e 1,070,546 | ....... 1,070,000 | ....... 1,064,661 | ........... 1,066,474 | ..o | v 890 [ ..o [ e 890 [ ..o | e 1,067,364 | ...ooovvveerirens | v 3,182 | 3,182 | ... 16,478 | 10/30/2020. | 2FE............
BANC OF AMERICA/FIXED
14307P  AC 9 |CGMS 17R AAR - CDO.....coccvvrrverirerirnns .| 06/06/2019. | INCOME [ | e 990,200 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ..ooverreririnns [ e | e | e 0 [ oo | e 1,000,000 | ...ovoovvemeriens | v (9,800) | .......... (9,800) | ........ 22,338 | 04/30/2031. [ 1FE............
CATERPILLAR FINANCIAL SERVICES
14913Q 2G 3 |CORP .1 06/07/2019. | BARCLAYS CAPITAL INC......ccvoves [ rormrvmirreniririneiens | s 1,009,887 ..1,000,000 ...999,460 999,599 999,678 | ...oovverrrerns | s 10,209 | ......... 10,209 | ....... 21,428 |03/15/2021.
15135U AJ 8 |CENOVUS ENERGY INC.......ccooomrrvrrrirns C | 05/22/2019. [ MORGAN STANLEY CO.....ccccovvvens [ orrernerrmrirnerrneninnee | ovrinens 167,412 ....165,000 ...161,449 161,716 | oo [ evrreeeeenn280 [ [ enriiiennnnn280 | o | v 161,965 | .oooveeeirneres | e 5447 | oo 5447 | ......... 4,337 | 09/15/2023.
CHARTER COMMUNICATIONS SUNTRUST ROBINSON
161175 BK 9 |OPERATING LLC .1 05/22/2019. |HUMPHREY INC [ | cerveninns 505,787 | oo 510,000 | ......... 486,936 | ......co..n.. 321,492 | v | errerrnenndB8B [ s 888 [ i | s 488,685 | ....ocrvrrrrrerrs | s 17,103 | ......... 17,103 | ....... 11,246 |03/15/2028. | 2FE............
CHARTER COMMUNICATIONS PERSHING DIV OF DLJ SEC
161175 BR 4 |OPERATING LLC .| 05/29/2019. | LNDING ..137,383 130,000 ..129,915 129,920 | oo | corrrnnn 7,462 | i 7,462 | e, 2,425 | 03/30/2029.
MITSUBISHI UFJ SECURITIES
161571  GK 4 |CHAIT 142 A- ABS L[ 06/13/2019. [(USA), INC. e | e 2,363,030 | ....... 2,339,000 | ....... 2,420,774 ...2,371,287 12,364,676 | ..o | e (1,646) | .......... (1,646) | ....... 32,755 | 03/15/2023.
CITIGROUP GLOBAL MARKETS
161571 GX 6 |CHAIT 154 A- ABS ..| 06/13/2019. | INC. 997,348 998,287 | ..o | e (2,076) ] .......... (2,076) | ......... 9,302 | 04/15/2022.
166764 AH 3 |CHEVRON CORP. .| 06/07/2019. | BARCLAYS CAPITAL INC.............. 437,642 | oo | e (1,262) [ s [ errreenene(1,262) | i | e 436,380 | ..o | e 1,482 | e 1,482 | ... 6,291 | 06/24/2023.
BANC OF AMERICA/FIXED
171798  AD 3 |CIMAREX ENERGY CO.....ccocorvrirnrriniinnns .1 05/22/2019. | INCOME [ | e 377,355 | ..o 375,000 | .......... 382,523 | oo 381,693 381,412 | oo [ e (4,057) | cvovees (4,057) | oovveeee 7,678 | 05/15/2027.| 2FE............
MERRILL LYNCH PIERCE
171798  AE 1 |CIMAREX ENERGY CO.....coocvrvrirnriiiinnns .| 05/22/2019. | FENNER & SMITHINC. [ | s 18,585 | .ooovvrenee 18,000 | ..oovvrne 17,975 | oo | | a0 [ | o0 [ | i, 17,976 | oo | v 609 | oo 609 | ..o 166 | 03/15/2029.
17275R  BJ 0 |CISCO SYSTEMSINC.... .1 06/07/2019. | BARCLAYS CAPITAL INC......vvvves [ corerreirnerinrrnenns | cerveennsd 495,019 | .......... 500,000 | .......... 494,835 496,429 496,995 09/20/2021.
172967 KA 8 |CITIGROUP INC. .. | 05/29/2019. | CHIGroup (SSB).........uvvermrrerreirans [ cevererriieriieniiinns ,205,275 | .......1,160,000 1,214,600 692,857 ,209,161 09/29/2027.
172967 LM 1 |CITIGROUP INC . | 06/07/2019. | BARCLAYS CAPITAL INC.......ovvee | corerrereriinineenenns | vevireens 501,166 | .......... 500,000 | .......... 497,395 497,442 07/24/2023.
CITIGROUP GLOBAL MARKETS
17325F  AE 8 |CITIBANK NA......ccooviririrricrenienienes .| 05/14/2019.]INC. e | e 2,982,150 | ...... 3,000,000 | ...... 2,998,710 2,999,369 | .cvovrvververins [ v 180 | i | e 160 | | s 2,999,529 | ..o | eeeen(17,379) | .. (17,379) | ... 26,950 |06/12/2020.
17325F AJ 7 |CITIBANK NA .. | 05/16/2019. | Cantor Fitzgerald ceerernennns | e | s 4,960,100 ..5,000,000 | ....... 4,998,250 | ..o 4,998,937 | .o | 222 | | eevrirnnnenen222 | | s 4,999,159 | ..cccoovvvvvcrnns [ 000(39,089) | .......(39,059) | ....... 61,979 | 10/20/2020.
17401Q AS 0 |CITIZENS BANK NA. v | -1 06/07/2019. | BARCLAYS CAPITAL INC......ovvvves | corerirrirnerinrineiins | e 305,147 | ..........300,000 | .. 299,727 299,755 | ..covvveriviines [ v000e5,392 | 105,392 | i 3,169 | 02/14/2022.
184496 AL 1 |CLEAN HARBORS INC......cocommirmrrinriins .| 06/26/2019. | Not Available...........c.cooeeervrererneinns [ v | e 1,008,005 | ....... 1,005,000 | ....... 1,006,089 | .......... 1,002,488 | ...ccc0e.2,513 | i [ [ 2,513 [ | v 1,005,000 | ..coovvrrrriiens | e 3,005 | ..........3,005 | ... 30,188 | 06/01/2021.
191216 AV 2 |COCA-COLA CO .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 101,619 | oo [ erveeeeneene(260) | o | errrieeenene(260) | oo | v 101,359 | covovevvrvens e 1,151 | 1,151 | 2,567 | 09/01/2021.
191216 CF 5 |COCA-COLACO ..| 06/07/2019. | BARCLAYS CAPITAL INC.... 300,823 300,719 [ oo e (480) | v (480) | e 3,593 | 05/25/2022.
195869 AM 4 |COLONIAL PIPELINE CO......cccovvvvvviriienns .. 06/07/2019. | BARCLAYS CAPITAL INC......ccvovves [ e 663,363 659,569 | ...covovvrieriinns | eeerenn(3,303) | een(3,303) | e 14,914 | 10/15/2020.
DEUTSCHE BANK SECURITIES,
20030N BD 2 |COMCAST CORP... | | 04/09/2019.[INC. | | 202,024,820 | .......2,000,000 | .......1,985,940 | ........... 1,988,341 | ..o | 863 [ s [ereriieennnd863 [ | v 1,989,204 07/15/2022.
20030N BX 8 |COMCAST CORP... ..| 06/07/2019. | BARCLAYS CAPITAL INC.... 200,144 02/01/2024.
20030N CR 0 |COMCAST CORP... ...|.. | 06/07/2019. | VARIOUS..... ceevrene [ v | 01,365,685 | .......1,307,000 | .......1,306,922 | ........... 1,306,930 | ..oocvererinrrenne | vererverrenenn 12 [ [ 12 [ | v 1,306,942 04/15/2024.
205887 BZ 4 |CONAGRABRANDS INC......cccoovurvrirrnneens .1 06/07/2019. | VARIOUS.........oovvmerimrinerinneirseeans [ evmeeneeinseinneinssins | woneeenn 705,445 | .........690,000 | ..........689,207 | ............. 689,256 689,361 10/22/2021.
MERRILL LYNCH PIERCE

