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swerentiorune 20, 209010e. UNITED GUARANTY RESIDENTIAL 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 BONAS. bbbt | eeetnstnees 1,751,956,530 | ...oooveireieieincei (I I 1,751,956,530 | ............. 1,595,166,246
2. Stocks:

2.1 PrEferred SIOCKS. ....cc.ucuuceeieicicieie ettt | brebiess sttt (01 TN L0 R (01 RN 0

2.2 COMMON SOCKS. ...erruucerirrsriseiseiseesseteeseesest bbb bbbttt sbnes | bebsessessasbseensestsssnenaees (01 RO L0 R (01 RN 0
3. Mortgage loans on real estate:

3T FIESEENS. c.ou ettt | frebiee ettt [0 SR L0 (01 R 0

3.2 Other than fIrSEHENS........ciuiiricieire ettt ssies | brebseesessesbes e ssest e s [0 RO L0 R (01 TR 0
4. Real estate:

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

ENCUMDBIANCES)......cvvveiievcteie ittt bbbt bbb s et en s s ssnaas | sbessessessssssesssssnsessesnsan (0 RO L0 RN (1 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvvveiicviieie ettt bbbt s et en s s ssnaas | sbessessessssassesssssnsessesnsan (0 TSR L0 TN (0 I TR 0

4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovevecviieeiieeieiseiesesesiesieses | eeveeieiesessssenens 369,619 | oo [ 369,619 | coovoveeiiie 1,226,906
5. Cash ($.....19,723,126), cash equivalents ($.....53,121,487)

and short-term investments (3.....3,098,485).........c.c.cooveerurerurerrierieeeie et sseessessessesssenies | cveeesnsisenianns 75,943,098 | ..coovveeeeeand (01 I 75,943,098 | ..o 105,905,277
6. Contract loans (including $.......... 0 PrEMIUM NOES).....coucerrerieeceeeeeseerneeeeeeseeesessessessessssseess | ceseesssessssessssessesssssssesn (01 SO L0 (01 R 0
7. DEIVALVES.....covcvcvceeices ettt bbbt st nsesnbns | sesbessesstessessben s sensnd (0 TSR L0 TN 0 [ oo 0
8. Other INVESIEA @SSELS.......c.cvuveieieieciciccete ettt bbbt ssnns | enssssesassssses s b esses s senes (01 TR L0 TN (0 I TR 0
9. ReCEIVADIES fOr SECUMLIES........cvvecveiriecicic ettt sssaenes | oeaessesssssssesses b esse s senes (01 TSR L0 TN 0 [ oo 0
10. Securities lending reinvested COllateral @SSELS..........vrureirrurririeiererereneeseeseeeeeseeseiesseeens | ceeseesessesssssseessesesseseees (01 SO L0 RN (0 I TR 0
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rwururriiiecircireieci ettt stseeseees | seessssesssnssssssessssssssneseees [0 [0 {0 0

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

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

14.  Investment income dug and @CCIUBM...........c.cuueveruiveieeiciiieie et

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection..............cceeees | covvrererennes 102,110,384 | oo (0 I 102,110,384 | ........c........ 103,748,236
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiUMS).........ccrerrerreninees | corerrenerneenrerseseenseneiens (0 S L0 R (0 I R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... ).ttt sentes | essesses et en st (0 0 [ oo (01 OO 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS...........cc.oririimririniinirisrisesesesesseiinens | eriesissienes 16,639,990 | .o (U N 16,639,990 | ...ccoovvvrnnnee 21,511,793
16.2 Funds held by or deposited with reinsured COMPANIES...........cc.cviveieicrisieiesseiieiees | ceerereiessse e (0 TR L0 TN (0 I TR 0
16.3 Other amounts receivable under reinSUrance CONTaCES.............ovreinriniinrineineins | e (0 O (O OO 0 [ oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........c..c.euiueiveiciiieieceese ety | cvevsesssessess e sesnea 0 | oo 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoocevevceees | cevvevesieicseeieees (01 TSR L0 TN (0 TR 0
18.2 Net deferred taX @SSEL.......... ittt esst s | sessesssesinns 269,215,492 | ....covvvvvnee 220,039,421 | .oovorirns 49,176,071 | .ovvvrrrinns 40,728,023
19.  Guaranty funds receivable or 0N dEPOSIt.............ccuevciieiieiiiee et bsienes | crevesssesse e ssse e (0 TSR L0 TN 0 [ oo 0
20. Electronic data processing equipment and SOftWArE.............cccvivereieiisieesee e | cvevseressesiesens 4,406,673 | .oooerere 4,406,673 | oo 0 [ o 0
21, Furniture and equipment, including health care delivery assets (§.......... 1) FSOTUS RS ISV 858,958 | ..oeoveeiieieieinas 858,958 | ..o (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coceveeerveveviies | covvierreseeeseeeee s 0 | oo L0 TN 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates................oooerieieiriiieiieseeeeseeeies | e 4,681,355 | ..o [0 A 4,681,355 | ....cooevvee 24,421,497
24, Health care (§.......... 0) and other amounts reCEIVADIE..............cuririereeecrere e | et (01 SRR L0 (0 I TR 0
25.  Aggregate write-ins for other than invested aSSets...........cc.ccuiiieiiieieceeee s | everieiesesissens 7947649 | ...l 6,900,000 | ......ccoo....... 1,047,649 | ..o 2,183,041
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.veerreincrerierissssessssessessssssssesssssessssesees | sesssesesnns 2,245,352,794 | ......cocvvenne 232,205,052 | ..o 2,013,147,742 | ............. 1,905,922,127
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccovvvvvre | corvrreereenereieirsinseieins (0 L0 N (1 0
28. Total (LINES 26 @NG 27)......ovurreerrrirriicrieesiesisessiesiesssssesss s ssse e sesssesssssssssssessssens | esessceeos 2,245,352,794 | ......cccooenue 232,205,052 | ... 2,013,147,742 | ............. 1,905,922,127
DETAILS OF WRITE-INS
1100, Rt | eeeste et (O RO (O RN (0 R 0
1102, ottt | eieste et 0 [ o (O RN (0 RN 0
1103, Rt | Heeeete et 0 [ o (O RN (0 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveeveirrinierneeiieriens | covreieissiesessesesessesees (0 R L0 TN (1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cireeriririeieiiiiesisieieissieiseississiens | cvesnsesssssssessessssessesessees (O I [ I {0 I 0
2501, LICENSES PUICASEX.......cuvvieieiiiicieisies ettt sttt bensessensns | ssesssssssessesinsad 6,900,000 | ...ccoovrrrrnnnnd 6,900,000 | ..oovvvereerereireieieiiiea 0 [ o 0
2502. State premium taX FECOVETADIE. .........ceiveiieieicsie ettt ssesesns | sesessessessessssenees 922,350 | 1oveveereeieennieand [0 IR 922,350 | .ovvirieiiinns 2,148,275
2503, OtNEr @SSELS......vuucereerrircriseriseesieris sttt sst st snnies | sestinesis s 125,299 | oo (U IO 125,299 | oo, 34,766
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).......couerweireriiresirnesnsiresssesssresssesenes | veressssssssesanes 7,947,649 | .o 6,900,000 | .oooovirririinns 1,047,649 | ..o 2,183,041




statement for June 30, 2019 ote. UNITED GUARANTY RESIDENTIAL 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 0SS adjUSIMENT EXPENSES........ccurirererrirririereireesiseeseseissesessessssse st sssssssssssessens | seesessesssssssssssssssnnens 1,505,695 | ..o 2,151,598
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMilar CAIGES.............ovrirrrinrnre e eeesesessssesssnes [ eeereesstees e sesessesesseenes (0 OO 0
5. Other expenses (excluding taxes, ICENSES @NG FEES)........ccvvuriuiiiiiieiicieess sttt ssessenses | sbssssesssssessssestessnsaens 964,376 | oo, 2,100,074
6.  Taxes, licenses and fees (excluding federal and fOr€ign iNCOME TAXES)........vurerrrererirnrurernirnrirensisssssessssessssssesssssssssesssssessesssnss | sessessessssssessessssssnenes 1,043,663 [ .ovvoveeeereeireieiens 990,770
7.1 Current federal and foreign income taxes (including $.....814,053 on realized capital gains (I0SSES))........c.ceeurerrrerrrerrreeiesienies | cevreerireeiiesiiesiiesienss 9,277,557 | oo 18,130,996
7.2 Net AEErred taX ADIIIEY.......evererrereeecerieie ettt s st st snnne | sessessantensessessensansses st en s nee [0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §......... ettt | dreebeeesaes et s s eneaas (O [T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....330,422,082 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. ...t s | eneb st (U RN 0
11,2 PONCYNOIAETS........oovvieviiiie ittt bbb s st b bbb bbb s s s bbb bbb s s s bans | sebessessssantes et s tense s e bnsensesansed 0 | oo 0
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13.  Funds held by company UnNder reiNSUTANCE trEAHES..........c.cviviiieiiciee ettt sssess s ssssensens | estesesissessessssssssse s ssssessesnsa 0 | e 0
14, Amounts withheld or retained by company for aCCOUNt Of OthEIS...........cccveiciiieiccese et essssssessstesssnns | erresiesissess s sssesaese e 0 [ e 0
15.  Remittances and iteMS NOt AlIOCALEM. ..........c.cviueiiiiieiccce ettt bnas | evesssssesssesses e snes 1,532,645 [ oo 2,109,137
16.  Provision for reinsurance (including $.......... 0 CEITIEA)...vuvvrririeiesese sttt ssensnes | eesestens sttt n st (0 PR 0
17.  Net adjustments in assets and liabilities due to foreign eXChanGe rALES..........ccruririrriricircre et isessssiees | reeesieee ettt saeed [0 U U PO 0
18, Drafts QUESTANAING........cvvceeieieiicie ettt bbbt s bbb st s st s ssentas | eesiestensen b st n st (0 T 0
19.  Payable to parent, subsidiaries and affiliates...........cccccvieiiiiirrieicceie b nnens | et bnes 2,436,869 | ..oovoeveeeee 127,263
20, DEIVALIVES......oocvoiiriiiti bbb | et (U [ 0
21, PaYabIE fOr SBCUMTIES.......c.cvucveieieeicictecc ettt bbb bbbt bbb e st s s s bt s s ss s nse s saens | sresissstessesnsensesaes 14,692,452 | ..o 0
22, Payable for SBCUMLES IBNAING..........cceeieieiiiicieise sttt bbbt en bbb s s s saenns | stisssesssssessesestes s s ssen s bassae [0 R 0
23.  Liability for amounts held under UNINSUMEA PIANS.........c..cururiiiuriririinrire et ssess et ssesssstesssssssssessessssssssessessns | sonessessssssssssssssssssnsssessessssssnssn [0 TR 0
24.  Capital notes §......... 0 and interest thereon §.......... 0......
25, Aggregate WIite-iNS fOr lIADIIHIES. .........rvrevererrirrererirririseississie ettt ettt sttt
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........ccvueiuicicieietce st sssssssesseses | svsessssssesssssnssns 1,636,131,203 | ..ovveveernne 1,593,673,958
27, ProteCted COIl ADIHES. ........cvucveeiciiericricrieii sttt bbbttt |ttt (O [P R 0
28.  Total liabilities (LINES 26 @NA 27).......cc.rvmmrireriierieeeieerieeessesieessesss st eess s esstssssssesssssesssessssessssssnsnsssssensss | ossssssssnsssesssees 1,636,131,203 | ..o, 1,593,673,958
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.........cuiueiiciiteiieic ettt st bbb a st bessebeb b s s s st st ntenas | sbsbessessessssssesassnaas 5,997,300 | coooveererereereiee 5,997,300
31, Preferred CAPIHAI SLOCK.........cvuevveeeeieiieeeeie ettt sttt | eessessenten sttt [0 U 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cceviueiciiiiccee et ss s ssnsens | essesesssses s ses s s sses s 0 | e 0
33, SUMIUS NOLES....eueriereeisriseissieee sttt st st e st s8££ eS8 E et en st sent st | sebsessastenssnssessansanssessen s st enee [0 U 0
34,  Gross paid in and CONMDULEA SUMPIUS...........ccuivieiiciiieie ettt bbbt sns st s naas | snbessesassessesansnsaes 279,781,388 | ..ooovereeea 279,781,388
35, UN@SSIGNEA fUNAS (SUMPIUS).......cueveevereieeieeicteetes ettt es ettt sttt b st s e bes s s sse s nssssessnsntessebessanes | svessessessessssnsnssenens 91,237,851 ....26,469,481
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt s et saensens | sresesestes ettt sees [0 U 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt enr e | ettt 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........ceeveieeierciiieieieisieese et sss s sessssss s ssssesses s sessssessessess | sesesssssssssssssssnsns 377,016,539 | oo 312,248,169
38, Totals (Page 2, LINE 28, COl. 3).......uirerereeiieiiieceiceiseceise it eest st seest st ssesssesssnentasssnsnsssssns | nesesssessssesesssens 2,013,147,742 | oo, 1,905,922,127
DETAILS OF WRITE-INS
2501, CONLINGENCY TESEIVE. .......uvuiveieeievecteee ettt s bbbt bbbttt et ssesass e 1,186,636,143 1,097,599,634
2502. Deferred ceded COMMISSION BXPENSE.........ccuuevrrvireieeietsieie ettt et s s ss s b se bbb s s s ss s st s s s ssbessessbensenas | svesssessesssssssnsaesans 25,375,983 | oooveviiieeia 29,374,972
2503, PremMiIUM FEIUNG FESEIVE. .......ocvucvieieeiceite ettt bbb s bt bbb bbbt s st n s s s b bessasaens | saesssssstessesassessesassansans 815,303 | cooveeeeeee 981,307
2598. Summary of remaining write-ins for Ling 25 from OVErIOW PAJE..........cc.cvcviveieeicise ettt s e sns | eesessesessssses e ses e seesad [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE)........cueuruerrieriireisiesssiessie s sssssssss s ssssssss | eonsssssssessseeanes 1,212,827,429 | .o, 1,127,955,913
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)......c.iuiieiiiiiiiieei sttt sss s s sssense s sssssssssssnsanes | enssssessnssssessnsnsessessssnsssessessans 0 ] 0

Qo3




swerentiorune 20, 209010e. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
STATEMENT OF INCOME

17.
18.

19.
20.

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

33.

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

foreign income taxes (Line 16 MINUS LINE 17)......ccuvuiiiericieieisseie ettt st
Federal and foreign iNCOME taXeS INCUITEM...........cc.ueruiuciieiisiicieie ettt b s ees
Net income (Line 18 minus LiNg 19) (0 LiNE 22).........ccueuiueiireieiesseteesesise e sesss e stess s ssns

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PriOr YEAI.........c.ocvcveieiiecie ettt
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....(11,230)....
Change in net unrealized foreign exchange capital gain (Ioss)..................
Change in net deferred INCOME taX.........ccuiviiiiieieecee sttt
Change in NONAAMILEA @SSELS..........ccveviicieiecie ettt bbbt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accouNting PriNCIPIES.........c..curveiviveeeieeiie et
Capital changes:

3201 P INL. ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamed:
1.1 Direct.......oocuune. (written $ B I 318,255,527 ..380,852,786 | ..coovvvvnee 727,191,921
1.2 Assumed . (written $ .151,681,232 139,221,628 | ... ...230,814,826
1.3 Ceded............. (written $ B [P 291,933,124 ....343,630,769 | ....ccc...ce 604,277,478
1.4 Net.....ooovrrnne. (Written §.....158,360,084).........c.ummrvrrrrreeireiisssisssisessssssssssssssssssssssssssessssssssssssssssssssssssssnsss | siesssssesnns 178,003,635 | ..ccovvvnees 176,443,645 | .............. 353,729,269
DEDUCTIONS:
2. Losses incurred (current accident year $.....25,054,954):
2.1 Direct ....13,389,207 46,879,412 | .o 58,372,992
2.2 Assumed.... 2,255,911 9,852,858 |....ccvvvirrnnn. 5,116,556
2.3 CABA. ..o bR 9,930,060 32,598,455 |...ccoovvunnnen. 36,977,448
5,715,058 24,133,815 | .oovrerrrnnn. 26,512,100
3. L0sS adjustment XPENSES INCUIMEM..........c.eviueiriieiiiieieieisisiseie sttt e s s sss st nsens | sebessessnsensensesaes 548,138 1,220,898 | ...ccovvnne (1,880,755)
4. Other underwriting expenses incurred 29,146,730 |... ..39,460,319 |.... 65,610,891
5. Aggregate write-ins for underwriting EAUCHIONS..........cocviiiiiieiccee et b s sssens | asnsessssssssensesssssnseseead [0 PSRRI 0 ] e 0
6. Total underwriting deductions (LiNES 2 throUGN 5).........c.ccuueiucieieeiceieceee ettt bsesas | cessssssnsaans 35,409,926 |................. 64,815,032 |..overrrrnn 90,242,236
7. Netincome Of PrOtECLEA CEIIS..........ccuivcieeiecicieeee ettt bbb b s sten s sens | esbisssessassasssssessssaessnd [0 PO R R 0 ] e 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LINE B + LINE 7).....cocviueireieiieicsieieesetese e sessesssssssesenes | cevessesnsnes 142,593,709 | ....ccoeveee. 111,628,613 | .............. 263,487,033
INVESTMENT INCOME
9. Netinvestment INCOME BAMEM..........c.ruuriuiurieieieiee ettt ....23,883,223 25,588,550 |...ccocovuurernne 51,021,486
10. Net realized capital gains (losses) less capital gains tax of $.....814,053.........cccc.vervuirriierieniiesissseessssses s [erissisissisnies 3,062,391 35,695,405 [....cccoovnnnes 33,099,681
11. Net investment gain (I0SS) (LINES 9 + 10)......cucviuirieiiireieieeseee ettt s s s s bnaas | svsesssessnaens 26,945,614 |..cccovvvne. 61,283,955 |..overirinnn 84,121,167
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1)
13. Finance and service charges not included in premiums.
14. Aggregate write-ins for miscellaneous income...........
15. Total other income (LINES 12 thrOUGN 14)........ucvueviviieeiciccreeesieteesee ettt s e st b st seen
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

..1,261,621

........... 169,539,323 ..172,912,568 | .............347,608,200
27,790,507 6,380,746 |.........c..... 50,629,956

.............. 141,748,816 | .............166,531,822 | ..............296,978,244

.............. 312,248,169

.............. 141,748,816

1499.

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

34. Net remittances from or (to) Home Office...
35. DIVIAENAS 10 STOCKNOIAETS. .......ouceueeirceeieieiiecese ittt bbb bbb
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus... ..(88,368,904)] ... (88,221,822)] ... 177,917,004)
38. Change in surplus as regards policyholders (Lines 22 through 37)... 64,768,370 ...(395,834,912)] ... .
39. Surplus as regards policyholders, as of statement date (LiNes 21 PIUS 38).........corureureereereirnrireereineineeeeeeeneeseeseeseneees | creesreeneenas 377,016,539 624,247,037
DETAILS OF WRITE-INS
0507, ettt
0502, oottt
0503 oottt
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)
TADT. s
TAD2. otttk R SRS S RS E AR R ARttt
TAD3B. oot R SRS R R AR R ARt
1498. Summary of remaining write-ins for Line 14 from overflow page...

3701.
3702.
3703.
3798.
3799.

Change in contingenCy reSErVe.........vvurumrerrerernerneereereennns

Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......

632,913

..(89,001,817)] ..
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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 155,485,115 | ..cocvveee. 114,001,585 | .........c...... 258,071,817
2. Nt INVESIMENTINCOME. ....cvuieeiiiii bbb bbbt 23,760,173 27,408,622 55,279,599
3. Miscellaneous income .0
4. Total (Lines 1 through 3) ....141,410,207 313,351,416
5. Benefit and 10SS related PAYMENLS.........cccvivieiieeicisteie ettt ettt s s saesnans | erbessesansnann 25,341,957 | .ovrvire 25,753,234 | ... 64,484,431
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccuvveeievieieieinisies | cveieissiesiessessesesenns [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cc.cveiveieiciieciceeece s | ceveveereienas 35,262,117 | oo 40,909,818 | .....ccoevee 60,417,222
8. Dividends paid t0 POICYNOIAETS..........covuiviiiieiieiciceie ettt bbb st sntenas | svsesessstesesssensessesnsans [0 T [0 T 0
9. Federal and foreign income taxes paid (recovered) net of $.....814,053 tax on capital gains (10SS€S)........cc.cecrvrrrenee. 37,457,999 ..(38,353,519)
10.  Total (LINeS 5 trouGh 9)..........iuuieiiiii sttt ...98,062,073 ..66,663,052 .86,548,134
11. Net cash from operations (Ling 4 MiNUS LINE 10).........ccoviveriirirereiieriees ettt ses s sssessssssssssesnnas 81,183,216 74,747,155 226,803,282
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONAS. ...ttt ettt E RSkttt | seiienienies 836,284,944 | ............ 1,272,828,889 | ............ 2,115,802,477
1202 SHOCKS ...t
12.3 Mortgage loans
12.4 Real estate ....3,874,720
12.5  Other INVESIEA @SSBIS........cueiiiieericteees sttt sttt ettt ae st s s st s st essnae s s seaebesantesessnsnsnnas | seebessssesessnsssssessetessnanes (0 45,000,000 | ..oovveeereeeeeeeea 0
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-term INVESIMENES...........cccocevevrrrerieeceseeiseiens | cerevesisees e [0 (0 I (328)
12.7  MISCEIIANEOUS PrOCEEAS..........ovveviviicictceiec ettt bbbt b bbb s bbb es s sae s snts | sbsssessssassanes 14,692,452 | ..oovovviernn 166,056 | ..covoverecrane 218,061
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.vuvivieiieieinisiseesse et ssssssessessssessenss | ssessessssasses 853,839,305 | ............ 1,321,869,665 | ............ 2,121,004,117
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .987,406,599 .1,136,343,946
13,2 SHOCKS..vuveereeir ettt ettt sttt st ssessentnsnsnes | essestessnsestenssnssessensensD) | ertereessestenennsenenteneas 0
13,3 MOMGAGE I0BNS.......cuiieiieiiie ettt bbbttt sansnns | ansessntantessesnntensensesanand [0 [0 0
134 REAIESIALE. ...ttt entenen | seeeeseesentneas 1,842,181 | oo 3,452,210 | oo 6,106,532
13.5 Other INVESIE @SSELS. ......ucvuieeeiriiicitici bbbttt | fntbeesestess s st (0 O (01 O 0
13.6  MiSCEIANEOUS APPIICALIONS. .......vuoeeererrerieereciseiseee sttt ss st s st ens s st enssnsestensns | fassssssssssssssssssessassasesns {0 {0 0
13.7 Total investments acquired (LINES 13.110 13.6)......cueriuieieiiisieiessssee st nsnns
14.  Netincrease or (decrease) in contract loans and premium notes.. ...0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 408,581,216
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPIAI NOES. .....cuivieciiieieictie et ss bbb ntensens | ensesssssntessessssensessesansand [0 R (0] I (6,557,208)
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK..........cveruririririerise ettt sssnsens | fesssssnstesssssssssessanssnsans [0 {1 I (300,000,000)
16.3 BOIMOWED FUNGS........vuieiciiciii ittt bbbttt | ftbses st ess b nses st (0 O (01 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccccoveevicveiiiescee e | e 0 [ e 0 | e 0
16.5 Dividends to stockholders 300,000,000
16.6  Other cash provided (APPHEA).........vurvrererriiirrireieiersrie sttt sttt 24,264,080 3,081,877 (39,693,642)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccoeevunnee 24,264,080 | ............. (296,918,123) | .............. (646,250,850)
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 (29,962,179) | ....ccveveeee. (40,097,459 | ................ (10,866,352)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ......vvveiritreiseisees ittt bbbttt | arisesinasinns 105,905,277 | ..coovvvrnvnn. 116,771,629 | ...coovvvnnee. 116,771,629
19.2 End of period (Ling 18 PIUS LINE 19.1)......cuuiuuierieiieeieeieeieeiseieeiee sttt ssesss | sbssssesssnnsens 75,943,098 | ....coooovveenne 76,674,170 | ............... 105,905,277
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in contingency reserve ....(88,221,822) (176,864,635)
20.0002  Change in premium refund reserve.. (166,004) ...(29,630) ..788,561
20.0003 Deferred ceded commission expense... .(5,258,109) | . .(9,510,131)
20.0004  Reserve for stale checks
20.0005  Non cash exchange Surplus note repayment 93,442,792 | ...
20.0006  Non cash exchange in investment in subsidiaries (48,113,202) | . (48,113,202)
20.0007  Other Asset repayment ....(45,000,000) (45,000,000)
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swerentiorune 20, 209010e. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
The accompanying financial statements of United Guaranty Residential Insurance Company (the "Company") are presented on the basis of accounting
practices prescribed or permitted by the North Carolina Department of Insurance (the "Department").

The Department recognizes only statutory accounting practices prescribed or permitted by the state of North Carolina (the "State") for determining and reporting
the financial condition and results of operations of an insurance company and for determining its solvency under the North Carolina insurance law. 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.

There are no changes in surplus in the accompanying financial statements due to differences between the state of North Carolina prescribed accounting
practices and those of the NAIC. Reconciliations of net income and policyholder’s surplus between the amounts reported in the accompanying financial
statements (NC 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 |$ 141,748,816 |$ 296,978,244
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX 1§ 141,748,816 |$ 296,978,244
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 377,016,539 |$ 312,248,169
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 377,016,539 |$ 312,248,169
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 (‘IAO”)) of “1”
or "2 (considered to be investment grade) are carried at amortized cost. Bonds and LBaSS with an NAIC designation of “3", “4”, “5”, "5*", “6” or “6*”
(considered to be non-investment grade) are carried at the lower of amortized cost or fair value. LBaSS fair values are determined using independent
pricing services and broker quotes. Bonds and LBaSS that have not been filed and have not received a designation in over a year, from the NAIC 1AQ,
are assigned a 6 designation and carried at zero, with unrealized losses charged to surplus. Bond and LBaSS securities that have been filed and
received a 6* designation can carry a value greater than zero. Bond and LBaSS securities are assigned a 5* designation when the following conditions
are met: a) the documentation required for a full credit analysis did not exist, b) the issuer/obligor has made all contracted interest and principal
payments, and ¢) an expectation of repayment of interest and principal exists. Amortization of premium or discount on bonds and LBaSS is calculated
using the effective yield method.

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

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

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

Note 2 - Accounting Changes and Corrections of Errors
Not Applicable

Note 3 — Business Combinations and Goodwill
Not Applicable

Note 4 - Discontinued Operations
Not Applicable

Note 5 - Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for single class, multi-class mortgage-back and asset-backed securities are obtained from independent third party services or
internal estimates. These assumptions are consistent with the current interest rate and economic environment.

(2) Securities with Recognized Other-Than-Temporary Impairment
Not Applicable

(3) Recognized OTTI securities
Not Applicable
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NOTES TO FINANCIAL STATEMENTS

(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 $ 79,558
2. 12 Months or Longer $ 221,478
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 32,402,185
2. 12 Months or Longer $ 31,037,655

(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
D. Amounts Due From or To Related Parties
At June 30, 2019, the Company reported a receivable of $4,681,355 and a payable of ($2,436,869) from/to affiliated companies. Details of the balances are:

Arch U.S. Ml Services, Inc. $4,208,189; United Guaranty Residential Insurance Company of North Carolina $471,613; United Guaranty Commerical
Insurance Company of North Carolina $804; United Guaranty Credit Insurance Company $749; Arch Mortgage Insurance Company ($2,250,394); Arch U.S.
MI Holdings, Inc. ($164,652); United Guaranty Services, Inc. ($21,766); Arch Mortgage Guaranty Company ($57)

At December 31, 2018, the Company reported a receivable of $24,421,497 and a payable of ($127,263) from/to affiliated companies. Details of the balances
are:

Arch U.S. MI Holdings, Inc. $15,685,938; Arch U.S. Ml Services, Inc. $7,155,875; United Guaranty Residential Insurance Company of North Carolina
$1,577,960; United Guaranty Commerical Insurance Company of North Carolina $889; United Guaranty Credit Insurance Company $835; Arch Mortgage
Insurance Company ($102,197); United Guaranty Services, Inc. ($25,066)

Intercompany balances are settled monthly.
Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements
Not Applicable
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost
Not Applicable

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes

Note 14 - Liabilities, Contingencies and Assessments
No significant changes

Note 15 - Leases
No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not Applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2)  Servicing Assets and Servicing Liabilities
Not Applicable
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
(a)
Not Applicable
(b)
Not Applicable
C. Wash Sales
(1) Description of the Objectives Regarding These Transactions
Not Applicable

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

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

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

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

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

Assets at Fair Value

Industrial & Miscellaneous Bonds $ 0 1% 2933167 |$ 0 |$ 0|$ 2,933,167

Exempt MM Mutual Funds $ 53,121,487 |$ 0 |$ 0 1|$ 0 |$ 53,121,487

SVO-Identified Bond ETF $ 0 |$ 76326612 |$ 0 1|$ 01($ 76,326,612

Total § 53,121,487 |$ 79,259,779 |$ 0% 0 |$ 132,381,265
Liabilities at Fair Value

$ 01$ 0% 0% $ 0

Total $ 0[$ 0 |$ 0% 0|$ 0

(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
observable at commonly quoted intervals.

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

(5) Fair Value Disclosures
Not Applicable

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

C. Fair Value Level

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries). The fair values are also categorized into the three-level fair value hierarchy.
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Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,793,658,204 |$1,751,956,530 |$ 286,607,498 [$1,507,050,706 |$ $ 0 |$ 0
Cash, cash equivalent and
short-term investments $ 75,943,098 |$ 75,943,098 |$ 72844613 |$ 3,098,050 |$ $ 01% 0
D. Not Practicable to Estimate Fair Value
Not Applicable
E. NAV Practical Expedient Investments

Not Applicable

Note 21 — Other Items
No significant changes

Note 22 — Events Subsequent

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?

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.

B. Information about Significant Changes in Methodologies and Assumptions

Not Applicable

Note 26 - Intercompany Pooling Arrangements

Not Applicable

Note 27 - Structured Settlements
Not Applicable

Note 28 - Health Care Receivables
Not Applicable

Note 29 - Participating Policies
Not Applicable

Note 30 — Premium Deficiency Reserves
Not Applicable

Note 31 - High Deductibles
Not Applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not Applicable

Note 33 — Asbestos/Environmental Reserves

Not Applicable

Note 34 — Subscriber Savings Accounts
Not Applicable

Note 35 — Multiple Peril Crop Insurance
Not Applicable

Note 36 — Financial Guaranty Insurance

B. Schedule of Insured Financial Obligations at the End of the Period:

Not Applicable
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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
0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

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. 12/31/2017

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). 06/22/2019

By what department or departments?

North Carolina Department 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[ ] No[ ] NA[X]

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

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).

Qo7
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9.3 Have

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
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
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Not Applicable
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, 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 Management, LLC SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] 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

741

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:

United Guaranty Residential Insurance Company (Ceding Company) and Silverton Mortgage Specialists Inc. (Reinsurer) entered into a commutation and mutual release as of December 1
2018. On February 1, 2019, the Department approved the Company's request to commute the Twins Quota Share Reinsurance Agreement between the Company, Arch Mortgage

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. United Guaranty Residential Insurance Company (Ceding Company) and CMSR Reinsurance Limited (Reinsurer) entered into a

commutation and mutual release as of May 31, 2019. United Guaranty Residential Insurance Company (Ceding Company). United Guaranty Partners Insurance Company (Reinsurer). and
Bank of the West (Participant) entered into a commutation and mutual release as of May 31, 2019. United Guaranty Residential Insurance Company (Ceding Company) and M&T

Mortgage Reinsurance Company. Inc. (Reinsurer) entered into a commutation and mutual release as of June 30, 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 11
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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swementiorune 30, 20190 UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