20605P AH 4 |CONCHORESOURCESINC..........cccccuuueue .1 06/22/2019. |FENNER & SMITHINC. | | e 115,582 | ......... 115,000 | .......... 114,628 | ................ 90,299 | ..o | e A | i | e L O 114,599 | oo | 983 | oo 983 | ........ 2,791 | 10/01/2027. | 2FE............
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212015 AN 1 |CONTINENTAL RESOURCES INC........... .1 06/12/2019. | VARIOUS.......oovvvierirreierinreneniins [ e | cerveeeend 690,363 | .......... 685,000 | ......... 671,257 | oo 672,180 | ..ovvecrieriens | s 924 | oo | e 924 - 673,104 | .o | e 17,259 | ..oooee. 17,259 | ... 13,566 | 06/01/2024. | 2FE............
PERSHING DIV OF DLJ SEC
21240B AD 3 |CONTROLADORA MABE SADECV......... C|05/08/2019. [LNDING [ | v 207,550 | .......... 200,000 | .......... 196,480 92 | e [ (725 ISR ISR 196,572 | covoovvecriernns | e 10,978 | ......... 10,978 | ......... 6,129 | 10/23/2028. | 2FE............
224044 CG 0 |COX COMMUNICATIONS INC.........ccone... .. | 04/26/2019. | GOLDMAN........coveumerrrririrneninnninns [ eoneernneinerisssinenns | cerneei 185,545 | ....ooee. 190,000 | ..covvenee 183,103 | oo 97,890 | .ovvvrerieriiens | e ST I T U 159 | oo | e 183,489 | ..o | e 2,055 | oo 2,055 | .cooonee 3,978 | 09/15/2026. | 2FE............
CREDIT SUISSE GROUP FUNDING TORONTO DOMINION SECS USA
225433 AM 3 |(GUERNSEY)L C|04/26/2019. [INC e | o 1,009,660 | ....... 1,000,000 | ....... 1,016,850 | .......... 1,012,135 | oo | e (1,681) | oo [ e (1,681) [ coonereeneirnens | ceererinns 1,010,453 | ..o | s (U£S5)) — (793) | ..oce. 18,400 | 04/16/2021. | 2FE............
RAYMOND JAMES &
23331A° BL 2 |D.R.HORTON INC.....cocoomrermirrrrirerreris .| 05/10/2019.|ASSOCIATES | | cerveninns 243123 | .......... 245,000 | .......... 284917 | oo 244,948 | ....ooovviiinns | e 10 [ e . 10 o e 244,956 | ...ooovvvecrinns | e (1,833) | ocvvrees [QIRERK) L — 2,829 | 12/01/2020. | 2FE............
DAIMLER FINANCE NORTH AMERICA
233851 DB 7 |LLC C | 06/07/2019. [ VARIOUS.......oovverireererinrirnerinnnns | ceeersniseesserieninens | ceve 5,157,088 | ....... 5,150,000 | ....... 5,142,378 | ..o 5,144,491 | oo | e 967 [ oo [ e 967 [ oo | e 5,145,452 | .oooovvvvcrrnci | s 11,636 | .ooovenee 11,636 | ..... 115,279 | 02/22/2021. | 1FE............
DAIMLER FINANCE NORTH AMERICA
233851 DJ 0 |LLC C | 06/07/2019. | BARCLAYS CAPITAL INC.....ccoovves [ rvrererrmrnneerrerinnee | v 505,393 | .......... 500,000 | ....o... 499,420 | ....ocvvvne 499,543 | oo | s 84 | s [ e 7. RN ISR 499,627 | ..o | e 5,766 | ..ccoonee. 5,766 | ...... 10,097 |05/04/2021. | 1FE............
DAIMLER FINANCE NORTH AMERICA
233851 DR 2 |LLC C | 06/07/2019. | BARCLAYS CAPITAL INC......ccooovves [ rvrererienrneerreninnee | oveirens 912,834 | .......... 900,000 898,780 02/22/2022.
24422E  UD 9 | JOHN DEERE CAPITAL CORP... .1 06/07/2019. | BARCLAYS CAPITAL INC......cvvoves [ e 252,347 250,000 249,874 249,899 03/12/2021.
24422E UK 3 | JOHN DEERE CAPITAL CORI .. | 06/07/2019. | BARCLAYS CAPITAL INC v 457,815 | .........450,000 449,874 449,894 09/10/2021.
24703D BA 8 |DELL INTERNATIONAL LLC .1 05/09/2019. |FENNER | 209,834 205,000 204,021 10/01/2029.
PERSHING DIV OF DLJ SEC
247126 AJ 4 |DELPHI CORP (NEW)....cooorsivvrrinrrierires C|04/25/2019. [LNDING | 82,646 | ............80,000 | ............83,574 | ..ccoorvrrnnnns 83,052 | .ovvveereriaiis | e [RE15) ) [N I (REE) ) [ ISR 82,868 03/15/2024.
247361 ZJ 0 |DELTAAIRLINESINC.... .. | 05/15/2019. | CHIGroup (SSB).......vuevermrrerrererans | ceverrreesnreeisneinns ..383,390 . (33) (33) - 380,616 03/15/2022.
247361 ZL 5 |DELTAAIRLINESINC.... wer | [ 05/08/2019. | CItIGroup (SSB).....cvvrvvverrrrrererineins | e . ..580,326 | .. v DB4.631 | 584,760 | ..oocvveiviiies | e 43 ... | 43 o e 584,803 12/04/2020.
247361 ZP 6 |DELTAAIRLINESINC.....cccoomurirmrrrirrnens .| 05/15/2019. | MORGAN STANLEY CO......ovvvvene [ correrririrnerirnrrnenns | cerveenns 244,406 | ......... 240,000 | .. 239,686 239,726 |.... 22 | s . 22 o 239,748 04/19/2023.
DEUTSCHE BANK AG (NEW YORK
251525 AT 8 |BRANCH) C | 04/25/2019. | BNP Paribas...... v | e | s 701,835 | .......... 710,000 | .......... 713,600 | ..o T12,011 | e | e () ORI I () ) TN ISR 711,590 07/13/2020.
DEUTSCHE BANK AG (NEW YORK
251526 BP 3 |BRANCH) C | 04/25/2019. | BNP Paribas...... OO rerenen.383,975 390,000 | .. 390,082 390,058 | ...oooverirerirs 390,049 01/22/2021.
25179M AP 8 |DEVON ENERGY CORP ..105/29/2019. [ UBS SECURITIES LLC......coovvvvvvres | vervrrrererveirereines | vevvinnes 262,215 260,000 | .........257,603 | .............. 258,026 | .....ccooevrereenn o e 258,256 05/15/2022.
25272K  AD 5 |DIAMOND 1 FINANCE CORP. .1 05/22/2019. | GOLDMAN........cvvvmrvmmermerirererneerins [ v 66,449 . I I 65,727 06/15/2021.
25272K  AG 8 |DIAMOND 1 FINANCE CORP .| 05/22/2019. | WELLS FARGO SECURITIES LLC |... 1,195,000 | ....... 1,275,812 | oo 527,293 | ..o [ ereereee(3,891) s [errireeend(3,891) e | v 1,265,671 06/15/2023.
25272K  AK 9 | DIAMOND 1 FINANCE CORP. . | 05/20/2019. | JP MORGAN SECURITIES LLC..... 329,629 328,682 327,839 06/15/2026.
SUNTRUST ROBINSON
254700 AM 1 |DISCOVERY COMMUNICATIONS, LLC.... | .. | 04/29/2019. | HUMPHREY INC 710,474 03/13/2024.
US BANCORP INVESTMENTS
254700 BE 8 |DISCOVERY COMMUNICATIONSLLC..... .. | 04/26/2019. | INC. 06/15/2025.
256882 AD 3 |DPLINC oo |- [06/01/2019. [ VARIOUS.......cooovvvvrrinerirmrinerreeins | eevverinsiineensensenes | eevnen. 160,803 | ..., 155,000 | .......... 165,835 | ..coooovirenee 161,956 10/15/2021.
260543 CJ 0 |DOW CHEMICAL CO .. | 04/26/2019. | WELLS FARGO SECURITIES LLC | .....coevvvveververrns | v 167,360 | ..........165,000 | ..........169,105 | .............. 168,549 10/01/2024.
260543 CM 3 |DOW CHEMICAL CO . | 04/26/2019. | GOLDMAN.........vverrienrirrrirerirnens 99,900 11/30/2025.
PERSHING DIV OF DLJ SEC
260543 CQ 4 |DOW CHEMICAL CO . | 04/26/2019. | LNDING 149,848 11/30/2028.
RAYMOND JAMES &