All Other Insurers

O [AA-3191301........ | Bellemeade Re 2019-2 LId.........o.oooooooeesrssster BMU........| Unauthorized...] ......0.......... T
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swementiorune 30, 20190 UNITED GUARANTY RESIDENTIAL 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 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccoevvrrninrreinns AL]|....... Lo | e 3,598,458 | ..ooverrierens 4501477 | oo 710,408 1,244,499 4,472,532
2. Alaska...... 684,000 | oo 755,485 ....225,071 .136,214 .491,531
3. Arizona 4,876,481 5,831,542 | oo 608,741 1,152,831 2,919,748
4. Arkansas...........cnininns 1,910,943 | ..o 2,356,675 | ..ocverreeiireines 223,963 559,951 2,128,679
5. California.. . ..10,392,585 | ... 16,212,273 1,115,136 ...2,036,665 ...8,345,739
6. Colorado.......cccvevrerrrrnieneenesCO [l | i 6,071,528 | ..coovvvrvirernn 7,553,761 2,540,748
7. Connecticut........ccovvvrrrernee CT [l | e 3,499,870 | oo 4,005,639 | ..ccoevvrnrnnns 1,676,660 5,809,661
8. Delaware...... § ...895,040 | ... ...1,032,045 ....409,245 ..554,755 ...1,952,650
9. District of Columbia..............DC | ocooolvrs | v 480,095 | ..oovvereririnns 572,446 | ..ovvvverrrnnn 90,126 45,783 3,650,068
10, Florida.....ccovevreeeeiincreiniine 12,006,094 | ........cc...... 13,474,964 | .....oovvvnenes 4,529,876 | ..covvvrrrernns 4,031,636 | ..coveeernnnn 19,793,467 | oo 34,333,047
11, Georgia.....covrvnrenrnererrenenen GA vl | i 9,076,503 | ..c.covvrenne. 11,082,849 12,917,265
12, Hawaii......o.oocvrerinerecceienes Hi....... Lo | e 1,024,508 | ....covvvrenee. 1,285,609 | ..oovvvrerreeeen 87,647 | 86,129 | 1,053,109 770,661
13, 1daho......occece Di.... | TR PR 1,069,209 | ...oovvvrrenee. 1,346,510 | .oovcvrerieirernnd 60,415 | oo 126,796 | oovvvercvnes 293,631 | .o 416,666
14, MlNOIS....cocereeeieeceeieieeireireees L. Lo | s 10,625,256 | .....cccooveneee. 117,521 | s 4,609,500 | ...cocovveeenee 5,452,066 17,040,422 19,351,752
15, Indiana........cccocvevvineriieinninns IN ... | TR PR 7,870,546 | c.ovvvvernn 9,366,830 | ...cvveririirnnnes 818,756 2,078,220 7,774,494
16, 1OWa. e A ... Lo | e 4442531 | oo 5,256,329 | ..ooovvereririeinn 458,266 | ...cooovverrrenn 614,567 | .oovvererreenae 2,997,451 | i 3,535,169
17, Kansas.......cveeeenieneererniinne KS|..... Lo | e 3,100,630 | cooovevercrinas 3,809,285 | ...covveiirnne 314,507 702,676 2,987,076
18, Kentucky.......coooeveenevnceneineenne KY]|....... Lo | e 2,403,908 | ...coovvrennne 2,886,457 | ..oooveereieinne 517,237 578,713 | oo 2,076,389 | oo 2,656,829
19, LOUISIANA.......ocvmevrerreriieriienes 3,050,726 | ..cvoviernnas 3,620,354 | ...covriiinn 917,851 | oo 1,100,247 | ...ccooive0ee. 3,595,960 | oo 5,534,928
20.  Main€....coooveeerirnireineieienenae 1,046,183 | ...covvrrvenee. 1,251,766 | .cooovvereeenee 204,529 253,263 | .oovovrreeeenn 1,227,566 | oo 1,512,439
21.  Maryland.. .5,969,960 | ... ..1,124,204 .3,571,301 ..4,052,515 ...13,455,594 .16,634,226
22. Massachusetts 5,637,380 | .covovvereerennn 7,083,743 | oo 1,804,339 2,966,500 8,796,359 15,138,485
23.  Michigan........c.cooevuneerernienenn. 7,466,484 | ...covvornnn 8,638,813 | .vvvereireieine 563,583 1,142,823 5,022,074 6,622,762
24.  Minnesota.... . .13,495214 | ... 21,511,055 2,486,147 ...4,050,568 ..13,874,773 .16,895,903
25, MiSSISSIPPI....couevvererrerererineenee MS | i L | e 1,198,998 | ..o 1,422,706 | ..coovverrirennes 179,772 594,453 1,472,967
26.  MiSSOUN....ccorerenerrrenrerereeeee MO | L | e 5,048,587 | ..coovvrrerennn 6,217,840 | oo 994,459 1,136,518 | oo 3,149,057 | o 4,024,093
27.  Montana... . ...165,378 | ... 907,069 | ..... .97,570 .(897)] . ..367,880
28.  Nebraska.......c.coevvenrrerneed NE | oLt | i 3,107,184 | oo 3,725,023 | oo 92,608 983,257
29. Nevada....ovevvrneneneeed NV |l | e 1,666,837 | .coovvvirenees 2,001,463 | ..ooovrriinnns 408,610 | ooovveernee 291,795 | o 2,670,592 | oo 2,887,549
30. New Hampshire......c.cocovvunrnne NH]....... Lo | e 1,575,942 | ..o 1,905,850 | .ooverrereeinns 868,626 926,531 | .ovvrerrrnn 2,829,412 | o 4,084,347
31, New Jersey....oovvernincnnns [\ Lo | e 9,864,567 | ..coovvvrvicnnn 9,692,838 | ...cccvvrrinee 8,444,514 11,460,198 38,785,570
32, New Mexico........coervrrrenrennne NM |....... TR TR 947,723 | v 1,107,350 | oo 272,488 | ..oovverrenn 4,674,966 | ...coovverenns 1,295,390 | .ooovvrverenne 1,578,463
33, New YOrK...oocoovveneneirniniinee NY|....... Lo | e 8,452,264 | .....oovvvennn 9,863,845 | ...ccvvvrninee 5,774,247 1,413,327 32,178,902
34. North Carolina...........cocereereeetNC | oo Les | e 11,159,829 | ..covvvrenee. 11,571,321 | v 3,968,920 4,202,332 13,656,344 20,348,782
35.  North Dakota.........cocevvveeneeeeND | el | e 764,981 | ..o 897,653 | ..o 139,025 | ooviiiis 175,766 | oo 578,208 | ..cvvvrrirrienna 610,129
36, Ohi0...ovvrerererrrerrereenrneennn OH | L | e 6,728,565 | ..ccvvevrernns 7,499,014 | oo 1,556,194 2,234,417 8,904,273
37.  Oklahoma........ccocovvnererrnenc. OK | o Lt | e 2,770,722 | oo 3,377,469 | oo 712,531 982,137 3,515,386
38, Oregon.....ccoeeevnevermrnrnnenen OR | L | e 3,381,163 | oo 4,037,646 | ..coovvrernns 549,866 | ..oovvvrerirernns 554,051 | .ovvvvririrninne 1,707,608 | ..oovvrvrrneen 2,422,894
39.  Pennsylvania...........cocoveeneee. PA | Lt | e 7,565,753 | cooveoreierenas 8,915,150 | ..oovvrvvrenee 2,589,398 | ..ccovrrrinnas 4,128,097 10,310,806 14,128,169
40. Rhode Island.... 599,219 ...242,483 281,727 ...1,263,522
41.  South Carolina........ccc.ceeereenne. ;549,902 | ..o 6,745,514 | oo 953,832 888,738 | ...covcverernnd,040,562 | ..o 6,009,377
42.  South Dakota...........ccoueerneernee 800,690 461,788
43, Tennessee......ccomemeeverrmeeneee IN [l | i 4,469,922 ...5,681,829 ...3,732,945
44, TeXaS...cmnenrnererierneenenee IX el | i 27,099,334 32,204,984
45, Utah..oencncncneenlUT L | 4,359,612 | .ooovvereiernns 5,672,890
46.  Vermont... 701,257
47, Virginia......oocoeeeveeveeneeeeieen VA L | i 8,174,373 | 8,045,950
48.  Washington..........cocoviviininnee WA]....... Lo | e 7,550,844 | ..covvinn 9,843,399 | ..o 512,281 | oo 631,566
49, West Virginia........oooeveveeeee WV |l | e 559,823 | .ovviereiieenas 646,058 185,284
50.  Wisconsin........coeeveeererermeeneen WH L | e 6,169,127 | .coovvrvrcrnn 7,571,812 1,162,435
51, Wyoming.....oooeveereermemeneeneet WY |l | e 368,364 | ..ovverinenne 371917 | e 113,396 | 136,811
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
59, TotalS....ccoereirriereeeieeereene XXX 303,705,388
DETAILS OF WRITE-INS
580071, oo XXX | e (VI PR (0 OO (0 O LV RO (0 RN 0
58002, ..o XXX | e (VI RN (0 O (0 OO (VI O (U PO 0
58003, .o XXX | e (0 R (0 O (0 O (VI (O RN 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovevvrvrerrireiecirnieens [0 (0 (0 {0 (01 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | {01 PO (01 I [0 IR {01 O [0 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 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............. 5
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)
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SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
98-0374481.. 947484 Arch Capital Group Ltd........ccccovvermrrnirniincinneens NJA o NIA. oo N/A........... NIA oo | aeeene N..ooe.
02-0576800.. Arch Capital Services Inc. . | Arch Capital Group Ltd.. ... | Ownership. ....100.000 | Arch Capital Group Ltd.... N......
98-0602504.. . | Arch Investment Management Ltd Arch Capital Group Ltd..........cccceeeerveeiicrennns Ownership ....100.000 |Arch Capital Group Ltd N......
98-0493884.. .. |Arch Reinsurance Lid.........ccccoeovrnrerrirneencinnenns Arch Capital Group Ltd.......cccovvrvrrrrrerrerrirnnenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrnenrrens | e N [ O
98-1031826.. . | Arch Global Services (Philippines) Inc............... PHL........... NIA....ccooe. Arch Capital Group Ltd..........cccevvvrvrererrerennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvrveervereererinrens | crvee Nevoooo [ O
N/A.....covone [N/Acooees |NTAL Arch Global Services (Cyprus) Ltd.........cccccen... CYP......... NIA .o Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd..........covvernrurrnninerrns | o N [ O
NA...coeinn. . | Arch Global Services Holdings Ltd..................... BMU.......... NIA.....ccoo.e. Arch Capital Group Ltd..........cccceeererreeiicrenans Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoeererveeriveiiiens | e Noooooot | O
27-0687834.. . | Arch International Services INC............ccocvrurenee DE....ccoe. NIA .o Arch Capital Services INC.........cocoverrerrerienienns Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvvrnrurrrnenerens | o N [ O
98-1244615.. [N/A............. IN/A............. Arch Underwriters Ltd............ccocovvivenivecriiinenns BMU.......... NIA.....ccooone. Arch Reinsurance Ltd............cccceeeerveeiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereerverneercerens | crvee Noooooot | O
98-0705201.. .. | Arch Underwriting at Lloyd's Ltd............ccccouuene.. GBR.......... NIA. .o Arch Reinsurance Ltd.........cccoccvevrniencrninienes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerreurerneencneens | o N [ O
. | Axiom Underwriting Agency Limited................... GBR.......... NIA....ccoon. Arch Underwriting at Lloyd's Ltd.........c..cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereervereeercerens | crnee Nevoooo [ O
............. Idlemear Holdings Limited...............cccecovueervennene [ GBR.......... | NIAL............... | Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccccovevvrvereivevnrceres [ eeeeNucieins | O
. | Thomas Underwriting Agency Limited................ GBR.......... NIA....cccooe. Idlemear Holdings Limited............cc.cccovrvvrvennnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereernreerens | crvee Nevoooor [ O
. | Salt Insurance Services Limited..............cccoeuue... GBR.......... NIA....cccoooe. Thomas Underwriting Agency Limited.............. Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirericrens | crvee Nevoooo [ O
AN [NFAG L [NFAG e INFA e INVA Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA....ccoon. Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverecereerens | crnee Nevoooor [ O
N/A.. 98-0399846.. . | Arch Capital Holdings Ltd...........ccovvvevivvrirnrinnes BMU.......... NIA....ccoinne Arch Reinsurance Ltd............cccevvvierieirirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierens | conee Nevoooo [ O
N/A.. 98-0616488.. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA.....cccco.e. Arch Reinsurance Ltd............cccoeevevrrieiicrennn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverervereeercerens | crvee N..oooo. | O
N/A.. 98-0585481.. . |Arch Re Accident & Health ApS..........cccocviunee Arch Reinsurance Ltd...........cccevivreiveirivennnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0652764.. Arch Syndicate Investments Ltd.. . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N.......
N/A.. NA. .o . | Gulf Re Holdings Limited............cccovvrererrerennnn. Arch Reinsurance Ltd...........ccoevirreeirivennnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. N/A......oen... . | 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.. . | Arch Investment Holdings I Ltd Arch Reinsurance Ltd...........coovveevvnreeniennnen. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 99-1244244.. ... | Arch Investment Holdings Il Ltd...........cccc........ Arch Reinsurance Ltd...........ccoevirrereiriiennnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererrrerienens | coree Nevooooe [ O
N/A.. 98-0705593.. . | Arch Investment Holdings IV Ltd..........ccccocvvuene Arch Reinsurance Ltd...........coovveevvnreiriennnnns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoerrvrvrrrrrrnrnrrens | wonees |\ RSSO 0
NIAL [NJA....oooeieenenccieeeieieeee | NAG [NFAG e [NAA [NFA Watford Holdings Ltd............ccoceviveeriicnrcrencnens Arch Reinsurance Ltd..........c.cccoeeevvveeriecnenans Ownership......... | ... 11.100 | Arch Capital Group Ltd.........ccccevveereeceniniens e Noooooet | O
N/A.. woee |Watford RE Ltd.....veueeeeeereieeneescenereieenns Watford Holdings Ltd.........cccoverrerreneencerrirnienns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrnrrrrrnenrrnns | s N [ O
N/A.. . | Watford Holdings (UK) Limited............cccererrrnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrererernrerrerens | covene \\ JSSOO 0 O
NIAL INA. oo [NFAG INFA s [NFAG s [NVAL Watford Holdings (U.S.) INC.....ccovvrvverereirrnnenees Watford Holdings (UK) Limited...........ccccerveenee Ownership......... ....100.000 | Arch Capital Group Ltd.........c.ccovvvrvrerrrnenrrnns | s |\ NSO 0
N/A.. . | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited............c.cccou..... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeriveerieens | e N.ooooo. | O
N/A.. . |Watford Services INC........ccovueeereereinenceneinenes DE....cccoe. NIA ... Watford Holdings (U.S.) INC.....ccovvervrrerienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevrnrurrnrinerens | o N [ O
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. . |Representacao Ltda. . | Arch Reinsurance Ltd............ ... |Ownership......... | ....100.000 |Arch Capital Group Ltd.... N......
N/A.. 98-1006574.. . | Arch Underwriting at Lloyd's (Australia) Pty Ltd. Arch Underwriting at Lloyd's Ltd............cc.c....... Ownership ....100.000 |Arch Capital Group Ltd N......
N/A.. 98-0616491.. . | Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd..........ccocoorrrinrenrrninienns Ownership......... ....100.000 | Arch Capital Group Ltd N......
N/A.. 98-1243751.. . | Arch Financial Holdings Europe Il Limited.. . | Arch Reinsurance Ltd.... .. | Ownership......... ....100.000 |Arch Capital Group Ltd.... N.......
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1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
N/A.. 98-1244422.. |N/A............. N/A...coene. veee | AFCh LMI Py Ltd. oo AUS.......... NIA...ccooren. Arch Financial Holdings Australia Pty Ltd........ Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrvrurrrscnrrners | s N...... [0S
N/A.. 98-1305287.. [N/A............. N/A............. . | Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA.....ccoone Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 |Arch Capital Group Ltd..........ccoeerervevevevcrerniens | e N...... (L
N/A.. 47-3497583.. |N/A............. N/A......e... Arch Mortgage Risk Transfer Holdings Inc......... DE....cc.. NIA...coooren. Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrrrrrnrnrrnens | s N...... [0
N/A.. 47-4121100.. |N/A............. N/A........... .... | Arch Mortgage Risk Transfer PCC Inc............... DC...coeva A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeviieerieens | e N...... (L
N/A.. 82-3878331.. |[N/A............. N/A.......eee. . | Incorporated Protected Cell No. AMRT-FRE-01 | DC............. A s Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........coevevrrurrnrinerens | e N....... [0 S
N/A.. 98-0616493.. [N/A............. N/A............ Arch Financial Holdings B.V.........cccccvvviveininnee. NLD........... NIA.....cccoo.e. Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 |Arch Capital Group Ltd.........cccooererveevivecieens | e N...... (L
Arch Insurance (EU) Designated Activity
NIAL INTA oo N/A....... 98-1024362.. [N/A............. N/A............ NA. oo Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee N....... [0
NIAL INJA s N/A....... 98-1243732.. |N/A............. N/A......ceee. L N Arch Underwriters Europe Limited..................... IRL......cc... NIA. ... Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o N....... [0S
Arch Reinsurance Europe Underwriting
NIAL INTA oo N/A....... 98-0611448.. [N/A............. N/A............. NA. oo Designated Activity Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervererrerierens | covee N....... [0 -
NIALINIA oo N/A....... 06-1424716.. |[N/A............. N/A............. NA. oo Arch Capital Group (U.S.) INC.....cvecvvvrerirririnae DE........ NIA....cccooe. Arch Financial Holdings Europe | Limited........ Ownership......... | ...... 90.000 |Arch Capital Group Ltd..........cccoevvvererevresiens e N....... [0
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. |[N/A............. N/A............. .... |Arch Capital Group (U.S.) INC.....cvevvvrerrererrneee. DE........ NIA....cccoon. Designated Activity Company Ownership......... |...... 10.000 | Arch Capital Group Ltd.........cccocveererverecrernrens | v N....... [0
N/A.. 98-0389546.. |N/A............. N/A...cene. . | Arch Risk Transfer Services Ltd...........cccccevenne. BMU.......... NIA .o Arch Reinsurance Ltd.........cccoccoereriencneinnienee Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervereirerierens | o N....... [0 S
N/A.. 98-1244441.. IN/A............. N/A......a... Alwyn Insurance Company Limited.................... GIB............ A, Arch Financial Holdings B.V........c.cccovevvivnnne. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvereerverreercerens | crvee N....... [0
Arch Reinsurance Europe Underwriting

NIAL INTA o N/A....... 98-0413940.. |N/A............. N/A......e... L Arch Insurance (UK) Limited............ccovrrrrrrnnnn. GBR.......... A Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o N...... [0 S
1279 | Arch Capital Group (U.S.) Inc.|10348... | 06-1430254.. . | Arch Reinsurance Company Arch Capital Group (U.S.) Inc. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 47-5374395.. ... |Arch Underwriters INC........c.ccoevveveveivcrneeiciennes Arch Reinsurance Company Ownership......... ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0389551.. .... | Alternative Re Holdings Limited.............cccoeve... BMU.......... NIA....ccooone. Arch Risk Transfer Services Ltd............cccevu.... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvererverrerercerens | crvee N....... [0
N/A.. 98-0704518.. . | Arch Europe Insurance Services Ltd.................. GBR.......... NIA....ccinne Arch Insurance (UK) Limited............ccovvivnnee. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverrerernrerrenens | covee N....... [0 -
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc................. DE.......... NIA ..o Arch Reinsurance Company...........ccc.eevrunenns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevevrvrrrrrrnenrrees | o N....... [0 S
N/A.. 43-0971887.. . |Arch Insurance Group InC.......c.ccovueeerivereeireinnens DE........... NIA....ccoinne Arch Capital Group (U.S.) Inc.... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereiverererierens | conee N....... [0 -
N/A.. 22-3501803.. . | Capital Protection Insurance Services, LLC....... DE............ NIA ..o Arch Reinsurance Company Ownership......... | ...... 49.000 |Arch Capital Group Ltd.........coeveeererrerrerneereirnes | ceenee N....... [0
N/A.. 98-0625844.. Alternative Re Limited..........cccoovvveerrirneiennens BMU.......... A Alternative Re Holdings Limited....................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrereverrrerienins | covee N....... [0 -
N/A.. 27-0800002.. . | Arch Underwriting Agency LLC.........ccoccvverrenee. DE............ NIA .o Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccovvervrerrrnenrrnns | s N....... [0S
N/A.. 43-0990709.. . | Arch Specialty Insurance Agency Inc................. MO........... NIA.....coone Arch Insurance Group Inc Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccoevrereeerrevcrireeens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc. | 11150... {43-0990710.. . | Arch Insurance Company............ .. | Arch Reinsurance Company. . | Ownership......... |....100.000 |Arch Capital Group Ltd....
NIALINTA oo N/A....... 43-1053031.. . | First American Service Corporation................... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd
NIAL [NJA oo N/A....... 27-1013974.. Construction Risk Underwriters, LLC................. MN............ NIA....ccoone Arch Underwriting Agency LLC.........ccccvvvevnnee Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoeerereeveveveririeens | e N...... (L
N/A.. | Arch Capital Group (U.S.) Inc.| 10946... | 06-1521582.. |N/A............. N/A............. NA .o, Arch Property Casualty Insurance Company..... MO........... A Arch Insurance Company...........ceeevveeerrvcvenns Ownership......... ....100.000 |Arch Capital Group Ltd..........cccocererveveveveerieens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. |N/A............. N/A............ NA .o, Arch Specialty Insurance Company................... MO............ A Arch Insurance Company...........cceeoeveeerrreevenns Ownership......... ....100.000 |Arch Capital Group Ltd.........ccccoeverervevevevcririeens | e N...... (L
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
1279 | Arch Capital Group (U.S.) Inc. | 30830... [39-1128299.. Arch Indemnity Insurance Company.................. MO............ Arch Excess & Surplus Insurance Company.... | Ownership......... ....100.000 |Arch Capital Group Ltd.........cccovererveeviveriieens | e N...... (L
N/A.. 45-5366880.. . | Arch Insurance Solutions INC..........c.ccocurirreneenne DE....ccco.e. Arch Insurance Group INC.........ccccevereurreenrennenns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeverrrurrrrenerens | o N......
N/A.. 98-1089562.. Arch Insurance Canada Ltd ...|CAN.......... .. | Arch Insurance Company...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. 46-1950584.. ... |Arch U.S. MI Holdings INC.......ccovvurrinienrirrinienns DE....ccc.e. Arch Capital Group (U.S.) INC...ccvvvrrvrrrrerenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......

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

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

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

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

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

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

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

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

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




satementfor e 30,2019 orve UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
SCHEDULE Y
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€210

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
NIAL INJA s N/A....... N/A....ovenn. NA. .o N/A...coene. L N Prévalois SAS.........coorrirerereeerene e FRA........... NIA...ccooren. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coerreererrernerneeneirnns | ceenee N...... [0S
Emerging Beachfront Land Club Investment
N/A.. o |LP. Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... | ...... 40.000 |Arch Capital Group Ltd
N/A.. . | CEMOF-A Co-Investment Partners, L.P............ Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. Series A CYM.......... OTH...cocoevnee Arch Investment Holdings | Ltd...............ccevu.. Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoeerereeveveveirieens | e N...... K -
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. Series B CYM.......... OTH...cccoevne. Arch Investment Holdings | Ltd...............cocvue. Ownership......... [ ... 99.870 [Arch Capital Group Ltd...........ccooveveveeeriveerieens | e N...... K TR
Carlyle Asia Structured Credit Opportunities
N/A.. Fund-A, L.P. CYM.......... OTH..covvvee. Arch Reinsurance Ltd............cccevevverierrevennnn. Ownership......... | ...... 99.000 |Arch Capital Group Ltd..........cccoevevererevrisiens [ e N....... KT
N/A.. .... | Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH...ovvenee Arch Capital Holdings Ltd.........ccccoocruereerniennenee Ownership......... |...... 12.330 | Arch Capital Group Ltd........cccoeerverrerrennenenens [ o N....... KT
N/A.. . | ADM Galleus Fund Il Limited...........cc.coevrrernnes CYM.......... OTH..oovvveree Arch Reinsurance Ltd............cccovvevvericirerennnnn. Ownership......... | ...... 47.000 |Arch Capital Group Ltd.........ccoeveververerreniens | eevees N....... KT
N/A.. Convex Asia Fund Ltd..........cocveurrenenrineinniniinne CYM.......... OTH..covvenee Arch Reinsurance Ltd.........cccocoocvvniencreinienes Ownership......... |...... 65.340 | Arch Capital Group Ltd.........cocoevreereereeneneirens | cevnee N....... KT
Melody Capital Partners Offshore Credit Fund,
N/A.. L.P. CYM.......... OTH..cooeve. Arch Investment Holdings Il Ltd...................... Ownership......... | ...... 24.590 |Arch Capital Group Ltd..........ccooeveververeerisiens [ e N....... KT
N/A.. Castle Creek Capital Partners V, L.P................. DE...... OTH..coovvee. Arch Reinsurance Ltd............ccccevevvverierrerennnn. Ownership......... | ...... 24.560 |Arch Capital Group Ltd..........cccoevvververeeresiens e N....... KT
HPS Principal Strategies - Real Estate Capital
N/A.. Solutions Offshore, L.P. CYM.......... OTH..oovvvee. Arch Reinsurance Ltd............ccceevevvvererrevennnnn. Ownership......... | ...... 21.170 | Arch Capital Group Ltd..........cccoeveververceriniens e N....... KT
Pinebridge Structured Capital Partners
N/A.. Offshore II-A, L.P. CYM.......... OTH..oovvvee Arch Capital Holdings Ltd.........ccccccoeverrerneee. Ownership......... | ...... 99.340 |Arch Capital Group Ltd..........cccoeveverercvriniens [ eneee N....... KT
N/A.. Monarch Capital Partners Offshore Il LP.......... DE.......... OTH..cooeveee Arch Reinsurance Ltd...........ccoevirreerriiennnn. Ownership......... | ...... 16.440 | Arch Capital Group Ltd.........cccoevrererercieirenins | covee N....... KT
N/A.. .... | Star America Infrastructure Fund, LP................. DE.......... OTH..covverenee Arch Specialty Insurance Company................. Ownership......... [ ... 4.000 | Arch Capital Group Ltd........ccccovrvrmrerrerrrnrrnes | wonees N....... KT
N/A.. . | China Car Parks Investment Fund L.P............... CYM.......... OTH..cooeve Arch Reinsurance Ltd............ccccverieicirivennnn. Ownership......... [...... 14.690 | Arch Capital Group Ltd.........cccocvrerervervieienins | conee N....... KT
Carlyle Energy Mezzanine Opportunities Fund
N/A.. II-A, L.P. CYM.......... OTH..covvne Arch Investment Holdings Il Ltd............ccc....... Ownership......... [ ...... 99.000 |Arch Capital Group Ltd..........ccoevererverrerinrnns e N....... KT
Templeton Strategic Emerging Markets Fund IV
N/A.. Asia (Cayman), L.P. CYM.......... OTH..cooevnenee Arch Reinsurance Ltd.........cccccovcveniencneinnienes Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevirernennenerenns | e N..oow. KT
Carlyle Energy Mezzanine Opportunities Fund-
N/A.. . |A,LP. Arch Investment Holdings Il Ltd.... Ownership......... [ ... 99.750 |Arch Capital Group Ltd..........cccoeeveveevenivererniens | e N......
N/A.. CEMOF-A Investors |, LP........ccocovrrrenienrereenne. ... | Arch Investment Holdings Il Ltd . |Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. ... | CEMOF-A Investors II, LP. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoevrereeveriveerieens | e N......
N/A.. .... | CEMOF-A AIV Co-Investors, LP............ccccovrunee CYM.......... OTH..covvenee Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrerrrninrrrns | s N....... KT
N/A.. . | CEMOF II-A Offshore Investors, L.P.................. CYM.......... OTH....ccoeenee. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooererveeviveririiens | e N...... K TR
N/A.. Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH...oovvenee Arch Reinsurance Ltd.........cccocoorurrniencnnirnienee Ownership......... |...... 10.270 | Arch Capital Group Ltd........ccccoeerverrerrrrinenrns [ o N....... KT
Pinebridge Structured Capital Partners
NIAL INJA s N/A....... N/A.....covenn. NA. .o N/A......ce... [\ N Offshore IlI-A, L.P. CYM.......... OTH..covvenee Arch Capital Holdings Ltd.........c.ccoerrerrerrinnenee Ownership......... |...... 99.000 |Arch Capital Group Ltd.........cocoeereeneereineeneirnes | ceenee N....... KT
BlackRock Asia Property Fund IV S.A' SICAV-
N/A.. . |SIF LUX........... OTH..covvenee Arch Reinsurance Ltd.........cccoccoeurrriencrnirnienee Ownership......... | ...... 23.080 |Arch Capital Group Ltd.........cocoeereeneernineeneirnes | ceenee N...... KT
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Europe Property Fund IV Feeder S.A SICAV-
NIAL [NJA oo N/A....... N/A...coonn N/A............ N/A............. NA .o SIF OTH....ccoeenee. Arch Reinsurance Ltd............cccceceerveeniccnenans Ownership......... | ...... 13.000 |Arch Capital Group Ltd.........ccccevveererecrerieens e Neooooo |3,
N/A.. . | Premia Holdings Ltd.........ccccoooeeererrerneennreinnenes | BMUoccoco INTAL Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... |...... 23.210 | Arch Capital Group Ltd.........cocveereeneereinreneirens | ceenee N......
N/A.. Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... . | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. L |Premia LV Ltd.....oovceeceecnce s Premia Reinsurance Ltd.........cccoeovnrerrirneenees Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......
N/A.. . | Premia Holdings INC.........cccccoeveeveeeecveesenvennens | DEvieiceces [INIA Premia Holdings Ltd.........cccccovveverrverrcnierennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvereervereeercnrens | crvee Nevoooo [ O
N/A.. . | Premia Solutions INC..........ccooovvnenrirnenennrnnnne | DB INIAL Premia Holdings INC.......c.ovuveencvnriinerceien. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e N [ O
N/A.. 32-0539299.. |N/A............. N/A............ Arch Credit Risk Services Inc...........ccoceeceerveveees | DEeeee [NIA.. Arch Capital Group (U.S.) INC.....cvvvvvrrerrrennee Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee Nevoooo [ O
N/A.. 98-1490970.. |N/A............. N/A......ceee. .... | Arch UK Holdings Limited...........ccccccovverecrernen |GBRucceocce [NIA....c Arch Reinsurance Ltd.........cccocoorrerincrnirnienee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o N [ O
N/A.. NA...ccooeinn. N/A............. N/A............ . | Blue Sky Partners Limited............c.ccceeeveerevenee. | GBR....oce. [NIAL. Arch UK Holdings Limited.........cc.cceeevrverernnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........cccoevvverererriniens [ e Nevoooo [ O
N/A.. N/A....cooean. NA. . N/A...cene. Archipelago Risk Services Limited............cc.co... | GBRuccuocees [NIALccccee Blue Sky Partners Limited..........cccccocveuninienne Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeuvrnrurenncncrens | o N [ O
N/A.. NA...coenn. N/A........... N/A....oe.. .. |Lake Shore IC, INC.......coevvvevvvercerrerereerierenssenens | DCevees [ A Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevreervereeercerens | crvee Nevoooor [ O
N/A.. 16-1364134.. [N/A............. N/A...cene. . [McNeil & Company, INC.......cccoveeevereeneenerrerneenees [NY e | A Arch Insurance Company............cccereereereeneenes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoevvrneurennencrens | s N [ O
N/A.. NA...coeinn. N/A............. N/A............ Obelisk Underwriting Limited..............ccccceveveveee. | GBRuce. [NIAL Arch UK Holdings Limited.........cc.cceeevrrrerrnnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereererierens | crvee Nevoooor [ O
N/A.. 83-4516586.. [N/A............. N/A............. . | First Shield Service Corporation..............c.cccece..|MO.......o.. [NIAL....oc.e Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirerierens | covee Nevoooo [ O
N/A.. 38-4119847.. IN/A............. N/A............. . | First Shield Service Corporation of Florida.........|MO............ INIA............... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccccvverervereeereerens | cvvee Nevoooo [ O
N/A.. 61-1932852.. [N/A............. N/A........... First Shield Consumer Service Corporation....... [MO............ |NIA............... Arch Insurance Group INC.........ccocvevverevcvnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee Nevoooo [ O
First Shield Consumer Service Corporation of
NIAL INTA oo N/A....... 37-1944730.. [N/A............. N/A............. NA. o Florida MO............ NIA....ccoonn. Arch Insurance Group INC.........ccocvvverevcrnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccccevereverererierins | coree Nevoooo [ O
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 \\ RSO 0
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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PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

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

N
SO UTAWN

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

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

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

1.

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

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

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

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

3B, TOMAIS. ....vvveiceeieic ettt

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......coiiieriiieieiieissieseieeiesississenisies | errsssssssssssssesssssssessessssssessssssssssesd | svverisssssessessssssssssessessssessessssensessensd | sorssssessesisssssesessssesssssesssssssessesneas 0




1419

statementfor June 30, 2019 ofthe. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

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 | oo (1 PN 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 312,248
L D (155)% [ 2. woevvererree. 46.2% | 3. oo, (12.1)%

Col. 13, Line 7

Line 8

4, (6.4)%




swerentiorune 20, 209010e. UNITED GUARANTY RESIDENTIAL 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:

000000 0D R O
* 15 8 7 320194900000 2 =«
0 A0 00 O 50 0O
* 15 8 7 3201 94550000 2 =«
00 00O 0 RO
* 15 8 7 320193650000 2 =«
A0 A0 050 0
* 15 8 7 32019505000 0 2 =«

Q15

Response

NO

NO

NO

NO




satement for une %0, 209o1re UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



swerentiorune 20, 209010e. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........cuu it ssess s ssess s sessssssssessessnsns | essesssssssssssssssssessessnssnes 1,226,906 | ..oovovreceeeeeeeeeene 632,570
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveviviieieicieie ettt bbbt 6,085,684
2.2 Additional investment made after aCQUISIION...........cccieiirieiicsece st ssssssessessnss | snressessssensensessssenensessssenseness 123 18T | tiriisieiessese s 20,848
3. Current year change in ENCUMDIANCES. ........c.errurreririnesreseessssesssssssisessesssssssssssessssssessessassssssessassssssssessessssssessessansssssessosss | sinssesssessessessssssessesssssssssessessenssessessQ | sevsessosssnssessesssnssessessanssnssessassnsanees 0
4, Total gain (I0SS) ON QISPOSAIS........civeevriiiieieiseieieesise sttt bbb bbbt bbb bbbt b e 1,127,257
5. Deduct amounts received on disposals............c.eueereerirrerieneens ...4,983,907
6. Total foreign exchange change in book/adjusted CaITYING VAIUE. ........c.cceveieiiiriieicece ettt ssesnes | serensessesssssssesssssssessessssessessesssssssessald | teviessssessessssssessessssssessessssessessssenes 0
7. Deduct current year's other-than-temporary impairment recognized ...1,655,546
8. Deduct CUIreNt YEar'S AEPIECIAtION. ........c.cviviiieiseieieie ettt bbb ss st s e ssess s nsensessessnsenses | sntessessesssssnsessnsansessessnsensesessnssnenseld | erissossessesssossassessssnsessessnsessesnsanes 0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ...1,226,906
10.  Deduct total NONAAMITIEd MOUNLS.........c.cuuiuueieieeieiieireie ettt et ssentensnensennes | cississnssssensssssessenssnsssssssssnssnsssssensens0 | oorsosesssmsssmsssssessnsssssssssssssssnessesenes 0
11. Statement value at end of current period (Ling 9 MINUS LINE 10).....vurururersreiresissessesseessesesesssssssessssssssnsssssesssssssessssessasssssans 1,226,906
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAT...........c.uriuiururerieneireeeiieeeneieiseeis | eesesseeseeesseessessessess s esessesseseeees 0 | e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............c.eviveiieiciiee ettt sse st naas | sbsessssesses e s s bessessssensesse st ssbessnsnse 0 | oo 0
2.2 Additional investment made after aCQUISIEION...........ccc.oiueuiiiiiiicesece bbb esae s ses s | sessssesessebes s s s b st b s s bbb s e aens 0 [ oot 0
3. Capitalized deferred interest and Other............cccoeuerrrrrinncnenerneseeeeeens B T T LSRR 0 | e 0
4. Accrual Of dISCOUNT.........cuuririicircicriei et N VP O [t 0
5. Unrealized valuation increase (decrease).........cccoueveneevnenenerrnerncncrerncncce e Nl - - - N I | i 0 | o 0
6. Total gain (I0SS) ON QISPOSAIS.........c.cuiveiiieiiieiiicie ettt bbb a bbb s bt s st bbb es s b s s bt sas s et s snsebenas | ebessssssesassssesesssetasnsesesnsesessnaetenen 0 [ oo 0
7. Deduct amounts reCeIVE ON QISPOSAIS...........c.vwrrureirirrireiriireseiseiseseiet ettt ss et ss e bbbt etsens | sebessebsstesseb e tetse s b eesessenseesntensee et 0 | o 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........ciueieieiriineeiseeeeeein | cereeeinsese et nee 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt..........covururreeerercireininenees | v 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA...........cuvveieiiinireieieisieieesesiss s sssessees | erisssssesiesssssssasessssssses s sntensessnsanes 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ooverrreininmnnesnnnisnesnessesnessesnens 0 ] o 0
12, Total ValULION GlIOWANCE...........eerieieiireeseisieie sttt bbbttt | fhembstb et en bbbttt 0 [ oo 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...e.ceeieieeceeeeieiscteireise ettt st ss st s st ess st ensnssns | ssamtassssssssssnsssssssessanssnssnssessansnssnes 0 | o 0
14, Deduct total NONAAMITIEA GMOUNLS.........c.cuueuuiirieeieiieiircire ettt b s | £hembstb b en st 0 [ oo 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14).......euuiiuirurisreiriisisiessessesnsessssssessessssesssssenssssessesssssssssns | soossosssssssssenssssssssessasssssssssessansasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........cuiiuiiririreiessie ettt sss s ess st et ssesssnsas | essessssssssessesssssssssessassssssnssassnsanses [0 45,000,000
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cvrveriiesierece ettt ettt ettt se s
2.2 Additional investment made after aCQUISIION............ccceviviiiieiciiec et
3. Capitalized deferred interest and other.............
4. Accrual of discount..........ccccnreniereereinnns
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other-than-temporary impairment reCOgNIZEA.............cueviveieieriiieieeeee e
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

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

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI...........ccc.vueveviveveieeeeesee et sseas | coeveesessesseseseesessesens 1,595,166,246 | ....cvovvveerierrieian 2,049,730,428
2. Cost of bonds and StOCKS ACAUIME.........cc.iuiuiiieiciieie sttt st et entense | antessessstessessssnsessessnsns 987,406,599 | ..o 1,706,318,201
3. ACCIUAI OF QISCOUNL........cvuieiiieiiie ettt sttt bbb s bbb bt s s bbb s et bansesas | sebessesssssssssessessstessessntessesas 796,446 | ..o, 2,774,012
4. Unrealized valuation INCrEASE (ECIEASE).........eiuerreieieiieiieieieise ettt ettt s bbb s s s sse s sentesans | sbstessessssensassesnsansessesintan 1,861,076 | ..ovoverceieeeieiees (26,315,680)
5. Total gain (I0SS) ON QISPOSAIS.........ruurererrerirrereeiseesesessiseesessssesse s sttt ss s sessens st es s ssess st ssessessensnssessassanssnssns | ssesssssessessossnssnssessanssnssns 3,876,444 | ..o 32,043,996
6. Deduct consideration for bonds and StOCKS dISPOSEA OF..........cuviuiiiiiiiiieieieie st | srtesessssesses s sess e snsns 836,284,947 | ..o 2,164,523,416
7. Deduct amortization Of PrEMIUML...........cc.ciueieicieeie ettt sttt st sa st a s benas s ssnes | sebessesasssssssesssssssessesensessesan 865,335 | i 4,947,688
8. Total foreign exchange change in book/adjusted CAITYING VAIUE..........c.cveieiiieiieieiese sttt sssstenss | sssessssstesessssesse s ssssessesssssssessessnsen 0 | e 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sstenns | seseeeesssesessstessesssssesessesssssssessessnso 0 [ oo 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fE€s..........oeveirreieiiieiie | o [0 PR 86,393
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9410)........cccovrrurrnrnrererniresnnssiessssnsenns | cnnsssesesssessessssessenens 1,751,956,530 | .ovovevveereireireine 1,595,166,246
12, Deduct total NONAAMITIEA GMOUNLS............cuuiuueiriecieiieiieise sttt sb s | £iembstb et en bbbt (01 OO 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ccoiiuiieiciiiieisiecessie st sesssisstesesssssesessssssssessssns | svsessesssssssssesssssssesees 1,751,956,530 | oo 1,595,166,246




satement for une 30, 2019o1ve UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ():1evvtrierieieie et | sebseesenbesineeenis 1,339,312,920 | ..o 447 588,117 | oo 394,016,410 | ...cvoverricirerrerienne (33,068,075) | ...oervenirreirrenes 1,339,312,920 | ..oovvvrrvireirnins 1,359,816,552 | ...eucvrreireierrineieieissineiseiens | reeeniesineienieenns 1,276,223,721

20ISO

.......................... 136,043,123 | ..oovovvvviverrnnnn 120,416,181 | e 33,573,133

NAIC B (B)-rvveevereerrrireiiersseseses sttt senen | eressnest s seneseenes 1,945,459 | ..o (O RN 2177448 | oo, 231,987 | oo 1,945,459 | ..ooomivvireericncresrinens 0 | eorerierererrieeeeeriereensensiens | e 10,568,535
NAIC 4 (B)..vvevverrerrerereeesesisesessesi st es st | ebsenes sttt O RO O RO O RO O RO O OO 0 | | e 0
NAIC 5 (B)-.vouvvereerrrirceianeriienesessiesesse s esssennes | evessnessessssessesenessenes 2,977,853 | ..o O RO (1 R (44,686) | ...ovvvrrrerririin 2,977,853 | ..oooverrerieeiin 2,933,167 [ oo | e 2,830,401
NAIC B (B)-.vvevverererrerereeeserisesessessesessesss sttt | ebsenss sttt 0 s 0 | s 0 | s 0 s 0 e 0 i | e 0
....................... 1,602,145,533

NAIC Tt | ebssen st (O AR (O RN (O R (O RN (O RN 0 | e ensiens | e s 0
NAIC 2.t | s (O N (O N (O OO (O OO (O RN 0 [ vt | e 0

100 INAIC 3ot | Shieeb e (O OO (O N (O N (O RN (O RN 0 [ttt | e 0
110 NAIC 4| bbb (O N (O N (O OO (O RN (O RN 0 [ttt | e 0
12, INAIC Bt | Shieeb s (O N (O N (O OO (O RN (O RN 0 [t | e 0
13 INAIC B | bt [0 RN [0 N [0 PN (O N 0 [ 0 [ | s 0
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 1,687,341,454 | oo, 583,631,239 | ..o 516,610,037 | ..ooovocrririniriiriiiines 692,359 | ..o 1,687,341,454 | ..o 1,755,055,015 | ..ooviriirrnrnisriseiees (O I 1,602,145,533

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; NAIC28...3,098,485 NAIC3S........ 0; NAIC4S§...... 0; NAIC5S......... 0; NAIC6S......... 0.