26078) AC 4 |DOWDUPONT INC . | 05/29/2019. | ASSOCIATES

250,000 250,000 | ..oooovviiciiinns | e 18,050 | ......... 18,050 | ......... 5,710 | 11/15/2025.
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MIZUHO SECURITIES USA/FIXED
26078) AD 2 |DOWDUPONT INC .. | 05/22/2019. | INCOME cevrneennensenensenns | 10000:.992,266 | ..........920,000 | .........972,023 | ... 300,000 | ..ovvrrrerieies | e (431)] ... (431) o 971,591 | v | e 20,675 | ......... 20,675 | ....... 21,252 | 11/15/2028.
26441C AR 6 |DUKE ENERGY CORP... . | 06/20/2019. | MITSUBISHI UFJ SECURITIES..... cevenennsnesernesnnens | verennnn 326,235 | 10000000330,000 | 317,734 | s | s 1,885 1,885 ol 319,619 | oo | e 6,616 | ... 6,616 | ......... 4,835 | 09/01/2021.
US BANCORP INVESTMENTS
26441Y BA 4 |DUKE REALTY LP.....coconvviirrnnrinerircrienns .| 05/15/2019.|INC. , \ 1894 | i 12/15/2027.
269246 BQ 6 |E*TRADE FINANCIAL CORP.........cccooonee. .| 05/08/2019. | Jefferies N ST 08/24/2027.
29250N AR 6 [ENBRIDGEINC........coccormrrivrrrerirerinerienns C [ 05/22/2019. | CItIGroup (SSB).......covvrerverrrrriienns | cervrieisssisessiesiienns 07/15/2027.
29278\ AF 0 |ENERGY TRANSFER PARTNERSLP....... .. | 06/12/2019. | CHIGroup (SSB)......cuuvverrrerrererans [ cevereieirriiianiins . . ..15,000 06/15/2028.
29278N AG 8 |ENERGY TRANSFER OPERATINGLP..... |.. | 06/12/2019. | HSBC SECURITIES I riernnn283,803 | 260,000 04/15/2029.
29278N  AH 6 |ENERGY TRANSFER OPERATING LP..... | .. | 06/07/2019. | BARCLAYS CAPITAL INC......cccoons | corrmermmrrneercrineens rerennnn263,149 250,000 249,162 04/15/2024.
30212P AP 0 |EXPEDIA INC. .. | 05/08/2019. | GOLDMAN ..201,300 108,611 193,705 02/15/2028.
30219G AR 9 |EXPRESS SCRIPTS HOLDING CO ..| 06/07/2019. | BARCLAYS CAPITAL INC ..499,696 . 499,926 499,943 11/30/2020.
302196 AT 5 |EXPRESS SCRIPTS HOLDING CO.... . | 06/07/2019. | BARCLAYS CAPITAL INC.... ..302,707 299,379 299,506 299,559 11/30/2022.
CITIGROUP GLOBAL MARKETS
30231G AC 6 |EXXON MOBIL CORP.......ccovuvrreerinrrinns .| 04/26/2019.]INC. e | e 6,099,822 | ...... 5,960,000 | ....... 5,930,200 | ..ccoorne 5,933,104 | .coovvvvvrrerns | e 1,858 | oo [ v 1,558 | oo | v 5,934,662 | ...coovvvrveri | e 165,160 | ....... 165,160 | ... 118,306 | 03/15/2024.
31428X BM 7 |FEDEX CORP .| 04/26/2019. | GOLDMAN.........ccvvmrrvmrrmeriereneenies [ eoreerneerenineenenins 12,698 | s e | 209 | 209 | | e 112,907 | oo | e 6,522 | oo 6,522 | ......... 2,475 | 03/15/2027.
31428X BU 9 |FEDEX CORP. .1 06/07/2019. | VARIOUS.......c.ovvevenrieiirirernrinnins [ e ...604,298 604,384 | ....cccovvviis | e 12,867 | ... 12,867 | ......... 7,879 | 01/14/2022.
FEDERATION DES CAISSES
31429K  AB 9 |DESJARDINS DU QUE C| 04/24/2019. | R. SEELAUS & COMPANY............ et | s 4,961,500 | ....... 5,000,000 | ....... 4,998,250 4,999,104 | | s (37,604) | ........ (37,604) | ........ 55,000 | 10/30/2020.
MERRILL LYNCH PIERCE
316773 CX 6 |FIFTH THIRD BANCORP.... .. | 04/26/2019. | FENNER & SMITH INC. ..267,288 260,000 | .. 259,516 259,540 7,748 7,748 01/25/2024.
31677Q BK 4 |FIFTH THIRD BANK (OHIO)... ..| 06/07/2019. | BARCLAYS CAPITAL INC.............. cevenennseennennnnnens | e 997,259 | L 1,000,000 | .......... 999,620 | ....ccvvvne 999,766 999,821 10/30/2020.
337932 AH 0 |FIRSTENERGY CORP .. | 05/20/2019. | JP MORGAN SECURITIES LLC..... | ... 615,000 ...622,588 507,652 621,556 07/15/2027.
345397 VR 1 |FORD MOTOR CREDIT COLLC.... . | 06/07/2019. | BARCLAYS CAPITAL INC.............. 678,413 672,537 02/01/2021.
MERRILL LYNCH PIERCE
345397 YT 4 |FORD MOTOR CREDIT COMPANY LLC.. |.. [ 05/09/2019. [FENNER & SMITHINC. | .o | e 688,013 | .......... 750,000 | .......... 680,153 256 [ v | 256 ol 680,409 | ...oovoerevrrnes | s 7,604 | ... 7,604 | ... 15,181 | 11/02/2027. | 2FE............
345397 YZ 0 |FORD MOTOR CREDIT COMPANY LLC.. |.. | 05/22/2019. | CREDIT AGRICOLE | | s 199,766 | .......... 200,000 | ......... 196,440 303 [ [ e 303 [ s | e 196,743 | ooovveerrncins | e 3,023 | oo 3,023 | ......... 4,415 | 04/05/2021. | 2FE............
DAIWA CAPITAL MARKETS
345397 ZG 1 |FORD MOTOR CREDIT COMPANY LLC.. | .. [ 05/22/2019. [AMERICA | | s 539,110 | ..ooo..u 550,000 | .......... 550,000 550,000 | ..oouvvereniirinns [ v | e 0 o 550,000 | ..ooveerererinns [ s (10,890) | ........ (10,890) | ....... 11,925 | 10/12/2021. | 2FE............
MERRILL LYNCH PIERCE
345397 ZJ 5 |FORD MOTOR CREDIT COMPANY LLC.. | .. [05/22/2019. [FENNER & SMITHINC. | .o | e 264,828 | ......... 265,000 | ......... 260,683 | .....ccooo... 260,842 | ..ovvovireiees | s 218 [ e [ e 218 o 261,060 | ..ovvocrinriens | s 3,768 | oo 3,768 | ... 5,693 | 06/09/2025. | 2FE............
CREDIT SUISSE SECURITIES
345397 ZQ 9 |FORD MOTOR CREDIT COMPANY LLC.. |.. [05/22/2019. [ (USA) | | oo 665,570 | .......... 641,000 | .......... 659,673 (VALY ) I— (218) o 659,455 | ...vvoviirrians | e 6,115 | vt 6,115 | ......... 6,562 | 03/18/2024.| 2FE............
35137L  AB 1 |FOX CORP.......ocoeierrirricrinerierierereens .| 05/28/2019. | BANK OF AMERICA SECURITIES. | ......ovvoevercercrinns | e 3,652,810 | ....... 3,500,000 | ....... 3,500,000 ceerrereneennis | e | e | e 0 [ o | s 3,500,000 | .ooovencrierinn | e 152,810 | ....... 152,810 | ....... 48,976 |01/25/2024. | 2FE............
US BANCORP INVESTMENTS
361448 BA 0 |GATX CORP.....cooovmirieriieririerierinriens .| 04/26/2019.|INC. e | e 268,666 | ......... 280,000 | .......... 277475 | oo 277,698 | ..o | cerereeiieenne (51T O . 69 o 277,767 03/15/2028. | 2FE............
CREDIT SUISSE SECURITIES
36159R  AK 9 |GEO GROUP INC.......ooervrririrreririiennne .| 04/16/2019. | (USA) e | e 379,225 | .......... 385,000 | .......... 392,700 | ..coovrerne 374,913 389,218 01/15/2022.
361841 AJ 8 |GLP CAPITAL LP .1 05/15/2019. | GOLDMAN.......cceveurrrerinrirnenrnnninns [ eeneerneiserisssineins | cerneein 152,726 ....145,000 L4815 | 148,016 147,859 06/01/2025.
369550 BD 9 | GENERAL DYNAMICS CORP. . [ 05/22/2019. | JP Morgan Securities INC.........cc.cve. | veverevervvernervnrrinens | vvveens 3,076,830 ..3,000,000 2,988,480 2,989,856 ..2,990,709 05/15/2023.
CREDIT SUISSE SECURITIES
36962G 7K 4 |GENERAL ELECTRIC CO.....coevverirvrernecs . 105/22/2019. | (USA) e | e 681,163 | .......... 680,000 | ......... 609,545 | ......c..... 610,413 | .o | e 4436 | ..o 4,436 ol 614,849 66,314 | ........ 66,314 | ....... 12,316 | 05/15/2024. | 2FE............
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370334 BZ 6 |GENERAL MILLSINC.......cocovmvrrerirrirnens .| 05/08/2019. | WELLS FARGO SECURITIES LLC | ....covveeirinrinenis | cererinns 586,818 | .......... 600,000 552,636 | ...ecvveerererirceiinins | e | e 1,467 | 1,467 554,103 | ..vveirieriens | e 32,715 | ... 32,715 | ....... 14,400 |02/10/2027. | 2FE............
37045V AR 1 | GENERAL MOTORS CO......cocoovrerrriniinne .1 06/07/2019. | JP MORGAN SECURITIES LLC..... [ ..ceverreerererreirrerinns | e 1,102,304 | ....... 1,105,000 | ....... 1,105,309 | ........... 1,105,278 | oo | v (55) ) [OOTRNTEN I (55) [N IS 1,105,232 | .oceveeireiiens [ e (2,929) | ..cvvvev (2,929) | ........ 20,124 |09/10/2021. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CB 0 |COMPANY INC . | 06/07/2019. | BARCLAYS CAPITAL INC......ovvven | corvrerernerrneinerinnes | eevireeens 397,369 | .......... 400,000 | ......... 393,056 | ..coovrvrnes 395,219 | i | s 1,123 | s 1,123 396,342 | ..cooovrrerirnes | e 1,027 | oo 1,027 | .o 5,853 | 11/06/2020. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CG 9 |COMPANY INC . 105/31/2019. [ MORGAN STANLEY CO.....ccocovvvre | cerererrreirnerisnninnns 239,473 255,000 | .......... 254,413 | .o 254,462 | ..o | e 21 [ 21 254,483 | oo | o (15,010) | ........ (15,010) | ......... 8,972 | 01/05/2028. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CS 3 |COMPANY INC . 105/29/2019. [ JP MORGAN SECURITIES LLC..... | ccoovvereerreineiinees | e 527,420 | .......... 500,000 | .......... 537,350 (PZ15) ) I (245) 537,105 | ..ovveerrcrinns | v (9,685) | ..covec. (9,685) | ....... 10,515 | 01/17/2029. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CU 8 |COMPANY INC .| 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvves [ corerrreineriinrinenns | cerrerenn 808,175 | .......... 800,000 | ......... 799,496 | ..o | werreneiinninenins | eerrineiieninn® | e | a8 | [ 799,502 | s | e 8,674 | ..cooonce. 8,674 | ........ 4,970 | 07/08/2022.
380881 ER 9 |GCCT 184 A-ABS.. .| A| 06/13/2019. | JP Morgan Securities INC..........coww. | weevreererimrrnenirenis | vvvens 5,196,094 | ....... 5,000,000 | ....... 4,997,944 ...4,998,053 08/15/2025.
38136F AQ 6 |GLM1D-CDO 05/01/2019. | BNP Paribas...........ccceeeneernerenneens [ eoverenreneeiineinenens | v 1,000,670 | ....... 1,000,000 | ....... 1,003,860 969,200 04/21/2029.
38141G WM 2 | GOLDMAN SACHS GROUP INC.... .. 06/07/2019. | BARCLAYS CAPITAL INC.... ..350,522 350,200 350,176 07/24/2023.
38141G WT 7 | GOLDMAN SACHS GROUP INC ..| 06/07/2019. | BARCLAYS CAPITAL INC ..355,686 ..349,865 349,879 02/23/2023.
o 38148y AC 2 | GOLDMAN SACHS GROUP INC.... .. 06/07/2019. | BARCLAYS CAPITAL INC.... 800,000 800,000 10/31/2022.
[Tl 307624 AG 2 |GREIFINC . 103/29/2019. [ Call @ 101.56.......cvuurverrerrereririeens | cerirerinenrenineinenes | eovsernessessneenens | eesersessnssensnns | cenerensssssesenee | censsnsssessessessns | soessssessnssnnsnns | sesneeossenersonss | soesesenssnssnnes | veeenneesessennens0 | o | s 08/01/2019.
8 39862E AD 6 |GRIPP1D-CDO.... 05/01/2019. [ MORGAN STANLEY CO.....ccccvvrens [ overmrneirviniricinins | oveinnnd 994,500 | .......1,000,000 | .........989,110 | .........c.... 995,755 995,804 04/20/2030.
= | 404119 BU 2 |HCAINC . | 04/22/2019. | GOLDMAN ..325,594 323,126 02/15/2027.
o 404280 BJ 7 |HSBC HOLDINGS PLC... 06/07/2019. | BARCLAYS CAPITAL INC ..202,248 197,017 197,311 03/13/2023.
404280 BS 7 |HSBC HOLDINGSPLC... 06/07/2019. | BARCLAYS CAPITAL INC.... . ..518,631 500,000 500,000 05/18/2024.
BAIRD, ROBERT W., & COMPANY
40437TH AJ 0 |HLM 168R DR - CDO......cccovvrvrcrirrrirerirnnns L 04/1212019. 1IN e | e 966,500 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ooovercerinines [ e [ errreeseriinnis | e (V1 RO IS 1,000,000 | ...cooueveeverees | ceenne (33,500) | ........ (33,500) | ....... 40,638 |07/22/2030. | 2FE............
40573L AG 1 |HALFMOON PARENT INC......c.cocvvrrvriren. .. | 04/17/2019. | JP MORGAN SECURITIES LLC..... | sceovervrveiiriiininns 252,228 250,000 | .......... 250,345 (24) | oo (24) 250,321 [ oo | e 1,906 | .o 1,906 | ......... 5,076 | 09/17/2021. | 2FE............
SUNTRUST ROBINSON
40573L  AS 5 |HALFMOON PARENT INC......cc.coovvrvrrinnns .| 04/17/2019. |HUMPHREY INC [ | e 601,994 | ......... 585,000 | .......... 588,242 | ..oovvrirnn 308,944 | ..o | e (V2] S (2) 588,271 | .ovvereieeiinns | s 13723 | .. 13,723 | ....... 15,285 | 10/15/2028. | 2FE............
MERRILL LYNCH PIERCE
406216 BG 5 |HALLIBURTON CO.....coocorrririrrincirniinns .| 05/10/2019. | FENNER & SMITHINC. [ | e 577,238 | oo 565,000 | .......... 560,077 | oo 560,418 | ..o | e 214 [ [ 214 560,633 | ..o | s 16,605 | ......... 16,605 | ....... 10,675 | 11/15/2025. | 2FE............
CREDIT SUISSE SECURITIES
413875 AW 5 |HARRIS CORP.......ccoovvimrrirrrinrriirriinns .| 05/08/2019. | (USA) 263,315 250,000 | .......... 250,948 | ...oovon 250,935 | ..oivvciieriiens | s (P22) S (29) 250,906 | ....ooovrvcriians | o 12,409 | ......... 12,400 | ......... 4,431 | 06/15/2028. | 2FE............
US BANCORP INVESTMENTS
421946 AK 0 |HEALTHCARE REALTY TRUSTINC......... .| 05/15/2019. | INC. e | e 293,370 | .......... 300,000 | .......... 296,493 | ....cccooune 296,800 | ...ovorrieririens | e LT T IO 113 296,912 | ..ovvevrieriiens | e (3,542) | .cvvvees (3,542) | ........ 9,123 | 01/15/2028. | 2FE............
42809H AG 2 |HESS CORP......cooomirirriieririneiierineriens .. | 05/22/2019. | HSBC SECURITIES.......coovommrrernes [ cerermrrririnneenanrinnns 55,164 | .coovveeen. 55,000 | .ocoorneen 55,772 | cooovvveerrnns 50,372 | wooorenee 5,333 | oo (P1S) | 5,303 | v | e 55,676 | covverecrerrerens | coveeenn (512) | voverererns (512) | voovvvn 1,531 | 04/01/2027. | 3FE............
PERSHING DIV OF DLJ SEC
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO.. |.. | 04/26/2019. | LNDING 629,109 (2,496) 626,614 | ..oooovvrvvrincs [ e 710 | i 710 | e 14,300 | 10/15/2022.
42824C BB 4 |HEWLETT PACKARD ENTERPRISE CO.. | .. | 04/26/2019. | RBC CAPITAL MARKETS.............. cevrnennnesenensieens | veenenn 475,062 | 475,000 | ... 475,000 | oo 475,000 | .o | e 475,000 | ..o | 02 | 82 [ 9,615 | 10/05/2021.
PERSHING DIV OF DLJ SEC
44107T AU 0 |HOST HOTELS & RESORTS LP............... .| 05/15/2019.|LNDING [ | e 252,982 | .......... 250,000 | .......... 254,072 | oo 253423 | .o | e [P0 ) - (261) 253,162 | .oovvreerierines [ s (LNC)) —, (179) | vooveve 5,521 | 10/15/2023. | 2FE............
US BANCORP INVESTMENTS
44107T AW 6 |HOST HOTELS & RESORTS LP. . | 05/15/2019. | INC. ..379,838 370,000 387,630 (856) 386,775 | ..ovveerrecriens | v (6,936) | ......ec. (6,936) | ....... 13,228 | 02/01/2026.
PERSHING DIV OF DLJ SEC
446150 AM 6 |HUNTINGTON BANCSHARES INC.... .| 04/26/2019. |LNDING | 259,590 250,000 249,277 33 249,310 | .ovvereieiinns | s 10,280 | .ccvonee 10,280 | ......... 4,583 | 05/15/2025.
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448055 AK 9 |HUSKY ENERGY INC......occormevrrrirniricrinns C[05/15/2019. | GOLDMAN........coomerirrerrrinrrenerirens | rvvereriesmnenieninee | oveiiens 138,777 | v 135,000 | ..covvenee 139,375 | v 138,571 | oo [ vveeeenene(288) | s | e (248) | s | i 138,328 | oo | s 449 | o 449 | ... 3,180 | 04/15/2024.
44891A AU 1 |HYUNDAI CAPITAL AMERICA.... 06/07/2019. | BARCLAYS CAPITAL INC.... ...599,268 | ..o 599,412 599,512 | .ovverereiiens | s 11,530 | oovvenee 11,530 | ....... 22,688 |07/08/2021.

44932H AG 8 |IBMCREDITLLC ...|.. | 06/07/2019. | BARCLAYS CAPITAL INC.... 699,757

.............. 699,807 |..ccoovvrivriiins | 20000 3,367 | ...n..3,367 | .......15,768 | 02/05/2021.

INTERNATIONAL BUSINESS MACHINES

459200 JX 0 |CORP .| 0607/2019. | BARCLAYS CAPITAL INC.... 499,73 05/13/2022.
INTERNATIONAL BUSINESS MACHINES

459200 JY 8 |CORP .| 06107/2019. | BARCLAYS CAPITAL INC.... 697,363 | oo [ 12878 | .o 12878 | o 1,517 | 05/15/2024.

460146 CP 6 |INTERNATIONAL PAPER CO...occovon | 0411712019 | GOLDMAN...c.cvrcvs [ | e 128,793 | 00135,000 | 100129,900 | o L1578 PR IV |3 OO PO -7 IS DU 130,508 | v | (1,716) | v (1,716) | ........2779 | 02/15/2027.
INTERPUBLIC GROUP OF COMPANIES BANC OF AMERICA/FIXED

460690 BM 1 |INC LJOBMIR019. | INCOME [ | e 758,083 | 750,000 [ e TETE07 | | | s 849) [ s | s (449) | s | e 757,059 | | 1,004 | e 1,004 | o 5,250 | 10/01/2020.

46625H JD 3 |JPMORGAN CHASE & CO. .| 06/07/2019. | BARCLAYS CAPITAL INC.... 723,820 720513 | | e 14,009 | 14,009 | ......27,737 | 01/2412022.

.| 06/07/2019. | BARCLAYS CAPITAL INC....

46625H JT 8 |JPMORGAN CHASE & CO. 151,493 151,373 | o | 006,646 | i 6,646 | ......... 5,005 | 02/01/2024.
PERSHING DIV OF DLJ SEC

46625H JY 7 |JPMORGAN CHASE & CO. .. | 04/30/2019. | LNDING . . , ..193,428 193,510 09/10/2024.

46625H JZ 4 | JPMORGAN CHASE & CO. .. | 04/30/2019. | Amherst Pierpont Securities............ 628,440 12/15/2026.

466313 AH 6 |JABIL INC .. | 05/08/2019. | Citigroup (SSB).......coeevvrerereveerrans [ eoveerreeeseresrensiens | cveereesn 87,687 | 11 70,000 | ovvrrrn69,800 | evverreenn89,815 | oo [ veieeiieeeinn® | | cvvvevieeiiieenn® | e [ i) 69,822 01/12/2028.

46647P AP 1 |JPMORGAN CHASE & CO. .. | 06/07/2019. | BARCLAYS CAPITAL INC 301,659 04/23/2024.

46647P AY 2 |JPMORGAN CHASE & CO. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 600,000 12/05/2024.

46647P BB 1 |JPMORGAN CHASE & CO. . | 05/15/2019. | JP Morgan Securities Inc.. ,040,500 04/01/2023.
PERSHING DIV OF DLJ SEC

47233) BH 0 |JEFFERIES GROUP LLC .. 05/15/2019. | LNDING 01/23/2030.

482480 AG 5 |KLA-TENCOR CORP .1 05/13/2019. | JP MORGAN SECURITIES LLC.....| ... 03/15/2029.

PERSHING DIV OF DLJ SEC
49327V 2B 9 |KEYBANKNA.......ccooiiiiiiiinniceiini .. | 04/26/2019. | LNDING

494368 BN 2 |KIMBERLY LEASING CORP .. | 05/22/2019. | Maturity @ 100.00
49446R AL 3 |KIMCO REALTY CORP. .1 06/07/2019. | BARCLAYS CAPITAL INC....

MERRILL LYNCH PIERCE
. | 05/15/2019. | FENNER & SMITH INC.

249,136
470,000
149,914

04/13/2029.
05/22/2019.
05/01/2021.

469,981
149,895

49446R AR 0 |KIMCO REALTY CORP... o 140,892 141,165 03/01/2024.
KINDER MORGAN ENERGY PARTNERS

494550 BV 7 |LP .1 06/22/2019. | GOLDMAN........coooomrimmiinrinriiniins [ | e 494,209 | ... 475,000 | .......... 494,199 | ... 491,684 | ....oovovis | e (1,098) [ i e (1,098) | | 490,489 | ....ovvviriien | e 3,720 | ..o 3,720 | ....... 14,748 | 09/01/2024.

49456B  AF 8 |KINDER MORGANINC.........ccooovvmmrrirns .. | 05/22/2019. | GOLDMAN.... 305,064 | ..ooovveinrrins | s 3,063 | .cooooenea 3,063 | ......... 6,096 | 06/01/2025.

500255 AS 3 |KOHL'S CORP .| 06/08/2019. | GOLDMAN........coooovvvimiinriiriiniinns 104,668 |....ovvvvveciins [ oo 27 | [0 | | v 104,695 | ..o | e (100) | covvvvres (100) | ......... 2,645 | 02/01/2023.

50077L AD 8 |KRAFT HEINZ FOODS CO . | 06/25/2019. | Jefferies 105,381 816 o 578,382 | ..covcveivciinns | o 15,044 | ........ 15,044 | ....... 10,472 | 06/01/2026.
PERSHING DIV OF DLJ SEC

50077L  AH 9 |KRAFT HEINZ FOODS CO.........cccovvvuunec .| 06/25/2019.|LNDING [ | e 500,830 | .......... 500,000 | .......... 499,515 ;30 O IR T4 | e | i 499,589 | .....ocovviis | o 1,241 | o 1,241 | ... 6,806 | 07/02/2020.

50077L  AJ 5 |KRAFT HEINZ FOODS CO.........cccovvrurnne .1 06/25/2019. | JP MORGAN SECURITIES LLC..... | .covveririciciniins | s 1,023,350 | ....... 1,000,000 | ....... 1,012,120 ((51: 74 R I [(51: 72 R [P 1,011,538 | .o | e 11,812 | 11,812 | ... 15,750 | 07/15/2022.

502413 BF 3 |L3 TECHNOLOGIESINC.... .| 05/08/2019. | GOLDMAN........ccoomirieriririicniiins [ e | oo 180,659 | ...c...... 175,000 | ........c. 174,657 | ...ccveaee. 174,694 | ..ooovvvicies | v 22 | [ 2 | | e ATATAT | o | v 5943 | .. 5943 | ... 2,714 | 06/15/2023.

502413 BG 1 |L3 TECHNOLOGIESINC.... . | 05/15/2019. | Jefferie ) [ cernnnn 338,672 320,000 | .. 320,058 320,076 |.... 2)]... 320,074 | .o | s 18,598 | ........ 18,698 | ... 5,945 | 06/15/2028.
PERSHING DIV OF DLJ SEC

512807 AS 7 |LAMRESEARCH CORP.........cccccovmurriinnee .1 05/08/2019. [LNDING | 35,863 LI PSSO ISR LI S IS 34,962 03/15/2026.