statement for June 30, 2019 ote. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......coiiieereretre | e 3,098,485 |.....ccocvvviine D00 GO DO 3,098,016 | .oocvvrevcriercice 41,075 | oo 37,652
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEmDET 31 OF PHHOT YEAI..........ccieieiiirieieieese ettt b st sssessesns | setessessssessesssssssessessssansessesad 6,979,287 | oo 14,236,683
2. Cost of short-term iNVESIMENTS QCGUITEM..........c.cviviecieeicicce ettt sssessesnss | evaesessssssssessssesses et seseesanes 3,098,016 | oocvoveieeereeeee 22,551,068
3. ACCIUAN OF GISCOUNT.......ociiicici bbbt | Shbebb bbbttt 21182 | oo 43,586
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cveveveieereieiieie et ssssses s es s sse s sssse s sssbessessssesses s sssssssesasssssessesss | sbsessssessesssssssesissssessessssensessessssassesens 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS...........cvuivieiiieiieicteie ettt ettt bbbt bbb b st st sssssnas | ebssbessessebssessebss s s s s s b s entes bt en e 0 | oo (1,553)
6. Deduct consideration reCeivVed 0N QISPOSAIS............cccuiuririiieriiiieiriietsise ettt s e s ssebesnns | sessesessssesessssesesansesessnsesasnes 7,000,000 | ooovveererireereeeeeeae 29,718,782
7. Deduct amortization Of PrEMIUM...........cccviuiiiiieieiciece ettt bbb bbb bbb b b es bbb s s ssenas | ebssbestessebsbes s b s b s s st b s en b s bt en e [0 U UTRTRN 131,716
8. Total foreign exchange change in book/adjusted CarmyiNG VAIUE............ccueuiveievcveiesce ettt es st sessssssnes | evssssssesssssesssssssssssssessssssessessssessnsas 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvuiveeiiuriieieicieee et sbens | etstesses s st ess bt ss bt sssnbenaenas 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccccevieiiieriiiiieiieeseeeesieienns | seeeiensees s 3,098,485 | ..o 6,979,287
11. Deduct total NONAAMItIEd @MOUNTS...........cvuierriiirieti bbbttt bbb | etbent st 0 |t 0
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11).....c.viuiiiiieiiiieiiicteieccieisi ettt sss i ssnssaesesssesssnaes | sessesssssesessssesesssesessssssesnns 3,098,485 | ..o 6,979,287

QsSl103




statement for June 30, 2019 ote. UNITED GUARANTY RESIDENTIAL 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

QsSI04, QSI05, QSI06, QSI07



swementiorune 30, 20190 UNITED GUARANTY RESIDENTIAL 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.........cvuiurirererrereeireineire et ssesssessessesens | essessssssesssssesssssessesssssssssessnes 80,120,227 | oot 66,384,662
2. Cost of Cash €QUIVAIENES ACQUITE............cceveveieieeiecieisce ettt e sss sttt es e b ssesssssnsens | sessessesissessesessssessesssssnssssesans 436,793,517 | oo 2,794,647,502
3. ACCIUAL O QISCOUNL.......eovevevieecctcte ettt bbbt s bbb s st s st ssessnsa | saebossessssssssssesses st estes e besbes s sassnsen 28,666 | ..o 316,563
4. Unrealized valuation INCTEASE (AECIBASE)..........ccevuevevieeieriiseeees et sssssse st ses s bes s ssesss st assesnsas | essesssssssessesssassesessssessessssssssssessesstasssas 0 [ oo 0
5. Total Gain (I0SS) ON QISPOSAIS. ......c.crvurerrerrirrerrisrisieiesiesssssse s ss st s st ss s st st sessessensnssnsss | sbsesssssosssnssessessassnssessanssssnssansnssnssessnens 0 | e 1,224

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM...........ceiiiciiicte ettt bbb s b ss bt ssnaens | sbessssesssissesessstesessssesessseses st s s st ssnseeas 0 [ oo 20,216
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE.............ccceveuieeieeieieiesieecteee s ssisseesns | coeveessssessesessessesas s ssssssesssssssesees s sessesans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........cvuieuiiirireiiieiciee e | ctereieissiseressr s st esssebesssesessnaebenssaeeas 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccevevivrinninrineieiniies | e 53,121,487 | oo 80,120,227
11. Deduct total nonadmitted @MOUNES. ..o | bbb 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cuiiiieiiiiierieiisiesesisissesssesssessssssesssssssesseses | sossessesissssssssessessssassessessnsessasas 53,121,487 | oo 80,120,227

QSI108
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statementfor June 30, 2019 ofthe. UNITED GUARANTY RESIDENTIAL 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
11510807, RICHMOND..... |VA... |06/04/2019..A. WACHOVIA MORTGAGE..... .369,619 0 | i 369,619 0
0199999. Totals .369,619 0 | 369,619 0
0399999. Totals .369,619 (O SR 369,619 0
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 inB.JA.CV. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses

Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred
Property Disposed
12972648... LAPLATA.... . | 04/23/2019] SHEREE CHEUNG..........cocooomirvirrriinnes 462,609 | ...oooveerriennnd 0 | e [ e [0 | 0 | 0 | 0 | 0| 404,935 (57,674) 5,320
12531081... . 105/01/2019| CARLTON BURKHART. . 355,587 .0 337,319 ..(18,268) | ..
12062866... . 05/01/2019] CHARLES SOPHINE...........ccoocourvveannnen. 320,064 | ...cooovverrinnan 0 0 | 0 | 0 | 0 | 0 | 0 | 301,445 (18,619)
12331637... ..| 05/09/2019| DIZZY DOLPHIN DELIVERY 339,159 20 ] (U A 0 330,171 0 | e (8,988)
12760574... EDMUND.... .105/20/2019] CHRISTOPHER & JULIE KOINER........... | ccoocevene. 335,623 20 [ 236,620 w0 | 0 | 0 | 0 |0 |0 | 280,556 | ...ccooorinnnieens 0 | s (55,067)
0199999, TOHAIS........oreeiirisesrie s e | s 1,813,042 20 [ 236,620 .0 1,654,426 | 0| (158,616)
0399999, TOAIS.........ovvereeeereeieeeeee e et | s 1,813,042 20 [ 236,620 w0 ] 0 | 0 | 0 | 0 | 0| 1,654,426 | .....coccel0 | s (158,616)