03/15/2029.
09/15/2027.

512807 AU 2 |LAMRESEARCH CORP.
521865 AY 1 |LEARCORP....

. | 05/08/2019. | GOLDMAN

. 356,078
. | 04/25/2019. | MORGAN STANLEY CO

. 10 o 344,426
..102,331

...99,215
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PERSHING DIV OF DLJ SEC
524901 AT 2 |LEGG MASON INC......ccocomivrmmriniirnrinrinn .| 04/26/2019.|LNDING [ | e 91,935 | oo 90,000 | .ocvvneee. 92,917 | oo 92,427 | oo | e [(K74) I— (132) I 92,295 | .ooovvveerrinns | s (IC0) ) E— (360) | ......... 2,814 | 07/15/2024. | 2FE............
PERSHING DIV OF DLJ SEC
539830 BF 5 |LOCKHEED MARTIN CORP .| 06/07/2019.|LNDING [ | e 1,002,760 | ....... 1,000,000 | ....... 1,000,270 ...1,000,265 11/23/2020.
552953 BY 6 |MGM RESORTS INTERNATIONAL.... . | 04/05/2019. | Not Available ceevrerenrensnnien | e | 766,995 | ......... 750,000 | .......... 789,375 | oo 770,625 776,811 10/01/2020.
DEUTSCHE BANK SECURITIES,
55818M BE 6 |MDPK13RR CR2-CDO..... C | 04/26/2019. | INC. ..990,000 | ....... 1,000,000 | ....... 1,000,000 ...1,000,000 ...1,000,000 04/19/2030.
565122 AB 4 |KEURIG DR PEPPER INC.. C|05/15/2019. [ MORGAN STANLEY CO................ v | 200n210,978 | ..........200,000 | ..........201,196 | .... 201,173 201,134 05/25/2028.
565122 AC 2 |KEURIG DR PEPPER INC.......ccccovurirerinns C|05/08/2019. [ MORGAN STANLEY CO......cccrvvens [ rvrernrrirmrrnerireririne | v 324,085 | .......... 315,000 | .......... 315,000 | ..cooervrne 315,000 315,000 05/25/2023.
SUNTRUST ROBINSON
565849 AK 2 | MARATHON OIL CORP .. 105/22/2019. [HUMPHREY INC | 320,463 325,000 321,155 | 321,934 322,233 11/01/2022.
56585A BC 5 |MARATHON PETROLEUM CORP.. . 105/29/2019. [ MORGAN STANLEY CO....ccccovvrves | cervrmrrrmerrneiseinnens | cevireeens 129,283 | ...coouee. 120,000 225,015 | s e | e (171 L | (171 s | v 124,844 12/15/2026.
PERSHING DIV OF DLJ SEC
58013M EU 4 |MCDONALD'S CORP.......ccosverrrerrrrerinns .| 05/08/2019.|LNDING [ | e 167,744 | .......... 165,000 | ..oovvnee 161,928 | ..ovvvvnnes 162,126 | .ooovvvevevernes [ v 143 | [ 143 | | v 162,269 05/26/2025.
METROPOLITAN LIFE GLOBAL
59217G CL 1 |FUNDINGI .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 499,628 | .....ocvevverrrns | rrrrernernnenB0 e |80 | e | e 499,708 01/08/2021.
594087 AT 5 |MICHAELS STORES INC.......ccoccovrmrrrrrnnns .. | 06/19/2019. | Jefferie: 997,500 ...1,000,000 12/15/2020.
60871R AF 7 |MOLSON COORS BREWING CO... .. | 04/25/2019. | MORGAN STANLEY CO 267,524 07/15/2021.
620076 BF 5 |MOTOROLA SOLUTIONS INC .. 05/08/2019. [ MORGAN STANLEY CO......ccocvvve | cerrvrrrerrvrsersninnens | verennnn 106,907 | ... 105,000 | ......... 107,739 | ocvvriinrne 107,289 | .ovvevvrerveinns | ervvrreeeren(130) [ evvivcrerivins | vvvrieeeren(130) [ | v 107,159 09/01/2024.
629377 BY 7 |NRGENERGY INC . | 05/09/2019. | Not Available 492,275 | .00 9,816 | ooeiein(5,351) | v | e 4484 | i | 1,005,114 05/01/2024.
62947Q AU 2 06/07/2019. | BARCLAYS CAPITAL INC.....ocvvvves [ overmrneirinnericiiins | overinnns 509,900 | .. veeren.05,625 | ... 504,199 503,459 06/01/2021.
637071 AJ O .1 06/07/2019. | BARCLAYS CAPITAL INC.....oovvver | corrrerererneeernneenns 295,611 | 300,000 | .. 285,150 286,915 288,296 12/01/2022.
PERSHING DIV OF DLJ SEC
637417 AH 9 |NATIONAL RETAIL PROPERTIES INC..... .| 05/15/2019.|LNDING [ | e 180,481 | ..cooeeee 175,000 | ..ovvvenee 172,545 | oo 172,693 | .ooovvvvrvernes | v 109 | oo | e 109 | oovoeeeriernn | e 172,803 | oo | v 7678 | oo 7,678 | ... 3,539 | 11/15/2025.
641062 AD 6 |NESTLE HOLDINGS INC C| 06/07/2019. | BARCLAYS CAPITAL INC.... .517,945 500,000 | .......... 499,910 | oo 499,915 | oo | e A OO IR A RTINS ISV 499,922 | ..ovvvierieiis | e 18,023 | ......... 18,023 | ....... 11,958 | 09/24/2023.
651229 AQ 9 |NEWELL RUBBERMAID INC.. . | 05/22/2019. | MORGAN STANLEY CO ..245,684 253,132 252,071 |.... (446) | ... (446) - 251,625 | .eooovrrerreenns | e (5,941) | cvovees (5,941) | ..o 4,709 |12/01/2024.
PERSHING DIV OF DLJ SEC
651290 AQ 1 |NEWFIELD EXPLORATION CO................ .1 05/22/2019.|LNDING [ | e 659,680 | .......... 605,000 | .. 650,072 FESTTRRRRNI ISV (1,462) | oo [ v (1,462) ol 648,610 07/01/2024.
651639 AN 6 |NEWMONT MINING CORP........cc.coevernec. .| 04/26/2019. | GOLDMAN........ccvvriimrirerierineiins [ e 03/15/2022.
654740 BB 4 |NISSAN MOTOR ACCEPTANCE CORP... | C|06/07/2019. | BARCLAYS CAPITAL INC......cccccoee | covrrremrvrnerierircens 09/28/2020.
655844 BS 6 |NORFOLK SOUTHERN CORP................. .| 04/26/2019. | GOLDMAN........ccooriimirirerireriniiins [ e 58,965 | .. ..60,000 | ... 06/15/2026.
666807 BQ 4 |NORTHROP GRUMMAN CORP................ .. | 04/26/2019. | GOLDMAN........evvmmrrmerirrerrninnins [ eereriieirneiinssinenis | cerveeiens 183,218 | ocveeeee 185,000 | ..ovvenee 180,312 10/15/2022.
MIZUHO SECURITIES USA/FIXED
67077M AD 0 |NUTRIENLTD 04/17/2019. | INCOME ...102,296 102,687 103,000 04/01/2025.
674599 BY 0 |OCCIDENTAL PETROLEUM CORP.......... | .. | 06/07/2019. | BARCLAYS CAPITAL INC.............. | veerennn 105,830 | ... 103,044 102,321 02/01/2021.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP.......... .| 06/07/2019. | BARCLAYS CAPITAL INC......covvves [ corerrrirneriierinenins | cereeenns 503,151 | ..........500,000 | .......... 515,015 | .ooovvrvrns 510,601 509,014 02/15/2022.
681919 AZ 9 |OMNICOM GROUP INC.......ccovvvrrrirnrirnns .| 04/17/2019. | CItigroup (SSB).......cvvevvrereeecrerrens | coveeeeeeissreesieeeins | coervians 243,936 ...247,378 245,809 245,298 05/01/2022.
68329A AA 6 |ONTARIO TEACHERS FINANCE TRUST. | C| 05/14/2019. | CIBC WORLD MARKETS CORP... | ...cccovvrreririvirrrrnns | wrevens 6,936,650 | ...... 008,984,180 | ...........8,988,003 | ...ooviivvrivins | e 145 | | 145 || 6,989,238 09/19/2022.
68389X BR 5 |ORACLE CORP......cccoovuiririrriineiiciins .1 06/07/2019. | BARCLAYS CAPITAL INC......ovvvees [ correrrreineiinsrienins | e 601,750 | .......... 600,000 | ......... 599,604 | ... 599,719 599,748 02/15/2023.
PERSHING DIV OF DLJ SEC
69352P AK 9 | PPL CAPITAL FUNDING INC........ccccoonc... . 105/20/2019.|LNDING | 292,478 | 285,000 | .......... 286,491 | oo 286,359 | ..o | s (C[0) ) (96) . 286,262 | ...oovvveereiins | e 6,216 | .cooonvet 6,216 | ......... 7,724 | 03/15/2024. | 2FE............
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MERRILL LYNCH PIERCE
69352P AL 7 |PPL CAPITAL FUNDING INC.. .| 05/20/2019. | FENNER & SMITHINC. [ | e 130,374 | v 135,000 | orreen 126,287 | oo [ e | eerineennenn323 [ [ 323 | | i 126,610 05/15/2026.
69353R ES 3 |PNC BANK NA .. 06/07/2019. | BARCLAYS CAPITAL INC......cvvouvee [ o 250,341 250,000 | ..........249,825 | .............. 249,944 249,960 07/21/2020.
69353R FH 6 |PNC BANK NA. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..699,681 | ..........700,000 | .......... 698,313 | oo 698,829 699,077 01/22/2021.
69371R  P5 9 |PACCAR FINANCIAL CORI .. | 06/07/2019. | BARCLAYS CAPITAL INC... rerennn819,732 599,754 599,772 599,792 08/09/2023.
69689A AQ 3 |PLMRS 151RBR-CDO .. | 06/24/2019. | Paydown B (ST I 1,000,000 | .......1,000,000 | ....... 1,010,500 | .......... 1,016,200 | ..oovvorevencrinne | eeereenn(16,200) [ covnvvveviierns [ ererree(16,200) [ oo | e 1,000,000 05/21/2029.
709599 BD 5 |PENSKE TRUCKLEASING COLP. ..| 06/07/2019. | BARCLAYS CAPITAL INC.............. [ESTTTTORORTOROTOR PO 152,920 ...149,897 149,911 | oo | v 3,009 | .ooreree 3,009 | ......... 2,007 | 07/29/2021.
713448 DY 1 |PEPSICO INC ... | .. | 06/18/2019. | Credit Suisse Securities (USA), LLC| ......c.ouvurerrmerrnens | cerenns 4,106,960 3,988,680 3,989,904 ...3,990,375 10/15/2027.
718172 CD 9 |PHILIP MORRIS INTERNATIONAL INC.... | .. | 06/07/2019. | BARCLAYS CAPITAL INC.............. ..400,130 398,665 398,812 11/02/2022.
72650R AY 8 |PLAINS ALL AMERICAN PIPELINE LP..... .| 05/22/2019. | WELLS FARGO SECURITIES LLC .410,472 409,485 02/01/2021.
72650R BL 5 |PLAINS ALL AMERICAN PIPELINE LP..... .| 05/08/2019. | Stifel Nicolaus & CO.........cccovrevernec. v 148,919 | ... 145,000 | ......... 148,713 | oo 148,294 148,165 12/15/2026.
74153W CG 2 |PRICOA GLOBAL FUNDING I.......cccovvernee .1 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvees [ corerrreinerinrinnnnns | corneeennd 901,556 906,421 904,941 11/24/2020.
74256L AS 8 |PRINCIPAL LIFE GLOBAL FUNDING Il..... .. 06/07/2019. | BARCLAYS CAPITAL INC.... RN I 1,203,902 | ....... 1,207,516 | e [ e (1T44) [ (1 TA4) | i | e 1,205,772 11/19/2020.
74368C AP 9 |PROTECTIVE LIFE GLOBAL FUNDING.... |.. | 06/07/2019. | BARCLAYS CAPITAL INC......cccovvet [ oreererrmrinerrinninnee | wovrirens 510,764 | .......... 500,000 | .......... 500,000 500,000 04/15/2024.
PUBLIC SERVICE ELECTRIC AND GAS
74456Q BW 5 |CO .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 778,615 TA8,750 | .o | cvverreeen 109 s [ 109 [ | e 748,859 09/01/2023.
747525 AR 4 |QUALCOMM INC.... .1 06/07/2019. | BARCLAYS CAPITAL INC.... ..895,284 901,175 901,052 01/30/2023.
CITIGROUP GLOBAL MARKETS