statement for June 30, 2019 ote. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QE02, QEO03
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statementfor June 30, 2019 ofthe. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S.
912828  5Y 2 |UNITED STATES TREASURY ......coiiiiiiriniiiiinsierssieeiseiessi s 04/15/2019........ VARIOUS.... oottt | Hesbte s bbbt 8,398,864 8,400,000 41,087 |1
912828 6B 1 |UNITED STATES TREASURY......coiiiiiiiirriiniieisriseiesesiseiesssissessss s 04/16/2019........ MORGAN STANLEY & CO.  LLC.....oiiiiiiiiiiieitiesieineissierisesissssssesessens | ressessnssesse s ssssssessessessssssesssssnns | ssesssessssssssessssssnssssnssns 11,040,391 48,657 |1
912828  6Q 8 |UNITED STATES TREASURY ..ottt 06/20/2019........ VARIOUS.... ..ottt | Hienitesesa bbbt snsenin | eebebenesens b ns s 24,987,116 68,808 |1
912828 6R 6 | UNITED STATES TREASURY. 05/28/2019. BANK OF AMERICA SECURITIES........o ittt sese s estesesesns | eoisassssesssssssssssssesesessenesssssssssaseneneas 3,277,168 5,961 |1
912828 6T 2 |UNITED STATES TREASURY. 06/17/2019........ | WELLS FARGO ADVISORS LLC.. 3,073,594 6,776 |1
912828  6U 9 |UNITED STATES TREASURY. 06/14/2019 VARIOUS......oooiiiririitie sttt ssseens | eebssesisess bbbt ...6,554,094 9,459 |1
912828 6V 7 |UNITED STATES TREASURY......ooiiiiiiriiiieitierissieeiseie s 06/26/2019........ VARIOUS.... ..ottt | Hoetites s bbbttt enie | enbebenes et s bbb 45,564,171 47,617 |1
912828  C5 7 |UNITED STATES TREASURY.......cvtiiriiiiiririerieissiieieessiessesessssssssessesssesssenes 04/10/2019........ VARIOUS......ooiiiiitiietie sttt ssssniens | sebisessseses bbbt ssssnnine | essiesssesss s sseseniens 10,866,465 5,616 |1
912828 W7 1 |UNITED STATES TREASURY. 04/26/2019. VARIOUS.......ooeiiiie ettt eens | Henebese bbbttt nis | eebenesens s senb et 9,496,539 11,367 |1
912828  XT 2 |UNITED STATES TREASURY. 06/18/2019........ [ VARIOUS.......cooririiriiiriiniiie it 43,622,154 30,647 |1
91362  AA 9 | THE BUREAU OF THE PUBLIC DEBT...... 06/30/2019. UNKNOWN. .ttt | oenbees e sne bbb en bt enbnne | ebnisenssnissesens et senennsee 13,126,000 | ..ooovvvverinnncrnnneennnnn 13,126,000 [ Lo 01
0599999,  TOtal - BONAS = U.S. GOVEINIMENL............ouiivereiiiiiieiiietetesieseeseieteseessesesesssesssss s ssessesesssssssessess sassessesssssssesssssesssssssesssssessssessessesasssssessessesassessesssssesessessessesaesessesses et ensessesse s asesses e s s s essebeee et s s esseb e s et essessesnsensessess | ebsebssessesssssnsessessesssssssessessessnsentessessns | bovsessesssssessnsansessessssnsan 180,006,555 | ...ooooverreeriiieinnnnee 179,391,000 | v 275,995 |............ .00,
Bonds - Industrial and Mi:
00208R  HV' 7 [ATET INC....oviriiiiicieiiseis bbb 05/13/2019........ NOt AVAIIEDIE. ......coovriircic s 402,226 415,000 | oo 4,761
00912X AV 6 |AIR LEASE CORP! 04/26/2019........ | Jane Street.. . . 338,706 350,000 | .... 1,022
00912X  AX 2 |AIRLEASE CORP........ccoeeuiriririmrirerierirrenne 04/26/2019 SUNTRUST ROBINSON HUMPHREY INC. s 490,855 500,000 [ oo 4,010
00912X  BC 7 [AIRLEASE CORP......oovitiiieieiintiesie it 04/29/2019........ Stifel, NICOIAUS & C0., INC...uvuviriieiiririiicieriri e senenins | sesesiesiess et sinen 663,728 . 650,000 8,256
02209S BB 8 |ALTRIA GROUP INC......coiiriiriiiiiiisisisseie it ensnes 05/22/2019........ VARIOUS......oooiiiiesie et entenss | bnessssessss s s ns b es bt enss | sebnesenssessans st sseesensenees TAT1279 | o 1,150,000 | oo 10,012
02209S  BC 6 |ALTRIA GROUP INC.......coiiiiiiiniierinniceieeiere et en 04/18/2019........ GOlAMAN SACKS & CO0......uvuirrirreeierieirie et | sesesieriess et enes 515,030 500,000 [ coovourerrinieereriieeeerennd 4,217
02209S  BD 4 |ALTRIA GROUP INC......coiiriiiiiiieiisisiseie st essses 04/18/2019........ GOlAMAN SACNS & C0.....coveieriieiirii bbbt | etebnssa bbb 258,243 250,000 2,300
023772 AB 2 | AMERICAN AIRLINES INC - ABS e 04/08/2019........ BARCLAY'S CAPITAL INC.....oviiirirriiiriresierseissiesisisss e ssessssssessesseness | oeesessessnssesssessssssessessssssessessssssesssessns | sesesesesssessnsssessesssesessesanes 1,225,643 | oo 1,203,251 | oo 11,364 | 1FE...coiviiiiiers
035237  BP 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC.........ccocomirmrmiirerieinirinieinsiessensnins 05/08/2019........ MERRILL LYNCH,PIERCE,FENNER & SMITH......coceviiimiieiirieieiseieisiininnes | verssissssiessssssessssssssesssssssssssensns 643,955 650,000 5191 |2FE
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.......c.ccooreriiiiemrnrirenirereniseeeseseeesierenes 05/22/2019........ VARIOUS.... ..ottt nsens | Honsistesessess st 2,029,618 2,000,000 19,948 | 2FE......coovvvivvrennn
04002Q  AG 7 |AREIT 18CRE2 C - CMBS........cccostiririiireiiieineieierissiessssssesssssesssenes 05/21/2019........ MORGAN STANLEY €Ottt sssississse s ssssssenssnes | seeesesssssssesssessssssessessssssessessssssssesses | ssssssessesssssessessssssessssanes 1,001,215 | oo 998,407 | covuvvrriirerierseeerseeeniis 842 | 1FE ..,
06051G  FH 7 | BANK OF AMERICA CORP..........cooiiiiieiiniireriniiseiesieisise s 05/08/2019........ BNP PARIBAS SECURITIES CORP.......cotimriirriiiierissierissisisesieriesisessesisines | revisssssesisessssisessessssssessessessesseseessns 363,465 350,000 3,022 |2FE
06051G  FL 8 | BANK OF AMERICA CORP........c.ctuieiiiiiriireiiniseesieissie st 05/08/2019........ NOMURA SECURITIES INTERNATIONAL. .....cotvririiririiierieirerisisiesieissines | eeesesssisssesssessssssessessssssesssssssssssesses | sssssssessessnsssssessssssessssnns 1,136,597 | oo 1,100,000 2,338 |2FE
06051G  GC 7 | BANK OF AMERICA CORP..........cvuiviirriiiirerierireresieisssise i sseesessenenes 04/26/2019........ SUMRIDGE PARTNERS LLC......oouiiiiieiiiiieiiieiesie i siessssssessssensens | sesssssersssssessesssssssssessesssnssessessssesessnes 511,985 500,000 9,005 |2FE
06051G  HT 9 | BANK OF AMERICA CORP........c.ctuiiiiiiiriiririsiseesieissie s 04/17/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC.......cootiiiiiiiiniieniiiseiiieines | v ssesnsss 8,500,000 8,500,000 | ..overvrireriieerie e 0 [1FE e
06406R  AE 7 |BANK OF NEW YORK MELLON...... 04/02/2019........ RBS SECURITIES INC.....ouiiiiiiiiieieiesiesissi et sssesssssessenens | eeesesssssnesesssessesssessesssssessessssssssssessns | seseesesssessnsssessesssesessesanes TA31,169 | e 7,100,000 | oo 37,817 | 1FE....
07274N AJ 2 |BAYER US FINANCE [T LLC.....coouiirriiiieiniiciieieieiseiesisesssienenicinas 05/08/2019........ J.P. MORGAN SECURITIES INC.......ooiiiiiieiiiriiieissiiissisiiesisiissisiiens | etssssiisisessesissss s ssssssesssessenens 254,025 250,000 .
09247X AP 6 | BLACKROCK INC.......ooeireieriincierisisiesierseiee e 04/17/2019........ CITIGROUP GLOBAL MARKETS INC........coturiierniiiererinsiseieresisseesississsssses | serresessessssssessessssssessessesssssessessesssens | sooessnssssssessnsssessessnssenssenes 4,959,500 | ..o 5,000,000 | ..oveeeiererieireiieree s 0 [1FE e
097023  CH 6 |BOEING CO....cvuiiirriiiciiriericie st 05/22/2019........ CITIGROUP GLOBAL MARKETS INC.......cotuririiriiiiiireritienieressssiesinsisssesses | stvsesessessssssssessssssssesssesssssessessssssens | simssesssssssessnsssessesssssessnenes 6,493,165 | ..o 6,500,000 2,842 |1FE
10373Q AV 2 |BP CAPITAL MARKETS AMERICA INC......c.cooovmrirrinirernnireesnseisniereessnesenenenes | Crvvvrieninns 04/12/2019........ MORGAN STANLEY & CO.  LLC....oiiiiiiieiiieinieeiesiseerissiesissssissisesinns | revsesnssesiesissssesse s sessss 2,198,408 2,250,000 16,971 | 1FE..ciiviiiiiic
110122 BZ 0 |BRISTOL-MYERS SQUIBB CO 05/07/2019........ MORGAN STANLEY & CO.  LLC....oiiiiiiiieiiieristierisiessiessssesssisensees | revssssssssssesssss s sesssas ...0 [1FE....
110122 CA 4 |BRISTOL-MYERS SQUIBB CO 05/07/2019........ MORGAN STANLEY & CO.  LLC....oiiiiiiieicieiniieeisiseieissiesissssissisesiens | revissnssesssesisssesse s sessss ...4,986,400 .0 |1FE....
11013 AL 2 [SKY PLC...oiicic e 05/28/2019........ JP MOTGan SECUMHES INC........uuvvureriiriiiiiciseieie e seseniens | coseteersess ettt eninnes | esbseesesss st ensnes 15,976,905 | ..oovvvmvirrieieeieriis 15,363,000 | cvooveerrieiriereeeenies 118,423 |1FE....ciiiiis
11135F  AC 5 |BROADCOM INC......ociiiiiiiiiiieieiciesiesisesesi et 06/07/2019........ VARIOUS.... ..ot ensenns | onesssie bbbt enis | eebenesess s ens s 1,991,100 | oo 2,000,000 6,076 | 2FE
11135F  AE 1 | BROADCOM INC....coocouiiiiiiniiicici ittt 06/20/2019........ BANK OF AMERICA SECURITIES.........coiiiirniiiieiiieeissiceissiesississsesisesssnins | revssssssesiessssse s sessses 384,222 380,000 3,544 | 2FE
12546D AJ 6 |CHT 17CSMO C - CMBS.........cocvurvrrrrirnnes 05/02/2019........ JP MORGAN SECURITIES LLC......oouiiieirrieiiiisiiesisesssisssiesssiesesesssesesns | otessssssssssessessssesssesssssssssssssssesssesens 750,234 750,000
12564C  AA 4 |CKHUTCHISON INTERNATIONAL (19) LTD....ccovivvrrreriverveneirerseirernsisensninensnnee | Crvivrinein 04/08/2019........ CITIGROUP GLOBAL MARKETS INC........cotuririiriiiiereriiissieiessssiesississsesses | stvsesessessssssesessssissssssssssssessessssssens | siessessssssessssssessesssssesssenes 9,989,900
12592T  AA 3 [COMM 153BP A - CMBS.......cooiiiiiirirriririssiieiiesieses st 05/01/2019 MERRILL LYNCH PIERCE FENNER SMITH INC........oovuiiiiriniiieriieieinnines [ eorinsissiesiesssiesissisessesssessens | cosseresssssssssessssssesssesens 10,847,187
12652F  AA 0 |CSMC 17CALI A - CMBS 04/09/2019........ | MERRILL LYNCH PIERCE FENNER SMITH INC .11,000,391
126650  CU 2 | CVS HEALTH CORP.......coovirieririeiirineriesieseiessssesessessens 06/06/2019........ DEUTSCHE BANK SECURITIES, INC......ctviiriririeierieeserissriesiesssensnsess | coreesssssssiesssessesssssssesssssssesssesssee | sevesessssssssssssesssesssessseeses 1,927,300
14040H  BU 8 | CAPITAL ONE FINANCIAL CORP.......cvureviiirririerinrieeeissienissiceinenenes 04/26/2019........ VARIOUS.... ..ottt niens | boesinte st 752,355 750,000
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14040H BZ 7 |CAPITAL ONE FINANCIAL CORP. 05/08/2019........ | U.S. BANCORP INVESTMENTS, INC 156,170 . 150,000 2FE.
14316E  AA 7 | COMS19-2-A1 - CDO....ccovoiiiiiiiisiiseicsi s 06/14/2019. BANK OF AMERICA SECURITIES.........couiiiriiiriiiieinsiesissisiesiesissiseesieens | eeesesssisssessessssssessessssssessessesssassessns | ssseesesssessssssssessnsesessssenns 7,000,000 | ..o 7,000,000 1FE....
151020 AP 9 | CELGENE CORP......ooiiiieriitiesierie i 05/22/2019........ VARIOUS ... ..ottt saseniens | snsiesssess st 2,042,330 2,000,000 2FE e
151020 AX 2 |CELGENE CORP... BT OTPPU TP 05/20/2019........ MORGAN STANLEY & CO LLC......oiiiiiieiiieiscieeisieessie s ssesissisesiees | revisssssssesessssie e seesses 497,160 500,000 | ... 2FE
151020  BA 1 [CELGENE CORP......oviiiieiiieesieirie e 04/02/2019. BARCLAY'S CAPITAL INC.....ovuiiiiiiiiierissiriesie s sessesisssssssssssenens | evsssanssesssesssssssssessssssesse s senssns 3,053,260 3,033,000 | coooeerriirieieien 12,048 | 2FE....
161175  AY 0 | CHARTER COMMUNICATIONS INC. 05/22/2019........ [VARIOUS........ooieieiri ettt 898,677 . 850,000 12,386 | 2FE
172967 GK 1 [ CITIGROUP INC.......coouiviurieiieiinieiesisiiseise it ssenes 05/08/2019 VARIOUS.....ooiiiiiiii ittt sssnnns | sebeesbse st | eeesnebess s sst et neeas 1,291,055 | oo 1,250,000
172967  HV 6 | CITIGROUP INC........oooiiiiiieiieisciceisiciesierssi et 04/18/2019........ SUMRIDGE PARTNERS LLC......oouiiiiiiiiieiiicinsierssisiesiissiessssssssssieniens | sesssisessesssessesssssssss s ssssssensses 514,110 . 500,000
172967 LM 1 [ CITIGROUP INC......oooriviurieiiireiiieienissiseie it 05/14/2019........ CITIGROUP GLOBAL MARKETS INC.......cvvuiieirieririeiininsiiesieessiesisesesesianes | revessessssssesiesssssssesssssesssssssssnsssessns | soesssessssessssssssssessmsnessnenes 4,973,950 | oo 5,000,000
172967  MF 5 | CITIGROUP INC........oviiiriiiiiieiineieeissiciesie st 04/16/2019. CHIGIOUD (SSB).....uveuveriiiiiirir ettt | sebsteses bbbt sinnsrens | soebesssnts st eres 9,000,000 | ..o 9,000,000
17325F  AY 4 [ CITIBANK NA......coiiiiiiriritiienieesie st esienes 05/15/2019........ | CITIGROUP GLOBAL MARKETS INC, . 5,000,000 . 5,000,000
212015 AL 5 | CONTINENTAL RESOURCES INC.......cccouueriiirriiiririerierineies e 05/22/2019. GOlAMAN SACKS & CO.....ouvuivrirriiirrii it renes | sebteses bbbttt sineirens | soeebenss et 1,033,750 | oo 1,000,000
228227 BD 5 |CROWN CASTLE INTERNATIONAL CORP 04/18/2019........ MARKETAXESS CORPORATION.......oucuuiriiririirerinsieisesssissssesssssssesesssisssesss | resssssssesssssssssssesssssessessssssesssssessns 697,769 650,000
233331 BB 2 [ DTE ENERGY CO....cooiiiiiiireiiiinieesieississiesisisseesie s ensees 06/10/2019........ CITIGROUP GLOBAL MARKETS INC.......couiureriiiieirierimieierinsiessenssssssesinns | sesesesersessessessssesesssssessesssessessssssessnes 74,916 75,000
233331 BC 0 |DTE ENERGY CO...cooivirieiriiiiiiieiissiessisesesse st ssssssssssessessssssensns | ossonsssssenes 06/10/2019........ CITIGROUP GLOBAL MARKETS INC. 813,046 816,000
233851 DR 2 | DAIMLER FINANCE NORTH AMERICA LLC. C 05/16/2019........ | CITIGROUP GLOBAL MARKETS INC. ...5,047,100 5,000,000
25272K  AG 8 | DIAMOND 1 FINANCE CORP......cccostiiriuirierireririeississiie st sseessenssenens 04/25/2019 VARIOUS.....oooiiiitietie st ..1,279,207 1,200,000
25466A  AK 7 | DISCOVER BANK......cciiiiiiiirierinsiieesseiseisiss s sissesessssees 05/08/2019........ TD SECUMHES. ... vt nsnnes | sebsreses b b es bbbt nirens | siebenssens st renes 1,007,110 | oo 1,000,000
254709  AJ 7 |DISCOVER FINANCIAL SERVICES...... 04/26/2019........ MORGAN STANLEY & CO LLC......vuiirrieiiiicieissiesisisisssiessssssessessessssesensnes | ressssssssssesssssssssessssssssesssssesssssnssans 769,665 750,000
254709 AL 2 |DISCOVER FINANCIAL SERVICES...... 04/26/2019........ UBS SECURITIES LLC.....ccouiuiiiieiiniicierisisiesie it ssessssiens. | reviesssssesssessssssessessssssessessessesseseessns 500,825 500,000
26078J  AB 6 | DOWDUPONT INC....ovoiirirmrineiriisiseessisisssiesssssssesesssi st ssssssssssenes 05/08/2019........ U.S. BANCORP INVESTMENTS, INC.....ovviimiiiriiiiiisirnnieineieiessssiessssssssssens | ressssssssssssssssssssessssessesssssssssssnssns 522,655 500,000
26078)  AC 4 | DOWDUPONT INC.....oooiiriueireriiineiresiersesesie st essssseneenes 05/22/2019........ VARIOUS.... ..ottt nsens | sesistesessess st 909,682 850,000
26078J  AD 2 | DOWDUPONT INC....ovriiriimiiniieiisisesssisissssesssssssesessssises st essssssssssenes 04/26/2019........ BARCLAYS CAPITAL INC.....ovvtiiiiiniiiieisisisesie s ssssssssssns | ressssssssssssssssssssessssssssessssssssssssessans 546,415 . 500,000
26441C  AS 4 | DUKE ENERGY CORP.........ccrermiirimiirerneireierisseensesessenesenes 05/22/2019........ MORGAN STANLEY & CO LLC......iiuiiiireriiiceieieieeiesiesieesess e sssssensenssssssesens | reesessssssssssssessesssessessssssessessssssssssenses | sessesesssessnsssessessssesessesanes 1,909,630 | oo 2,000,000
26441C  AX 3 | DUKE ENERGY CORP.......ccootirmriirriiiierissieesieissiesesissins 05/09/2019........ DEUTSCHE BANC SECURITIES INC.......ccooiiiiiiiiriiiiniinsiisiisiseinsissiiens [ e ssiens 589,854 600,000
29273R  BG 3 |ENERGY TRANSFER PARTNERS LP 04/18/2019........ UBS SECURITIES LLC.....coieiirieiieiieierisiseesie it enesssniens. | ressssssssesesessssssessessssisessessessenseseessns 523,620 500,000
29278N  AH 6 |ENERGY TRANSFER OPERATING LP 05/22/2019........ SCOTIA CAPITAL (USA) INC....ooiiiiiiiiitiinisieiiesiiesisiinei s | otesssiissise s sssessnees 520,755 500,000
30231G AT 9 | EXXON MOBIL CORP........cccovurereriniieirerisieeissneiieseenesinsenes 04/26/2019........ CITIGROUP GLOBAL MARKETS INC.......coovimriiiriirierirmieriesisseesiersesssseniens | sesseesersnssssssessssssssesssessesssessessssssessnes 5,531,735 5,500,000 1FE....
31620M  AK 2 | FIDELITY NATIONAL INFORMATION SERVICES |.. 05/22/2019........ MILLENNIUM ADVISORS, LLC.....ouiiutiiiirirniieirerisisiesiessisienssiesssssssssessens | ressssssssssssesssssssssessssssessessssssssesenssaes 509,590 500,000
31620M  BJ 4 |FIDELITY NATIONAL INFORMATION SERVICES I.. 05/15/2019........ VARIOUS.... ..ottt sssensens | snsitssessess et 985,787 . 980,000
337738 AL 2 | FISERV INC ...ttt enieniens | eenansssisenes 05/15/2019........ BANK OF AMERICA SECURITIES.........couiiiiriiiiiiiieineiseeiesisiesiesissiceesseens | reesesssisssesssessssssessessssssessessessssssessns | sesessesssessssssssessssesessssanns 1,039,360 | ooovvrricieeeerei 1,000,000 2FE
337738 AS 7 |FISERV INC......iiiiiiiieeiereseie et ssseniensens | oesanessesenes 06/10/2019........ J.P. MORGAN SECURITIES INC......oooviririnriiirnrinineieresissiesiesiseesssessssesens | seseseerisssssssessssssssessessesssessessssesessnes 237,600 238,000
337738 AT 5 |FISERVINC......ccoviirimiciirirereinein 06/10/2019........ J.P. MORGAN SECURITIES INC.......ootiiiiieiiriiiiisnisissisiiesisiissisiiens | orssssiisiisssss s ssssssesssesssnees 523,963 524,000
345397 YT 4 |FORD MOTOR CREDIT COMPANY LLC 04/25/2019........ MORGAN STANLEY & CO LLC......oiiiiieiiiiieintienisseisee st ssissisesiees | revsesnssess e sessss 680,153 750,000
345397  ZQ 9 |FORD MOTOR CREDIT COMPANY LLC.......ovuivrriiiririirniseierissiesssssissssesesisens 04/29/2019........ MORGAN STANLEY & CO LLC......ouiiririeiieiieisiessissie st sessssssssirensees | resssssssesssessssss s sesssas 368,673 . 350,000
36962G  5J 9 |GENERAL ELECTRIC CO......cooiiriirriiiieriineeeeseiee s 05/22/2019........ CREDIT SUISSE SECURITIES (USA).......cooiiieiiieiiieirineiieeissisessessssssesens | sevressssesssssssesissssssessssssssessessesssens | soossnsssssessssssessessnssesssenes 1,034,840 | ..o 1,000,000 | ..o 4779 | 2FE...oiiici
37045X CS 3 | GENERAL MOTORS FINANCIAL COMPANY INC 04/29/2019........ J.P. MORGAN SECURITIES INC.......ccoriiriririiiiririniiisineieriseiesiesisseessssssssnssens. | sesesiersssssssessssssssess s seessssssensses 537,350 500,000 8,161 | 2FE
37045X CU 8 | GENERAL MOTORS FINANCIAL COMPANY INC . 06/07/2019........ VARIOUS.......ooiiei st nassniens | snsietssess sttt 4,010,280 | oo 4,000,000 6,213 | 2FE
38136F  AC 7 |GLM 1A= CDO..oiieiiicieiiice et C 06/06/2019........ CHIGIOUD (SSB).....uveuieeiiiacirri ettt | ceseeieb bbbttt ...3,008,438 3,000,000 | cooucerereieeiriereeeenene 15,564 | 1FE......coovvvinrrcrs
38521V AJ 0 | GACM 19FL1 D = CDO....cuvvuiirrirrireinsiierieseesesssisssisessesssesssessssesessens C 06/28/2019........ VARIOUS......oooiiiiitiitie sttt snseens | eebisessiess et 2,392,452 . 2,380,000 | ..o 0
40437W  AC 2 |HLM 1419 A1-CDO............ 05/29/2019........ CITIGROUP GLOBAL MARKETS INC.......ccoturiviiriiiiirerisississessssiesinsisssesses | stvsesessessssssssessssissssssssesssssessessssssens | sonssesssssssessnsssessesssssesssenes 3,500,000 | ..o 3,500,000 | .oovereiereriie e 0
40437TW  AG 3 |HLM 1419 B - CDO.....ooovvrvmrvririrrirrnnne 05/29/2019 CITIGROUP GLOBAL MARKETS INC.......ceiuuivimrirririeimriaiissiiesiesesssssssisnes | cotessssssssssesssesssesssesissssssssssssesssesess 2,500,000 2,500,000 | ..ooveiiiie s 0
459200  JX O [INTERNATIONAL BUSINESS MACHINES CORP. 05/08/2019........ | JP Morgan Securities Inc. .5,000,000 0
459200 JY 8 |INTERNATIONAL BUSINESS MACHINES CORP 05/08/2019........ JP MOPGAN SECUMHES INC......cvvvereraeieiieaiieiiieesenissesseesesseess st sessesseniens | eeessssssessess sttt (]
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459200 JZ 5 |INTERNATIONAL BUSINESS MACHINES CORP 05/08/2019........ | JP MOrgan SECUMHES INC........vvvererrereirrerreieriesieeessseesesesssseessesennes 3,992,560 | v 4,000,000 1FE....
460690 BK 5 |INTERPUBLIC GROUP OF CO INC 04/29/2019. J.P. MORGAN SECURITIES INC........ 767,595 750,000 2FE
460690 BL 3 |INTERPUBLIC GROUP OF COMPANIES INC... 04/29/2019........ BARCLAY'S CAPITAL INC......oouiiiiiiiiierisiriesie s sisisssssssssenine | esssssnssesssessssssssse s sssssessesenssns 519,065 500,000 2FE e
460690 BM 1 |INTERPUBLIC GROUP OF COMPANIES INC... 05/09/2019........ GOlAMAN SACKS & CO.....ouvuirrirreeireriiirierierei et ensenissens | ceserieriess bbb 757,507 750,000 2FE
46591E  AC 1 |JPMCC 19COR5D - CMBS.......... 06/06/2019. JP MORGAN SECURITIES LLC.......cooiiiiriieieiiniiiieisrienieisesiensnissesesisnenes | seesierssssssesssssssssssssssssssssssssnsesnnes | onevenssenonseessesssensenensees 1,293,983 | it 1,500,000 2FE
46647P  AE 6 | JPMORGAN CHASE & CO.......cccvvvnrnneee 05/15/2019........ | JP MOrgan SECUMtES INC.........cuurvrrerereriicierinieeeeieeiee e .8,000,000 1FE....
48275P  AJ 0 |KREF 18FL1 D - CDO.....oovveervereicnirirriieiienes 05/09/2019 MORGAN STANLEY CO....cotiiuiiuirirriiriiieisiisiiesissesesssesessssssssssesiesssesess | soresessessnsssssssessessssessesessssssessensssnens 1,009,688 | ..o 1,000,000 2FE
50077L  AD 8 | KRAFT HEINZ FOODS CO.....c.ccooriemriirieieieiineieeesseiseneenes 04/26/2019........ CREDIT SUISSE SECURITIES (USA).......ouiiiiirieiieieeieieieieississie e ssssssesss | sesesssssssssssssesssssssessssssssssassessssssssssesans 472,185 500,000 2FE
50077L  AH 9 |KRAFT HEINZ FOODS CO......cccovvvirierireieniririeeieessinerienes 04/26/2019........ Stiflel, NICOIAUS & C0., INC....vvuieuiveiicriireinie et | etessssees et nees 499,515 500,000 2FE
50077L  AJ 5 | KRAFT HEINZ FOODS CO.....cocoooiemriiririeierineieriesieeenerenes 04/26/2019. BARCLAYS CAPITAL INC......ooiimiiireiieierieristeesissiseissiesesee s 1,000,000 2FE....
501044 CX 7 |THE KROGER CO. .| 05/20/2019........ | BANK OF AMERICA SECURITIES 1,007,390 | e 1,000,000 2FE....
501044 CY 5 |THE KROGER CO.......ccovvrirvrirererriines 05/22/2019. DEUTSCHE BANC SECURITIES INC........... 519,230 500,000 2FE
53946  AJ 3 |LNCR 19CRE2D - CDO/CMBS. C.. 05/07/2019........ JP MORGAN SECURITIES LLC.....oevrriiiireieireesiesissiseniesssssesssssessessssses | sosnsssssssssssessssssssessssssssssssessssssessones 600,000 600,000 | ..o 0 [2FE .
539830 BE 8 |LOCKHEED MARTIN CORP 05/29/2019........ U.S. BANCORP INVESTMENTS, INC.......cotiuiirriiriiiieiintiesinsiesisiesississiens | reesesssissssesssessssssessessssssesssssessssssessns | srstesesssesssssnessessssesessesenns 1,008,470 | oo 1,000,000 7,250 |2FE
539830 BF 5 |LOCKHEED MARTIN CORP.. 05/29/2019........ CITIGROUP GLOBAL MARKETS INC.......ccoviriiiiiniriirerisissisissssiesssssssssses | sovesesesssssssssssesssssssssesssssssssessesssssens | siosssssssssesssssesssssssasssenss 1,000,270 | .o 1,000,000 556 |2FE
539830 BH 1 |LOCKHEED MARTIN CORP.. .| 06/07/2019........ | CREDIT SUISSE SECURITIES (USA) 684,002 650,000 9,358 |2FE
548661 CW 5 |LOWES CO INC.....oivimieriiiiiirieeierieissiise et 05/20/2019 MORGAN STANLEY & CO LLC......cotiiiriiieriiciiriireissniesiesiiessssiesssesiens | cerieississsiessesssesissssssessessssesssensses | reressssssssssesssesssesssenssneses 1,010,970 | oo 1,000,000 3,207 |2FE
548661 DD 6 |LOWES CO INC.....coiiiiriereiiirciineieresiciesise st 05/22/2019........ CITIGROUP GLOBAL MARKETS INC.......cooovureriiiierrierinieeesisrisesssssssesssensens | sesesisesisssssssessssssessessessenssessessssssessnes 251,060 250,000 1,497 | 2FE....
548661 DM 6 | LOWE'S COMPANIES INC.....covimiiiriirririiiisisissiessssseie s sssseensssenes 05/22/2019........ U.S. BANCORP INVESTMENTS, INC.....ovviiiiiririiiirirniiensieiesissiesssissssssens | ressssssssssssssssssssesssssessesssssssssssessns 476,555 500,000 [ ..o 1,354 | 2FE....
55336V  AG 5 | MARKWEST ENERGY PARTNERS LP. . 05/22/2019........ MARKETAXESS CORPORATION.......cuueiiiiuirrirerinnieeieeisesesierissssseesissisesseens | ressesssssesssessssssessessssssessessessessessessns 533,955 500,000 11,714 | 2FE....
55817E  AE 6 [ MDPK 37 B1 = CDO.....cuiiieiiiiiiseieeisieiss st ensnes C 06/01/2019........ WELLS FARGO ADVISORS LLC......viuiviiiiriirirniieisisssiesissisiessssssssssensnnss | sevosesessssssssssesssssssssssssssssessesssssens | sosssssssssessassessosssssasssenss 1,000,000 | ..oovvrrciiiriineiercneie 1,000,000 | oo 0 [1FE....
55952Y AP 2 |MAGNE 8RR AR2 - CDO.....c.oviiirriiiererieeireesiseisese e sessesesseenaes C 05/31/2019........ CITIGROUP GLOBAL MARKETS INC.......cooviririiirirnrieriniieierinsesensserssssseeninns | sereseerississsesessisssesssesssssessessssesessenss | oessseesessssssssessessassnessnes 11,930,400 | ..oooverrreereeeeeis 12,000,000 59,612 | 1FE
55953T  AJ 6 [MAGNE 18R AR = CDO......ovuuiiriiniirisieiisisisssie st sssssaes C 05/29/2019........ WELLS FARGO ADVISORS LLC.....ccovviiiiieierineiniisisissiersssssssssssseessnsinns. | onsnenesnsssssesssssssssssessnsesesssssens | sovenesnnerssnssessesssssensnersens 0,400,000 | covviiivisninesnesnneennns 6,400,000 | ..o 10,234 [1FE....ccoiviviiennee
59523U AN 7 | MID AMERICA APARTMENTS LP. 06/19/2019........ GOlAMAN SACHS & CO.....ouvuerrirreieriiriererseie s sissiessenesssnsensninnene | seesierssssesessssssssessssssensnessessensensenes | oneresnensenseessesnnsenenneneres 1,020,080 | eiviiiiiiniieriersesererens 1,000,000 | ... 2,000
617446 7X 1 |MORGAN STANLEY ..ottt 04/26/2019........ VARIOUS......oooiiii ittt | beresasssebsss bbbt ents | oebenesens st nees 1,078,540 | ..oovvvvicee 1,000,000 | oo 21,181
617446 7Y 9 |MORGAN STANLEY ..ottt 05/08/2019........ JANE SHIEEL.......eeei s | e 674,758 650,000 4,870
617482 4AM 3 |MORGAN STANLEY ..ottt 05/08/2019........ SUMRIDGE PARTNERS LLC......cviiiiieiiiiiiicissierssissiesisissiessssssssssensnns | sosessesssssssssessssssessesssssssse s ssssssessnes 422,404 400,000 | oo 487
637417 AL 0 |NATIONAL RETAIL PROPERTIES INC........ccccvvrirmrinriirererirereninnine 05/15/2019........ WELLS FARGO SECURITIES LLC.......o it renienns. | rssisseessssisssessessesssessessssssessesssesenens 2,103,900 2,000,000 | oo 7,644
65339K BG4 |NEXTERA ENERGY CAPITAL HOLDINGS INC.......ccviviirnririeririersniseeerieisnisernnns 05/29/2019........ MUFG SECURITIES AMERICAS INC.......coooiiiiiiiiniiiiienicesnssisiissiienes [ coreriiiisinsissiisssessssssssssssssssssesssiens 2,525,075 2,500,000 12,469
65339K  BH 2 |NEXTERA ENERGY CAPITAL HOLDINGS INC.......cccvveirmrierrirerneineereriseieseserenens 06/07/2019........ BARCLAY'S CAPITAL INC......oiuiviiiiiiiniierinsireesise i ssssisessssssssessesssssenens | resssssnssesssessssssessessssssessesssessessesenssns 510,465 500,000 3,024
69346T  AG 9 [PFP 195 C = CMBS.......oiiiiieiiiicierieieesie e essssissssenisnens | sbesesesisnanns 06/17/2019........ MORGAN STANLEY €Ottt esissse s ssssssessesnes | etesesssissssessesssss s s ssessessesssassensns | srssesessscsssssssssssnsesessssanes 1,305,281 | oo 1,300,000 | ..o 795 | 1FE s
69346T  AJ 3 [PFP 195D - CMBS.......ooiiiciicieeiresesie et ssssiessssssssessenene | avenesessenanes 05/10/2019........ VARIOUS.... ..ottt sasensens. | boesitesessess st 901,750 900,000 [ ..vrververeirierieieeerieeseee e 0 [2FE e
75625Q  AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC. .|C 05/30/2019........ JP MOTGaNn SECUMHES INC.......vuuvvuiriiiieiiiiciiee et ssseniens | cesesieriess et 3,945,520 1FE....
78355H KM 0 |RYDER SYSTEM INC......coiiiiieiiiieiiirieeieiseieie e ssssssssessssene | oeronnsnnenenes 05/15/2019........ MIZUHO SECURITIES USA INC......oocvuiiiieiiiiieeeieneise s ssssissssssssssenes | evesessssnsssssessssssessessssssessessessssssessns | svsresessessnsssessessssesessssanes 4,997,100
785592  AM 8 | SABINE PASS LIQUEFACTION LLC......ccoiviiriiiersiscieiscssisrssiseiesi e 05/22/2019........ BARCLAYS CAPITAL INC.....oviiiiiiiiiiiiierisisiesie st ssssssins | resssssssesssesssssssssessssessesssssassesenssaes 819,592
86787E  BC 0 | SUNTRUST BANKS INC.......coviiieriiiriniieiseiseieiseesissssiesieninines 05/21/2019........ WELLS FARGO ADVISORS LLC......couviiiiiiiiiiiiesiseinesseiesissssiesisssssesesiesns [ serisesesissinssesssessssssessessssssessesssssensns | sosssenssssssessssssessessnssenine 10,083,700 TFE s
86787E  BE 6 | SUNTRUST BANK ......coiiiiiiiiiiiieiciiierssi e 05/16/2019........ WELLS FARGO ADVISORS LLC......couiuiiiiiitirrirerssissiesissiseesissssssssierinnes | stvsssesiessssssssessssissssesssesssssessessesssens | siessessssssessnsssessesssssesssenes 5,001,850 TFE s
87244A  BL 3 |WINDR 121RR AR2 - CDO.......covirrieierriseiierse s C 06/19/2019........ CITIGROUP GLOBAL MARKETS INC........cotiiiiiiniiiirerisineisisisssiesiesinssesses | sevresessesisssssesissssssessssssssesssssssssens | soossonssssssessssssessessnssenesenes 4,700,000 1FE....
902055  AA 0 |LBTY 162251 A - CMBS........cciiiiieiiieineieee st sieesenies 04/15/2019........ JP MOTGan SECUMHES INC........uuvvureriiriiiiicieieie e seseniens | cesetiersesi et enienes | esbstesesss st essnes 10,177,734 1FE....
90278K  AJ 0 [UBSCM 18C14 D - CMBS........ooviirieririeeirissiiie it 04/11/2019........ BARCLAYS CAPITAL INC s | s 172,941 220,000
913017  CH 0 |UNITED TECHNOLOGIES CORP.......ccvvutimriiririiirerieiseeisiseissee s ensees 05/08/2019........ BNP PARIBAS SECURITIES CORP......coutirriiiieiiieiissicesisisesiersssesesisines | revisssssesisesssssss s sessses 963,170 | ovoveereiceieeerens 1,000,000
913017 CQ 0 |UNITED TECHNOLOGIES CORP.........ovvuurrimrieirierieeisisssisssieseniessesssenssssessesens 05/09/2019 SUSGUENAMNA. ...ttt | teb bbb bbb 985,570 | oo 1,000,000
913017  CY 3 |UNITED TECHNOLOGIES CORP 05/08/2019........ | JANE SHrEEL.........cvuririiriier s ...1,044,530
91832D  AJ 3 [VMC 18FL1 D -CDO.....cosvrervrrrrerirrirrnnne 04/08/2019........ MORGAN STANLEY CO.....coiuuirmiririrrisieisisesiesssesssessssessssssssssessessssesns | soresessesssnsssssssesssessssesssessssssssessessssnens 502,812 500,000
91832Y  AG 3 |VMC 18FL2 C - CDO.....cvuieriiiiiirerisieieie it 05/01/2019........ CHIGIOUD (SSB).....uveuireiriaiirieieeiti ettt | seseeeeb s bbb 630,788 630,000
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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)
92343V DD 3 |VERIZON COMMUNICATIONS INC 05/08/2019........ JEFFERIES LLC.....ooooieiieiei sttt | etesssssse st 960,700 | oo 1,000,000
92343V ES 9 |VERIZON COMMUNICATIONS INC 05/08/2019........ MORGAN STANLEY & CO LLC......ouiiiiiiiciiiccissinieiisiies i [ s sssens 776,535 750,000
931142  EL 3 |WALMART INC 04/16/2019........ MIZUHO SECURITIES USA INC......ooovuiiiiiiniiieeeieneisesssiesiessssissssssssssenes | ovesessssnssesssssssssessessssssessessessssssessns | sesresesssessnsssessessssesessssanes 7,990,240 | ..o 8,000,000
942683  AF 0 |ACTAVISINC 06/25/2019........ MORGAN STANLEY & CO LLC... 2,036,120 2,000,000
95000U  2F 9 |WELLS FARGO & CO......oiiiiiiiiiiiiiniisiisiisiienissisessns s sssssessnsssnssnssnsensnns | onrennsnesenes 06/10/2019........ WELLS FARGO ADVISORS LLC.....coiiiiiiiiiisiistisiissisisssiserissssisessssssnsssnssenns | onnssseiesssssssssnssssssnssessensssesensensssssenees 5,000,000 5,000,000
3899999. Total - Bonds - INAUSEIAl ANA MISCRIIANEOUS..............c.oeuiviiiieiiiiieteee ettt eietetets evevaetetesesaseee st etesessetesesseaesesesaesesesseeesesaesesesasaseseseseses s essee e ses et et essesasnseeesessesesassseeeessesetesssseesssesesesassssennsesesessssesans | eatsesessssesesssssesssesesasssssassssesesesnsesans | euesistesesessesasissesesinsesasas 311,927,419 | oo 310,134,658
Bonds - Hybrid Securities
744320 AL 6 | PRUDENTIAL FINANCIAL INC......coiiiiiiiiiisiiisi et | ................ | 05/10/2019........ CREDIT SUISSE SECURITIES (USA).......cuuiiiiieiistiinisissssssesenssssssesessssssssssnssees | sesssesssssssssssesssssssssssssssssnssessessssssensnes 2,656,250 2,500,000 24,071 [2FE..coiiiiis
4899999, TOtal - BONAS = HYDIIA SEOUMIES. . ... vvuuiuuiiusiieereeies it ses e s stk oebe e e f kR E 0 E LR £ E R E L0 LE £ E L E L E o E 0L E LR E L0 E k8 SHE6 R btk 2,656,250 2,500,000 24,071 | XXX
Bonds - SVO Identified Funds
464288 64 6 |ISHARES:SHT-TRM CORP BD 06/07/2019........ BARCLAY'S CAPITAL INC.....oourieuiimiviiierirtisseiessiiesiesssessesisssssesssesssessseness. | osssessssesssesssessssessssssesseesssesssessssess | eosssesmssssssnesssnssssesssesess 50,947,195 | oo 0 | s 0|2
46434V 10 0 |ISHARES:0-51G CORP BD......cooturieiiiminiieissnisenisrissesenssnnees 06/20/2019........ JANE SHIEEL. ...t | Henesne et ents | enbsee e e 25,000,976 | ..o 0
8199999, Total - BONAS = SVO IUENHTEA FUNGS............o.cvueieiieiiieiieiieiiieieie ettt siess astessesssssssessessesessessessessssssensessessessssessessessessssesese et eesesse b s e e essessess et ensessesses et s sesse b s ssess e e e s et essebeessesessessessssansessess | ebsesssssssesssssessssessessssssssssensesnsansessessns | seessessesossessesssssssssensessess 75,948,171 | oo 0
8399997, TOtal = BONAS = PAIt 3.ttt stttk ek eE ke oe1eeEEoEE R f L8 £EESEE R EEEEEEEEEE R EEEEE£EE LR L f£LEHEE b £EE L E S L L EEE LR LESEE R EEE LR f L E e E L £EE L LE L E L E R eEEeEE R eEE et EfenbeetenE R et ettt | erinien et 570,538,394 | .o 492,025,658
8399999, TOIAI = BONUS. ...tttk h o8 £ e heeh b e ekt henbehre EeekeeieEeeE e h oL E oL eE e E oL E LR R oL h oL L L ELEeeE o8 A eE e E L L oL b LR £E e E oL E oL £ E e E LR L E e E LSRR L eE oL E e h L E oL E e E oL E oL L E e E bR E Rt Eeeber | eE1ehtEeeheeE e bbbt 570,538,394 | ..o 492,025,658
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cccriiuiieiiieieiiicteietcte ettt et ctst et is e et eses etsssetebassesssassssesesasseses s ebesssssebes e sesesesseseb s sesesas e se s b s sese s e se st b sssesesse s et s s sebe bt seseses e se b b s setessssetebesansebessesetebesanbebans  Saedessssssesssssssesassetesesassesesns et e b s snsesans ..570,538,394 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
38380 H6 8 |GNR 1868 A- CMBS . | 06/01/2019. | Paydown e | e 47,009 e 47,009 46,095 46,236 0 773 (V1 IO 773 | 0 04/16/2050.
912810 FF 0 |UNITED STATES TREASURY . 1 05/08/2019. [ UNKNOWN......cvvrerrerrrinirrerirerinees | verierinesissnisseinenns | vernennn 100,307 | ..., 100,000 | .......... 100,834 | ..............100,316 | ...... 0 (9) 0] .. (9) 0 11/15/2028.
CITIGROUP GLOBAL MARKETS
912828 3H 1 |UNITED STATES TREASURY .| 05/16/2019.]INC. [ rerennn.935,589 939,000 | ..........938,083 | .............938,573 | ...... 0 174 0 0].. 938,747 11/30/2019.