747525 AT 0 |QUALCOMM INC .. 1 06/05/2019. | INC. USSR 5,017,850 | ...... 5,000,000 | ....... 5,019,500
74988L AA 2 |RRAM3RRA1R-CDO... .. | 06/06/2019. | JP MORGAN SECURITIES LLC..... | ... RO I 993,100 | ....... 1,000,000 | ....... 1,000,000
75281A AW 9 |RANGE RESOURCES CORP.........cccocunce. .. | 04/11/2019. | BARCLAYS CAPITAL INC......covvees [ corvirierinniiinninnins | cevriians 257187 | .......... 250,000 | .......... 256,842

....... 79,347 | 05/20/2024.
1,000,000 |...ocoovvervvies | eereenn(6,900) | ........(6,900) | ... 24,133 | 01/15/2030.
255,078 | ..ovvcrieriens | e 2,110 | o 2,110 | .. 5,351 | 06/01/2021.

........ 13935 | e (733)
BANC OF AMERICA/FIXED
756109 AN 4 [REALTY INCOME CORP.......oorrrnn LO5/M52019. [ INCOME [ | e 300,987 | o 305,000 | ..o 306,643 | 1o 306,294 | ..o | o (134) | v (134) o o 306,160 | v | 3,827 | 3,827 | 5,837 | 10115/2022. | 1FE..........
PERSHING DIV OF DLJ SEC

776696 AE 6 |ROPER INDUSTRIES INC...ocvcv L042612019. [ LNDING [ | 251,210 | o 250,000 | o 251,055 | o 250,857 | oo | o (1) pr— (73) ] s 250784 | e | 426 | 426 | ... 3,581 | 11115/2022. | 2FE..........
ROYAL BANK OF SCOTLAND GROUP

780097 AY 7 |PLC C| 05/08/2019. | MORGAN STANLEY €O | v | s 204,883 | . 192,000 | ... 200,736 | o 200,283 | oo | o 1570 I 1570 IR DO 199,686 | v | e 5197 | o 597 | 4,880 | 06/10/2023. | 2FE..........
ROYAL BANK OF SCOTLAND GROUP

780097 BD 2 |PLC C| 05/08/2019. | GOLDMAN......cvvvns | v | o 368,329 | .o 365,000 | .o 358,698 | .o 359,112 | o | o 404 [ | 404 ] e 35916 | e | 8,813 | 8,813 | ... 9,351 | 09112/2023. | 2FE..........

780097 BG 5 |ROYALBANK OF SCOTLAND.......orne C| 05/08/2019. | CIIGOUP (SSB..ovvvvovs | oo | s 208,076 | 1o 200,000 | oo 201,162 | s 201,138 | v | s (2] P— (35) o] s 201,103 | | 6,973 | v 6,973 | o 4,675 | 05118/2029. | 2FE..........
ROYAL BANK OF SCOTLAND GROUP

780097 BJ 9 [PLC C| 05/08/2019. | GOLDMAN.....cvvcsrcsrcsns | v 205,866 200,000 | o 200,000 | 1o 200,000 | v | v | e 0 | 200,000 | e | e 5,866 | oo 5,866 | v 3,389 | 06/25/2024. | 2FE..........
ROYAL BANK OF SCOTLAND GROUP

780097 BK 6 |PLC C| 05/08/2019. | GOLDMAN.....cvvcsrcrrscns | vt | s 279,113 | s 274,000 | o 274,000 PSRRI DT P 0 | s 274,000 | e | e 5113 | 5,13 | 1,560 | 03/2212025. | 2FE..........
ROYAL BANK OF SCOTLAND GROUP

780099 CH 8 |PLC C| 05/08/2019. | GOLDMAN.....cvvcsrcsrscsns | v 207,148 200,000 | .........203,812 203,587 |.... (209)] ... (209) | 203,377 05/28/2024.

78355H KB 4 |RYDER SYSTEM INC. .| 041262019, | CIGIOUD (SSB)...v oo | oo 455,719 450,351 (20) 450,331 111512021,

78355H KG 3 |RYDER SYSTEMINC .| 0607/2019. | BARCLAYS CAPITAL INC e 306,084 | . 299,190 299,319 | ... 68 | 299,387 03/01/2023.

78355H KL 2 |RYDER SYSTEMINC | | OBIT12019. | VARIOUS .o [t | s 2,176,797 | ......2,100,000 | .......2,098,026 133 | s [ 33 [ | 2,008,159 03/18/2024.

80282K AE 6 | SANTANDER HOLDINGS USA INC......... | C| 05/15/2019. | GOLDMAN....crvrvcrrmcsvmesns | v | s 271,203 260,000 | .........259,995 260,000 | o | e 1. 1 | 260,000 0711712025

80282K AS 5 | SANTANDER HOLDINGS USA INC......... €| 05/15/2019. | GOLDMAN.....cvvns | s | s 115,641 | e 115,000 | v 114,688 | ..o 755 | s | o 2 [ | 2 | | s 114,776 01/18/2023.

PERSHING DIV OF DLJ SEC
80282K AT 3 | SANTANDER HOLDINGS USAINC.......... C|05/15/2019. [LNDING [ | e 380,137 | .......... 375,000 | .......... 383,374 | .o 381174 | | e [[£0[0) ) (700) ol 380,474 | ..o | i (KT I (337) | oo 8,826 | 03/28/2022. | 2FE............
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SCHLUMBERGER FINANCE CANADA
80685X AA 9 |LTD .1 06/07/2019. | BARCLAYS CAPITAL INC......ovvveees [ corerrreineiinrieeinns | e 697,517 | cooouee. 700,000 | .......... 699,153 | ..oovciennc 699,462 | ... | e 125 | o | e 125 o 699,586 | ....ovrrverians | e (2,069) | .......... (2,069) | ...cenu 8,598 | 11/20/2020. | 1FE............
SCHLUMBERGER FINANCE CANADA
80685X AB 7 |LTD ..| 06/07/2019. | BARCLAYS CAPITAL INC . . 599,669 |.... 36 .. 36 o 599,705 . 11/20/2022.
81180W AV 3 [SEAGATE HDD CAYMAN.......cccouvvrvvinnnn. C | 05/13/2019. | Citigroup (SSB) ceveeen [ e rernnnnn261,383 ceererern261,006 | oo 260,901 | ..o | e (100) | ... (100) o 260,801 v 582 03/01/2022.
822582 BZ 4 |SHELL INTERNATIONAL FINANCE BV.... | C|06/14/2019. | VARIOUS.......c.coevommeimmrineriimrinnnins | ceeserinerinserneesinnins | ceveens 3,236,410 | .......3,100,000 | ....... 3,087,042 | ........... 3,087,365 | .coovvrrcrierins | e 1,906 | oo [ i 1,906 | oo | e 3,088,471 | covoeeeieni | e 147,938 11/13/2023.
824348 AR 7 |SHERWIN-WILLIAMS CO... .| 04/26/2019. | GOLDMAN........ccoovrrmerirmrernrenrninns [ cervervenirseeseriinenns | cernenn 100,588 | .........100,000 | ...........96,406 | ......ccooo.ce 96,625 | ..ooverererierins | v 148 | oo | e 148 | e | e 98,773 | s | e 3,815 08/01/2025.
824348 AW 6 |SHERWIN-WILLIAMS CO... . | 04/26/2019. | Gitigroup (SSB)......ccveueeerrrrereerenns | coreeerseeessceesnneenns 112 | | e 112 | e | 86,012 | i | e 3,299 06/01/2027.
SHIRE ACQUISITIONS INVESTMENTS CREDIT SUISSE SECURITIES
82481L AC 3 |IRELANDD C|04/117/2019. [(USA) [ | v 204477 | oooeee. 300,000 | ... 283,785 | oo 284,986 | ..o | e 885 | ..o [ e 885 | 285,871 | .ovvverierines | s 8,606 | .......... 8,606 | ........ 5,007 | 09/23/2023. | 2FE............
SHIRE ACQUISITIONS INVESTMENTS
82481L AD 1 |IRELANDD C | 04/17/2019. | JP MORGAN SECURITIES LLC..... | coverereerenerreninnee | ovrirnd 630,136 | .......... 650,000 | ......... 625,920 | ....ccovvnes 443,807 | .o 09/23/2026.
83404R  AA 6 [SOFI18B ATF - ABS.....c.cccvvvrvvireririiinrnns .. | 06/25/2019. | Paydown P ,000,442 | .......1,000,442 | .........998,343 | .............. 998,309 | ...cvvrrerianes 08/25/2047.
842400 GQ 0 |SOUTHERN CALIFORNIA EDISON CO.... | .. | 04/26/2019. | Citigroup (SSB)........ccvvereremeemernns | cerrereerineerneeieeens ...36,054 03/01/2029.
MERRILL LYNCH PIERCE
842587 CS 4 |SOUTHERN CO....ccooovvvrirrrieirerierincnns .| 05/20/2019. | FENNER & SMITHINC. [ | e 405,064 | ......... 410,000 | .......... 408,979 | ..o 409,317 | oo | e 104 | oo | s 104 | oo | e 409,420 | ..oocverrienes | e (4,357) | cvvnees (4,357) | vvvene 8,591 | 07/01/2021. | 2FE............
MERRILL LYNCH PIERCE
84756N AD 1 |SPECTRAENERGY PARTNERSLP......... .| 05/22/2019. | FENNER & SMITHINC. [ | e 144,264 | ......... 135,000 | .covvnnee 146,189 | ..ovvvvnee. 144,512 | oo [ v ((G121) 1 [OURORROR E ((G121) ) [T ISR 143,813 | oo | s 450 | oo 450 | ......... 4,570 | 03/15/2024. | 2FE............
MERRILL LYNCH PIERCE
84756N AH 2 |SPECTRA ENERGY PARTNERS LP.. .| 05/22/2019. | FENNER & SMITH INC. JEOTRRO ISR 432,300 431,246 431,630 10/15/2026.
855244 AN 9 | STARBUCKS CORP .. 06/07/2019. | BARCLAYS CAPITAL INC.............. rrtee | 2,573,218 v 2,549,681 v 2,549,703 03/01/2023.
86787E AU 1 | SUNTRUST BANK. .| 06/17/2019. | TD SECURITIES (USA) LLC.......co. [ coervmerriririverrcniins | s 7,252,320 | .......7,250,000 | .......7,250,000 | ........... 7,250,000 | cvoevvrcrirerins [ v | vevvnnrnenienn | v | v | e 7,250,000 01/29/2021.
86787E BC 0 |SUNTRUST BANKS INC. .. 1 06/07/2019. | BARCLAYS CAPITAL INC ..204,513 201,658 04/01/2024.
86787E BE 6 | SUNTRUST BANK. . | 06/07/2019. | BARCLAYS CAPITAL INC.... ..504,849 (S 10 OO ISP (61 OO ISR 499,751 05/17/2022.
MERRILL LYNCH PIERCE
867914 BS 1 |SUNTRUST BANKS INC.......cocorvrerirrrens .| 04/26/2019. | FENNER & SMITHINC. [ | cervvei 167,030 | ..........160,000 | .........159,795 | .............. 159,814 | oo [ e 9 | s | s L ORI ISR 159,822 05/01/2025.
86964W AC 6 [SUZANO AUSTRIA GMBH.. 05/08/2019. | BNP Paribas...... v [ ..214,760 (208) (206) ol 209,794 01/15/2029.
87165B AN 3 | SYNCHRONY FINANCIAL.. . 1 05/15/2019. | MITSUBISHI UFJ SECURITIES..... | ccoovevereereriniriens 161,735 | i 158,000 | oo 157,614 | oo | e | e T | | T | | v 157,626 03/19/2024.
PERSHING DIV OF DLJ SEC
874060 AR 7 | TAKEDA PHARMACEUTICAL CO LTD..... C|04/17/2019. [LNDING | 209,142 200,000 ...199,920 199,921 199,926 11/26/2023.
MERRILL LYNCH PIERCE
874060 AU 0 | TAKEDA PHARMACEUTICAL CO LTD..... C | 04/17/2019. | FENNER & SMITH INC. . 200,000 | .. 209,672 (103) . 209,568 11/26/2028.
878742 BC 8 |TECKRESOURCESLTD.....ccccoomrvvirmrrrenne C| 06/27/2019. | WELLS FARGO SECURITIES LLC |...cccoovuvverurrirarnns | 1,083,152 | .......1,018,000 | ......1, 117,475 | .......... 1,090,533 | ........ 11,486 | ........ (20,635) | .oovvvvncrrrerine [ eeerrnenenn(9,149) [ oo | e 1,081,384 06/01/2024.
87938W AR 4 |TELEFONICA EMISIONES SAU 04/17/2019. | CItIGroup (SSB).......uvvevurrermerermrees | wermveresseresseeensnees | 00eerrn.576,539 | .........545,000 | ..........585,254 | ............. 578,664 | ...oovoereerrins | e (2,231) | ... 576,433 04/27/2023.
883203 BW 0 | TEXTRON INC . | 05/20/2019. | WELLS FARGO SECURITIES LLC T8 | e [ T8 e [ s 78,193 03/15/2026.
PERSHING DIV OF DLJ SEC
883556 AX 0 | THERMO FISHER SCIENTIFIC INC.......... .| 04/26/2019.|LNDING [ | e 360,734 | ..........350,000 | .......368,112 | .cce0ee0ri362,876 | oo | eernreeene(1,893) [ s e (1,893) [ i | 360,983 [ oo e (248) | e (248) | e 10,456 | 03/01/2021.
883556 BM 3 | THERMO FISHER SCIENTIFIC INC.......... .| 04/26/2019. | MORGAN STANLEY CO......ccocevrne [ rormrrrmrerreriieenennns | evrverienes 71,515 | i 70,000 | vooireeerr. 71,000 | civeiieerennn 70,895 [ oo | e (39) o | eoveeverienenee(39) e | e 70,856 | oo [ evrirernnd689 | 859 | e, 958 | 12/15/2025.
887317 AR 6 |TIME WARNERINC.... .| 05/08/2019. | Not Available...........c.cveeeverereneins [ roverineeieniseiseinns | e 7,806,750 | .......7,500,000 | .......7,806,750 | ........7,762,020 | ..ccccomvrmmriner | c0reeeer(20,898) | covovvrivrrncns [ ereerennn(20,898) | v | v 741122 | i | +...65,628 | ........05,628 | ... 143,437 | 12/15/2023.
887317 BB 0 |TIME WARNERINC.... .. | .. | 06/01/2019. | Adjustment. OO I 409,143 401,444 | 401,285 | [ e (B9) [ | eerrerineeen(B9) [ i | veieennenb01,226 | el TINT | 7917 | 12,244 | 02/15/2027.
89114Q CB 2 |TORONTO-DOMINION BANK..........ccccoune. C|06/07/2019. | BARCLAYS CAPITAL INC.....ccoovvee [ ovrererrmrinenrneninnee | ovrirens 309,027 299,616 18 299,634 | ..ooveveiierines | et 9,393 | oo 9,393 | ......... 2,437 | 03/11/2024.
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CREDIT SUISSE SECURITIES
891906 AC 3 |TOTAL SYSTEM SERVICES INC.... . | 04/26/2019. | (USA) cevrvrnnneinnnennnes | oo 111,048 | 1.0000105,000 | e 115,765 | .....ccceeeen. 114,301 | oo | errrreenend(388) [ e | veerireenend(388) [ o | v 113,915 04/01/2026.
89236T EL 5 |TOYOTAMOTOR CREDIT CORP.. 06/07/2019. | BARCLAYS CAPITAL INC.............. 399,776 399,817 399,836 01/11/2023.
89236T FN 0 |TOYOTA MOTOR CREDIT CORP.. 06/07/2019. | BARCLAYS CAPITAL INC......cocooves [ o | 2reer.519,268 | ..........500,000 | ..........499,020 | .............. 499,072 09/20/2023.
902494 BJ 1 |TYSON FOODS INC .. | 05/20/2019. | MORGAN STANLEY CO................ 03/01/2026.
90265E AN 0 |UDRINC .. | 05/15/2019. | WELLS FARGO SECURITIES LLC |... . ..65,000 01/15/2028.
90327Q CX 5 |USAA CAPITAL CORP .. | 05/21/2019. | Cantor Fitzgerald crevereennenns | e | e 998,470 | s 1,000,000 992,680 | iveereen995,135 | oo [ e 1182 | e 1182 | | 996,317 | | i 2,153 | oo 2,153 | . 19,872 | 08/01/2020.
90331H NJ 8 |USBANKNA .| 04/23/2019. | US BANCORP.........ccovvrmerimrirneinnns [ e 9 9,497,710 | oo [ errrieeeeenB68 | e [ e B68 | s [ 9,498,378 01/23/2020.
90331H NV 1 |US BANKNA .| .. 06/07/2019. | BARCLAYS CAPITAL INC.... ..207,498 200,355 07/24/2023.
904764 AX 5 |UNILEVER CAPITAL CORP C | 06/07/2019. | BARCLAYS CAPITAL INC ..301,048 288,850 289,701 05/05/2024.
904764 BG 1 |UNILEVER CAPITAL CORP.... 06/07/2019. | BARCLAYS CAPITAL INC.... v | 0. 360,667 | . 347,608 347,79 03/07/2024.
907818 DG 0 |UNION PACIFIC CORP... .| 06/07/2019. | BARCLAYS CAPITAL INC......oovvvees [ corerrreirnerrinrinnnnns | cerveeenns 204,130 | .ooonce. 200,000 205,157 203,933 02/01/2021.
907818 ES 3 |UNION PACIFIC CORP... .| 05/08/2019. | GOLDMAN........coorrimrirerierieeiens [ e rerennnn 259,775 250,000 | ... 250,000 250,001 07/15/2025.
90931L  AA 6 |UNITED AIRLINES INC - ABS. .. | 04/01/2019. | Paydown e e | s | 01/07/2030.
90932Q AA 4 |UNITED AIRLINES INC - ABS. . | 04/01/2019. | Paydown e [ | | 03/03/2028.
UNITED AIRLINES CLASS B PASS
90933H AA 3 [THROUGH CER .. 06/01/2019. | VARIOUS..... ..327,898 333,738 | .. 333,738 333,738 333,738 (5,840) | .. (5,840) | ... 10,538 | 07/07/2027.
911312 BK 1 |UNITED PARCEL SERVICE INC............... ..| 06/07/2019. | BARCLAYS CAPITAL INC rereneen 153411 | 750,000 | .......... 747,690 | ..covvvvrne 748,142 . v e 184 | | s 748,326 | ..ooovereerines | s 5,085 | ..ot 5,085 | ....... 13,021 | 04/01/2023.
91159H HV 5 [U.S.BANCORP.....ccecvirvrrrrirerriirirrrsienis .. 1 06/07/2019. | VARIOUS........oooovirriernrieinrinnirens | veevvennisisnsnessnnnns | cvenes 5,483,704 | ....... 5,300,000 | ....... 5,298,569 91 | v [ e 91 [ | e 5,298,660 | ....covvreerrvnn | e 185,044 | ....... 185,044 | ....... 60,291 | 02/05/2024.
MERRILL LYNCH PIERCE
913017 CY 3 |UNITED TECHNOLOGIES CORP... .| 05/01/2019. [FENNER & SMITHINC. | 20,923 | .eeieeei20,000 | oo 19,993 | 19,992 | |0 i | 0 e | e 19,992 | o [ v 931 | 931 11/16/2028.
913017 DD 8 |UNITED TECHNOLOGIES CORP... .. | 04/26/2019. | Jefferie: e | e 407,437 390,000 | .. 395,375 189,692 395,311 | v | v 12,126 | ...cooue. 12,126 08/16/2025.
91324P CN 0 |UNITEDHEALTH GROUP INC..........occev... .. 1 06/07/2019. | BARCLAYS CAPITAL INC.....ovvvvees [ corrirrreineiiiniienins | corereinns 359,438 | .......... 350,000 | .......... 365,792 | oo 361,822 360,390 [ ..ooovvverriiins | v (LX) — (953) 07/15/2022.
VALEANT PHARMACEUTICALS
91831A  AB 7 |INTERNATIONAL IN C| 05/20/2019. | Not Available............ccccemrvemerreinens [ v cerennnn 255,415 259,000 | .. 259,820 259,823 | ..ovvorvieriiens | e (4,408) | .......... (4,408) | ......... 7,989 | 05/15/2023.
VALEANT PHARMACEUTICALS
91911K AE 2 |INTERNATIONAL IN C05/20/2019. | Not Available............coceeeeenreinriens [ orverseiiimiieeineeinnee | i 286,673 | .......... 291,000 | .......... 290,636 290,658 |....ccocveriines | ceenrne(3,986) | ........(3,986) | ...... 11,693 | 03/01/2023.
92343V DQ 4 |VERIZON COMMUNICATIONS INC.......... .. | 06/07/2019. | BARCLAYS CAPITAL INC......ovvvuee [ o rerrnn203,061 200,000 | .......... 199,624 199,709 199,748 | oo | 3,314 | 3,314 | 4,354 | 03/15/2022.
92826C AC 6 |VISAINC......ccoovimrrrrrannnns .. 06/07/2019. | BARCLAYS CAPITAL INC.....ovvvves [ covmrvmrirreriseieeinns | e 1,119,672 | ....... 1,100,000 | ....... 1,124,442 ...1,118,619 ...1,116,529 12/14/2022.
92856 AA 8 |VIZIENT INC .| .. [ 05/06/2019. [ Call @ 107.78.......ccomrvrrerrerrerinens | e ..919,372 642,360 915,527 03/01/2024.
92857W BC 3 |VODAFONE GROUP PLC C| 05/08/2019. | GOLDMAN... ..149,263 144,875 ..145,284 02/19/2023.
92857W BJ 8 [VODAFONE GROUPPLC... 05/08/2019. | GOLDMAN... .493,910 481,716 05/30/2025.
CREDIT SUISSE SECURITIES
92857TW BK 5 [VODAFONE GROUP PLC........coccenivrrinnne C|05/08/2019.{(USA) | 256,925 250,000 | .. 250,597 250,584 | ..oovoerieiinens | s ((L) ) E— (18) o 250,566 [ ..ooorrerrrins | e 6,359 | .ot 6,359 | ......... 4,861 | 05/30/2028. | 2FE............
PERSHING DIV OF DLJ SEC
929089 AB 6 |VOYAFINANCIALINC.....cocovvvvrrerirircnnne .| 04/26/2019.|LNDING [ | e 179,703 | ..cvveeee 180,000 | ..cvvenee 176,356 | oo 50,149 | covovvvverrerrne [ overrennenB8 | e |88 | i | i 176,409 | oo | v 329 | ..o 32% | ... 2,464 | 06/15/2026.
929338 AF 1 |WMG ACQUISITION CORP.... wi| -1 06/01/2019. | VARIOUS......ccorrimirimrineirnerineinns [ eorereneeineniseinseni 452,271 ...455,121 444,885 | ........8,537 | cooeeeet(1,877) | oo | eeirneneenndB,880 | i | e 451,745 | oo | 526 | 526 | e 14,704 | 04/15/2022.
92939U AA 4 |WEC ENERGY GROUP INC . | 05/20/2019. | MORGAN STANLEY CO.. ..268,021 ..264,912 264,926 06/15/2021.
PERSHING DIV OF DLJ SEC
92940P AD 6 |WRKCOINC... L[ 04/17/2019. [LNDING | 53,531 (29) ....52,560 03/15/2029.
PERSHING DIV OF DLJ SEC
931427 AF 5 |WALGREENS BOOTS ALLIANCE INC...... .| 04/17/2019. |LNDING | | e 357,038 | .......... 355,000 | .......... 361,713 | oo 360,030 | ..o | e () I (549) ol 359,481 11/18/2021. | 2FE............
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
931427 AH 1 |WALGREENS BOOTS ALLIANCE INC...... .| 04/17/2019. | GOLDMAN........cevvmrvnnrierierenrenes [ corerrineeieniseeienins 90,796 | ..coonee. 90,000 | ..cvoreeen 91,968 | ..oovvvcrrnnee Lo & ORI IR ((15) ) TSRO IR (1:15) 1 RO ISR 91,626 | ..ooverrerreris [ e (L:K10) ) I (830) | vvvvve. 1,463 | 11/18/2024. | 2FE............
941063 AQ 2 |WASTE MANAGEMENT INC.......ccoccmmrrnnee .| 06/07/2019. | BARCLAYS CAPITAL INC.....oovvvoes [ corerrreirnernnrinninns | cerveeis 103,217 | ovvveeeee 100,000 | ..covvenee 110,289 | coovvvvnees 103,212 | oo [ e ([2)) [ I (2] [N ISR 102,489 | .oooeverienins | e 729 | oo 729 | s 3,578 | 03/01/2021. | 2FE............
PERSHING DIV OF DLJ SEC
94106L BA 6 |WASTE MANAGEMENT INC........ccccmvrvnnee .| 04/26/2019.|LNDING | | e 181,435 | ..........180,000 | .......... 175,810 | covereerreineineriineens e | e 169 [ i 169 | s | i 175,978 03/01/2025.
94973V BJ 5 |ANTHEM INC .. | 04/17/2019. | GOLDMAN ..327,902 | .........325,000 | .......... 331,795 330,525 08/15/2024.
94974B EV 8 |WELLS FARGO & CO. . | 06/07/2019. | BARCLAYS CAPITAL INC 1,036,878 1,034,570 ..1,024,298 04/01/2021.
94988J 5N 3 |WELLS FARGO BANK NA.. ..| 06/07/2019. | BARCLAYS CAPITAL INC.... ..501,173 | ..........500,000 | .......... 499,730 01/15/2021.
94988 5R 4 |WELLS FARGO BANK NA.. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 599,172 08/14/2023.
950000 2B 8 |WELLS FARGO & CO. . | 06/07/2019. | BARCLAYS CAPITAL INC 100,110 07/22/2022.
958254 AE 4 |WESTERN GAS PARTNERS LP. . | 05/08/2019. | Amherst Pierpont Securities.. 191,271 06/01/2025.
MERRILL LYNCH PIERCE
961450  AF 2 |[WESTROCK CO....ccoovvrrrirrrerirerrenireens .| 04/17/2019. | FENNER & SMITHINC. [ | o 885,694 | .......... 880,000 | ......... 868,631 869,390 |.... 491 | s | e 491 o 869,881 03/15/2025.
966387 AH 5 |WHITING PETROLEUM CORP................. .. | 04/30/2019. | GOLDMAN........cvvvumrrierirrerninnins [ e | ceveeiens 244800 | ........ 240,000 | ......... 246,000 | .....ccooo.ce 228,000 | ........ 17,109 | v (K73 R IR 16,275 ol 244,275 03/15/2021.
D 96926 AA 5 |WILLIAM CARTER CO .1 04/01/2019. | Call @ 101.37....ceuveereericeieeines [ e rennnn253,282 250,000 253,791 | oo 248,750 | .......... 3,305 | oo (809)] ... 2,49 ol 251,245 08/15/2021.
m 96949L AD 7 |WILLIAMS PARTNERS LP.. v |+ [ 05/22/2019. | CIIGrOUP (SSB)......vvvuveerrieirieirens | verveermnieissinerinnnne | vevvenis 174841 | ... 175,000 | ..........169,960 55,268 |.... 170 | ... oo [ 170 | o | e 170,098 06/15/2027.
) 96950F AL 8 |WILLIAMS PARTNERS LP.......ccocccccirns .1 05/22/2019. | MORGAN STANLEY CO......ovvvmens [ cormerrreineriinrinenns | cornerenns 545542 | .......... 520,000 | .......... 558,022 | ..ooovrernes 550,693 | ..ovvrerireririens | e (2,449) | ..o . (2,449) o e 548,244 11/15/2023. | 2FE............
0 CREDIT SUISSE SECURITIES
98932K  AA 0 | ZEKELMAN INDUSTRIES INC.........cconenees . 106/10/2019. ] (USA) e | e 73,762 | oo 70,000 | oo 76,650 | coovvieenennn 73,675 | i 1,402 | i (1,581) [ o [ v (179) [ oo | covnrrnnneesn 73498 [ i [ e 267 | oo 267 | .. 3,379 | 06/15/2023. | 4FE............
IN)| 3899999. Total - Bonds - Industrial and Miscellaneous ....289,920,613 |....300,217,134 |....285,080,539 | .......236,477,827 | .....168,673 | .......68,503 | .....cccce....0 | irnnne 237176 [ 0 .4,345,310 |..... 4,345,310 | ..5,163,299 XXX XXX
8399997. Total - Bonds - Part4... ....382,598,248 |....392,422,134 |....377,551,975 269,145,645 | ...... 172,462 0]. 222,999 0| .....377,965,270 .4,632,982 |..... 4,632,982 | ..6,231,584 XXX XXX
8399999. Total - Bonds ....382,598,248 |....392,422,134 |....377,551,975 | ....... 269,145,645 | ...... 172,462 0].. 222,999 0| o 377,965,270 | .. .0 ]..4,632,982 |..... 4,632,982 | ..6,231,584 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.............cc.eeeeneen. ....382,598,248 XXX ...377,551,975 | ....... 269,145,645 | ...... 172,462 0]. 222,999 0] ... 377,965,270 |................ 0].4,632,982 |.... 4,632,982 | ..6,231,584 XXX XXX

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of AMECA. ........cvvverrrerireereriseieeriees Concord, CA......c.ovvvreerrieriesrerienes 6,658,051 | ...coovvc 8,441,505 | ........... 8,990,102 | XXX
Bank of New York Mellon..............cccccccvvverneenn. New York, NY...... 41 ... 17 38 | XXX
0199999. Total Open DEPOSIONES..........vveeiveiireesiiesiesieei e XXX XXX 0 6,658,092 | ... 8,441,522 | ..o 8,990,141 | XXX
0399999. Total Cash 0N DEPOSt.........curereeriiiirinsiisrissiserssisseres XXX XXX 0 6,658,092 ..8,441,522 8,990,141 | XXX
0599999. Total Cash XXX XXX 0 6,658,092 ..8,441,522 8,990,141 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

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

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

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

All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSH MGT INST.

31846V 10 4 |FIRSTAMERINSPRMOBLY........cccccceeeene.

8699999. Total - All Other Money Market Mutual Fund

8899999. Total - Cash Equivalents

........................... 32,969,224
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