912828 5H 9 |UNITED STATES TREASURY.... . | 04/03/2019. | JP MORGAN SECURITIES LLC..... | cevooverrrerneriniiinens | e 9,990,053 | ..... 10,000,000 | .......9,989,949 | ......ccccoevvrinen0 | oo 0 255 0 0 | v 9,990,204 10/31/2020.
DEUTSCHE BANK SECURITIES,
912828 5M 8 |UNITED STATES TREASURY........ccccconee. | 0417/2019. ] INC. e | e 5225195 | ....... 5,000,000 | ....... 5,015,430 | .ocverne 5,015,275 | ...... 0 (386) 0 (386) (10 I 5,014,889 11/15/2028.
912828 58 5 |UNITED STATES TREASURY.... . | 04/17/2019. | JP Morgan Securities INC........ccc.cve. | veveeevvrirerneievnriinens | cvveens 5,581,315 | ...... 5,575,000 | ....... 5,571,080 0 ... 0 515 0 .. 515 0 | v 5,571,595 12/31/2020.
912828 5Y 2 |UNITED STATES TREASURY.... . 106/11/2019. [ VARIOUS.......ccooreerierineeinnineens | cerieeerneeiseiseiinees | conne 22,795,458 | ... 22,800,000 | ..... 22,786,664 0. 0 990 0. 990 (I E— 22,787,654 01/31/2021.
912828 5Z 9 |UNITED STATES TREASURY.... . | 05/09/2019. | JP Morgan Securities INC.........c.ccoe. | ververvrerinvenriennns | vonne 10,122,656 | ..... 10,000,000 | ....... 9,971,875 0 ... [ I 1,440 0 1,440 0 | e 9,973,315 01/31/2024.
912828 6A 3 |UNITED STATES TREASURY.... . 105/22/12019. [ VARIOUS........coovverierinerieninenns | cerieeenneesseiseniinens | conne 11,115,938 | ..... 11,000,000 1,031,172 (969) 0 (969) 0| e 11,030,203 01/31/2026.
CITIGROUP GLOBAL MARKETS
912828 6B 1 |UNITED STATES TREASURY........ccccoonee. .| 04/26/2019.INC. e | e 4,812,806 | ....... 4,760,000 | ....... 4,808,289 | ....ccvvviirierirnn (V1 0 (382) 0 (382) 0 | oo 4,807,907 02/15/2029.
CITIGROUP GLOBAL MARKETS
912828 6G 0 |UNITED STATES TREASURY.... . | 05/31/2019. | INC. (SOOI PP 23,180,980 | ..... 22,850,000 | ..... 22,764,586 | ......ccorvreririens (0 IO 0 3,371 0 3,371 (I 22,767,957 02/29/2024.
912828 6H 8 |UNITED STATES TREASURY.... .| 05/16/2019. | BANK OF AMERICA SECURITIES. | ... o | e 5,032,813 | ....... 5,000,000 | ....... 5,014,311 0. 0 (670) 0 (670) {0 ] R 5,013,641 03/15/2022.
912828 6Q 8 |UNITED STATES TREASURY.... . | 06/11/2019. | HSBC SECURITIES. N SRR I 9,993,936 | ..... 10,000,000 | ..... 10,001,901 | covuveerrerierinnnd (V1 N 0 (131) 0 (131) 0| e 10,001,770 04/30/2021.
912828 C5 7 |UNITED STATES TREASURY. .. | 05/08/2019. | CIBC WORLD MARKETS CORP... |... R 10,872,775 | ..... 10,880,000 | ..... 10,866,465 0. 0 558 0 ... 558 0 .10,867,023 | .. M 5752 | .. . 03/31/2021.
912828 W7 1 |UNITED STATES TREASURY.... ... | . | 06/03/2019. | BMO Capital Markets.............ccoeeees | covvrvrernermerinnnnnens | ceveend 9,669,628 | ....... 9,575,000 | ....... 9,496,539 | ... (V10 0 | v 1,867 0 1,867 0 | e 9,498,407 171,221 03/31/2024.
912828 Y5 3 |UNITED STATES TREASURY.......c.ccvrnrnne .. 1 06/11/2019. | HSBC SECURITIES, e | 2,298515 | ....... 2,300,000 | ....... 2,300,965 | ........... 2,300,891 | ...... 0 (248) 0 (248) {0 ) O 2,300,642 | ..coovrirernnn 0 [ (2127) | oo (2,127) ] ... 34,700 | 07/31/2020. {1......cccvvenee
MERRILL LYNCH PIERCE
912828 Y7 9 |UNITED STATES TREASURY.... .105/09/2019. |FENNERSMITHINC [ | oo 5,685,625 | ....... 5,500,000 | ....... 5,531,582 | ..o 5,530,124 | oo 0 | s (1,481) | oo, 0 | (1,481) | oo, [ 5,528,643 | ..cccn0 | s 156,982 | ...... 156,982 | ... 122,307 | 07/31/2025. [ 1....ccovvvennes
0599999. Total - Bonds - U.S. Government PO O PSP PPO PO PPRTO ....137,460,598 | ....136,326,009 | ....136,235,820 | ......... 13,931,413 | ...... 0 5,667 0 5,667 0. 136,239,912 ..1,220,686 |.....1,220,686 | ..... 863,590 XXX XXX
Bonds - U.S. Special R and Special A ment
MAINE MUN BD BK LIQUOR RAYMOND JAMES &
56045T AG 0 | OPERATION REV .. | 04/10/2019. [ASSOCIATES INC. | | e 5,595,099 | ....... 5,470,000 | ....... 5,675,781 | ..o 5,607,631 | .o 0 [ . (15,368) | ..vverienns (V)] (15,368) | ...ovverrrnnens [ I 5,592,263 | ..ccviinninnnd [V 2,836 | oo 2,836 | ...... 76,673 | 06/01/2021. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....uuuiveurreuirrirsrimesisesssissssnsssnssesssseesssssssenssssssssssensssesss | eneens 5,595,099 | ...... 5,470,000 | ....... 5,675,781 | oo 5,607,631 | .ooovvnnri 0] (15,368) | ..ovvvvvvenes (V] (15,368) | ...vvvcrernens [ I 5,592,263 | ..o (O 2,836 | .o 2,836 | ...... 76,673 XXX XXX
Bonds - Industrial and Miscellaneous
000367 AA 0 |AASET 181 A-ABS.....cccoovvmvrerrrirrrreriens .. | 06/16/2019. | Paydown I [T 45,007 | ... 45,097 | ........... 45,097 | ooooriirs 45,305 | ...... 0 (207) 0 (207) (11 I 45,097 01/16/2038.
00206R HJ 4 |AT&TINC .. | 05/29/2019. | Goldman Sachs & Co........c.couvvvres [ coveveriiririiriniinns reenn 212,772 205,000 0. 0 24 0. 24 0 204,016 03/01/2029.
002824 BA 7 |ABBOTT LABORATORIES........cccocrvvernncn. .| 05/08/2019. | MARKETAXESS CORPORATION.. [ ....ccouvvrrenrrnenins | cererenns 248,580 | ........ 250,000 | .......247,717 | oo 248226 | ...... 0 188 (V1 IO 188 0 248,415 03/15/2022.
00287Y AL 3 |ABBVIEINC.... .1 06/07/2019. | BARCLAYS CAPITAL INC.....oovvevs | covrvirriirenriinriins | cevevina 803,874 | .......... 800,000 0. 0 | v 1,033 0 1,033 0 788,089 11/06/2022.
00287Y AT 6 |ABBVIEINC.... . | 05/22/2019. | Cantor Fitzgerald ceevereneens | e | e 9,973,400 | ..... 10,000,000 | .......9,973,800 | ........... 9,984,141 | ..o [V I 4,515 0 4,515 0 ...9,988,656 05/14/2020.
00287Y AY 5 |ABBVIEINC.... . | 05/15/2019. | BNP PARIBAS SECURITIES CORP| ......ccovvvrervrrrnns ..463,087 475,000 | ..........466,367 | ..........c... 376,765 | ...... 0 269 0. 269 0 467,015 05/14/2026.
00287Y BF 5 |ABBVIEINC.... . | 05/08/2019. | Goldman Sachs & CO........cc.ovveeees | cevvrvevrieireriieirinns ..117,648 0. 0 19 0. 19 0 114,526 11/14/2028.
ABU DHABI NATIONAL ENERGY CO CITIGROUP GLOBAL MARKETS
00388W AG 6 |PJSC C | 05/09/2019. | LIMITED ..214,262 0 ... 0 (137) 0 (137) 0 207,793 04/23/2030.
00507U AR 2 |ACTAVIS FUNDING SCS......cccosvurmmrinrienns C | 05/20/2019. | Goldman Sachs & Co..........c.ccceeeuce ..596,601 | ..........595,000 | .........589,496 | ............. 590,108 | ...... 0 560 0. 560 01.. 590,668 03/15/2022.
CITIGROUP GLOBAL MARKETS
00774M AB 1 |AERCAP IRELAND CAPITAL DAC............ C|04/26/2019. [INC. [ | e 166,271 | .ocveeeee 175,000 | .covvenee 157,894 0. 0 252 0. 252 (V10 158,146 | ...cccvorerencd 0 [ e 8,125 | oo 8,125 | ........ 1,757 | 07/21/2027. | 2FE............
00774M  AK 1 |AERCAP IRELAND CAPITAL DAC............ C| 04/26/2019. | Goldman Sachs & CO.........ccevrrves [ ovvernerivmrinerreniine | ovriin 231,088 220,000 | .. 225,254 0. 0 (146) 0 (146) 0].. 225,108 0 [ e 5,980 | .ooreren 5,980 | ......... 3,098 | 01/16/2024. | 2FE............
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JANNEY MONTGOMERY SCOTT
01882Y AA 4 | ALLIANT ENERGY FINANCE LLC.. .| 04/26/2019.|INC e | e 214,368 ...209,895 209,906 | ...... 0 6 0 6 01.. 209,913 0 06/15/2023.
02209S AN 3 |ALTRIA GROUP INC .| 06/14/2019. | VARIOUS.......ovvvmrrierinenierinrenns [ coverrneeienissesneninns | ereeens 2,659,854 102,626,627 | ...........2,634,009 | ..o 0 | v 1,936 0 1,936 0 | v 2,635,945 0 08/09/2022.
02209S AT 0 |ALTRIA GROUPINC... .1 06/17/2019. | RBS SECURITIES INC......ccoovvvrrns [ eoerrrneereriseineinns | v 7,008,107 | .......7,010,000 | ....... 7,014,486 | ........... 7,012,438 | oo 0| e (1,216) | .oovvrcrrnees (V1N I (1,216) | .oovvererrnnens 0 | e 7,011,221 | oo 0 01/14/2020.
02209S BB 8 |ALTRIA GROUPINC... . | 06/07/2019. | BARCLAYS CAPITAL INC... ..309,063 299,391 0. 0 36 0. 36 01.. 299,427 0 02/14/2024.
AMERICAN AIRLINES 2016-2 PASS
023765 AA 8 |THROUGH TR .. | 06/15/2019. | Paydown e | 103,500 | ..cvoeeee 103,500 | ...ovvenee 98,176 | oo 98,225 | ...... 0 5,275 0 5,275 (V1 103,500 | .coouvveenrennd (V18 O (V1 IO 0 | e 3,271 | 12/15/2029. | 1FE............
AMERICAN AIRLINES PASS THROUGH
02377A  AA 6 |TRUST SER .. | 04/01/2019. | Paydown e | 170,423 | .ccooeeee 170,423 | ...coooue. 166,609 0. 0 3,814 0 3,814 (V10 170,423 | .o (V18 O (V1 IO 0 | e 3,153 | 04/01/2028. | 1FE............
AMERICAN ELECTRIC POWER
025537 AM 3 | COMPANY INC .. | 05/20/2019. | Jane Street ceerrerennennies | e | e 106,635 | .......... 100,000 | ...........99,718 | ....cc0..r.n. 99,720 | ... 0 9 0 9 0 12/01/2028.
025816 BU 2 |AMERICAN EXPRESS CO........c.ccooomernnnee .. 06/07/2019. | BARCLAYS CAPITAL INC.....ovvovee [ rormrrrneirerincirnenis rerennn202,994 200,000 | .........199,966 | ..............199,973 | ...ccccoirnincd 0 5 0 5 0 . 05/17/2021.
025816 CC 1 |AMERICAN EXPRESS CO. .. 06/07/2019. | BARCLAYS CAPITAL INC.... ..927,994 0 899,031 02/22/2024.
03027X AD 2 |AMERICAN TOWER CORP .. | 05/08/2019. | Goldman Sachs & Co... ..576,896 0].. 580,786 02/15/2024.
03027X AG 5 |AMERICAN TOWER CORP.... .. | 05/08/2019. [ MORGAN STANLEY & COLLC..... (01 I 151,532 06/01/2025.
03027X AH 3 |AMERICAN TOWER CORP.... .. | 04/25/2019. | HILLTOP SECURITIES INC........... (V10 410,215 02/15/2021.
03027X AJ 9 |AMERICAN TOWER CORP.... .. 05/08/2019. | Jane Street 01.. 271,369 02/15/2026.
03027X AK 6 |AMERICAN TOWER CORP.... .| 05/08/2019. | J.P. MORGAN SECURITIES INC... ....86,331 10/15/2026.
031162 CP 3 |AMGENINC.... .. | 04/26/2019. | Jane Street ..127,648 05/11/2022.
032511 BN 6 |ANADARKO PETROLEUM CORP... . 1 05/03/2019. | BARCLAYS CAPITAL INC....cccoovvvee | covererireererienrnens ..128,433 127,312 03/15/2026.
RAYMOND JAMES &
032654 AL 9 |ANALOG DEVICES INC......cccovvvrerernrirnnns .| 04/26/2019. | ASSOCIATES INC [ | cerveninns 297,438 | .......... 300,000 | .......... 292,779 | oo (V1 0 638 (V] I 638 0. 293,417 12/05/2021.
ANHEUSER-BUSCH INBEV
035240 AQ 3 |WORLDWIDE INC C | 05/22/2019. | Goldman Sachs & CO.........cceevrvner [ ovrernerrmrinerrerinnee | ovvinens 780,006 | .......... 725,000 | .......... 735,696 | ...ooucvrrrrnrirernnnd (V1 0 (283) 0 (283) (V10 735,412 01/23/2029.
036752 AB 9 |ANTHEM INC .| 04/17/2019. | MILLENNIUM ADVISORS, LLC...... [ covvvervririieireiins rirenn222,176 225,000 ...215,260 0. 0 230 0. 230 01.. 215,490 12/01/2027.
037411 AZ 8 |APACHE CORP.. v |+ 1 06/12/2019. | VARIOUS......ccovvemirierireeieeieeenes [ eeeeineeieniseesnenins | reeens 1,237,985 | ....... 1,251,000 | .......1,235429 | ........... 1,243,459 | ...... 0 907 0. 907 0 | e 1,244,474 04/15/2022.
037411 BD 6 |APACHE CORP.......ccccoovivmrimmrinririniinnine .1 06/12/2019. | VARIOUS.......oovvvrrirmrinerrneianinns | covneinnenseinniinninns | 01,392,621 | .......1,437,000 | .......1,369,993 | ........... 1,377,942 | covvvens (U I 6,417 0 6,417 (V10 1,384,359 01/15/2023.
037833 CM 0 |APPLE INC. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 499,984 | ... 0 2 0 2 (V18 499,986 02/09/2022.
037833 CU 2 |APPLE INC. .| 06/07/2019. | BARCLAYS CAPITAL INC.... . 243,281 | ...... 0 511 0. 511 01.. 243,792 05/11/2024.
037833 DE 7 |APPLEINC. .. | 06/07/2019. | BARCLAYS CAPITAL INC......ovvvves [ corerrrirnerisrrnennns | cerreenn 801,182 . 799,938 | ...... 0 7 0 7 0 799,944 01/13/2023.
037833 DJ 6 |APPLEINC. ... | .. 06/12/2019. | VARIOUS..... cevervns | e | s 2,592,042 | .......2,600,000 | .......2,597,816 | ...........2,598,627 | ..... 0 327 0 ... 327 0| .ienn2,5698,955 | ..o [ (6,912) | ..cvvvevs (6,912) | ........ 30,436 | 11/13/2020.
03938L AX 2 |ARCELORMITTAL SA.......cocvmmrrrerierirnns C|05/15/2019. | WELLS FARGO SECURITIES LLC | ...covveervrerieriiee | v 118,753 | wvvveeeee 110,000 | ..cvvveeee 118,065 0. 0 (422) 0 (422) (V10 117,644 | ..oovvnnnnd 0 [ e 1,109 | oo 1,109 | .o 1,566 |02/25/2022. | 2FE............
RAYMOND JAMES &
042735 BG 4 |ARROW ELECTRONICS INC..........ccconue. .| 04/26/2019. | ASSOCIATES INC [ | cevveninns 211,728 | .......... 215,000 | .......... 212,355 | oo 212,733 | ...... 0 119 (V1 IR 119 01.. 212,851 0 | (1,123) | v (1,123) | v 4,503 | 09/08/2024. | 2FE............
CITIGROUP GLOBAL MARKETS
052769 AE 6 |AUTODESKINC.......ccocovvvririerinrricrirnens .| 04/26/2019.|INC. e | e 391,092 | .......... 400,000 | ......... 397,488 | ... 397,827 | ...... 0 73 0. 73 01.. 397,899 0 | (6,807) | ..cvvvevs (6,807) | ..o 5,250 | 06/15/2027. | 2FE............
05522R CW 6 [BACCT 171 A-ABS.....ccccoommrrmrrrerincirneens .. | 06/13/2019. | WELLS FARGO ADVISORS LLC... | ...coovvveariereriirans | eonee 15,952,500 | ..... 16,000,000 | ..... 15,999,254 | ......... 16,000,079 | ...... 0 (110) 0 (110) (U R 15,999,969 |......ccocennl 0 [ (47,469) | ....... (47,469) | ..... 157,733 | 08/15/2022. | 1FE............
CITIGROUP GLOBAL MARKETS
05526D AV 7 |BAT CAPITAL CORP 05/08/2019. | INC. [ESSRTRRTROTI O 902,364 ...915,000 | .........908,394 | .............909,725 | ...... 0 504 0. 504 01.. 910,229 0 | (7,865) | .......... (7,865) | ....... 18,617 | 08/15/2022.
05526D AZ 8 |BAT CAPITAL CORP ...| C| 06/18/2019. | JP Morgan Securities Inc................ OO I 2,994,420 | .......3,000,000 | .......2,897,940 | ..........2,908,444 | ...... 0 6,933 0 6,933 0 | v 2,915,401 | .o 0. 79,019 | ........ 79,019 | ....... 81,893 | 08/15/2024.
05526D BB 0 |BAT CAPITAL CORP......cccosvrvmmrrrerirerirnns C| 05/08/2019. | Goldman Sachs & Co.........ccoveeunee | cevereerneeseriinriinnns | veeireeens 33,305 | oo 35,000 | .ooocee34755 | i BATT8 | 0 9 0 9 (11 34,786 | ..o 0 | (1,482) | ... (1,482) | ..ocvvneenn 916 | 08/15/2027.
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05530Q AF 7 |BAT INTERNATIONAL FINANCE PLC...... C|06/07/2019. | BARCLAYS CAPITAL INC......cooovves [ rvrerrrremrrnerireninee | ovviiens 303,226 | .......... 300,000 | .......... 296,658 0. 0 308 0. 308 01.. 296,966 0 { e 6,260 | ........... 6,260 | ......... 4,983 | 06/07/2022. | 2FE............
05531F BD 4 |BB&T CORP . 1 06/07/2019. | BARCLAYS CAPITAL INC......cvvvee | corvrerernerrrnrinernnees | eevireeens 609,472 ....600,000 ...599,286 599,441 | ...... 0 99 0. 99 01.. 599,540 0 [ e 9,931 | oot 9,931 | ....... 19,520 | 09/03/2021. | 1FE..
05565E AR 6 |BMW US CAPITALLL 06/07/2019. | BARCLAYS CAPITAL INC.... OO I 1,813,174 | ......1,800,000 | ......1,798,416 | ..........1,798,943 | ...... 0 138 (V1 IR 138 | e [V I 1,799,081 [ .ovvvcvrrenns 0. 14,093 | ......... 14,093 | ....... 33,075 | 04/06/2022. | 1FE............
05565Q CX 4 |BP CAPITAL MARKETS PLC.........coevuvnecn. C[06/19/2019. [ VARIOUS.......oovvririreriseirneriinnns | ceeerseeseissssiiesinnns | avvens 7,496,903 | ....... 7,500,000 | ....... 7,551,335 | ocoonne 7,520,632 | coooovreeinnn 0| e [CHCHE:) | — (V1N I [CCHE:) | — (V10 I 7,512,014 | i 0 ... (15,112) | ........ (15,112) | ..... 148,401 | 02/13/2020. | 1FE............
05585 AJ 9 |BSPRT 18FL3 D -CDO.....ccccovurreririrrrns .| 06/26/2019. | JP MORGAN SECURITIES LLC..... [ ..cevvvivireriririririnns 02,232,319 2,220,000 | ....... 2,247,941 | ........... 2,228,147 | ........ 20,204 | .......... BT | v (V1N I 17,087 | oo 0 | v 2,245234 | ... 0 ... (12,916) | ........ (12,916) | ....... 70,034 | 03/15/2028. | 2FE............
MERRILL LYNCH PIERCE
06051G FT 1 |BANK OF AMERICA CORP .| 04/18/2019. | FENNER SMITH INC [ | e 3,990,320 ...3,983,104 | ...... 0 2,826 0 2,826 0 | oo 3,985,931 | ..covvvrrnenn. (U 4,390 | .o 4,390 | ... 53,667 | 10/19/2020. | 1FE..
06051G HF 9 | BANK OF AMERICA CORP .. 1 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvees [ corerrrrinerinrinenns | cerneeennd 616,050 600,000 | ...... 0 0 0 0 0 600,000 03/05/2024. | 1FE..
06051G HL 6 |BANK OF AMERICA CORP . |.. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..260,118 ..250,000 | ...... 0 0 0 0 0 250,000 07/23/2024. | 1FE..
06367W JM 6 |BANK OF MONTREAL.... C | 06/07/2019. | BARCLAYS CAPITAL INC ..909,892 . . . 0].. 897,868 03/26/2022.
06406H CS 6 |BANKOF NEW YORK MELLON CORP.....|.. |06/07/2019. | BARCLAYS CAPITALINC.... v 313,515 303,214 | ...... 0 (262) 0 (262) 0 302,951 02/04/2024.
06406R AA 5 |BANK OF NEW YORK MELLON CORP..... | .. | 04/02/2019. | RBS SECURITIES INC.......ccocormurere | crrrrrmrineirnerirmninens | cevv 7,148,401 7,076,013 | .ocvenne 7,105,559 | coooovveennnan 0 | v 4,307 0 4,307 0 ...7,109,866 02/07/2022.
06406R AE 7 [BANK OF NEW YORK MELLON................ .. 1 06/07/2019. | BARCLAYS CAPITAL INC......covvver | vervrrnererneirenennne | vervins 710,604 0. 0 (137) 0 (137) 0 702,936 01/29/2023.
CREDIT SUISSE SECURITIES
06738E AU 9 |BARCLAYSPLC......ccovvvvririrerrnririrnriennns C|04/26/2019.| (USA) | | e 377,640 | .......... 375,000 | ........373,226 | ....ccconce. 373,366 | ...... 0 49 0 49 0. 373,415 01/10/2028.
07177M AL 7 |BAXALTAINC 04/26/2019. | MILLENNIUM ADVISORS, LLC..... | c.oeerreineiierinnins | e 109,432 | .ocveeeee 109,000 | .o 111,223 | oo, 110,749 | oo 0 (165) 0 (165) (V18 110,584 06/23/2022.
07274N  AJ 2 [BAYER USFINANCE Il LLC... 05/29/2019. | Jane Street cerreens | 255,027 250,000 0. 0 (26) 0 (26) 01].. 253,999 12/15/2025.
07274N AL 7 |BAYER US FINANCE I LLC... ... | C|05/29/2019. | BANK OF AMERICA SECURITIES. | ....ccoonvvrrernernenns | vevereens 530,768 51 0. 51 01.. 528,508 12/15/2028.
07330N AR 6 [BRANCH BANKING AND TRUST CO........ .. | 06/04/2019. | MORGAN STANLEY & CO. LLC.. | .ccovrvrvvrvrrrerrvrnns | corns 7,495,485 | .......7,520,000 | .......7,429,459 | ..........7,462,846 | ........c.......0 | e 17,083 | oo 0 [ 17,083 | .o 0 ...7,479,909 06/01/2020.
075887 BU 2 |BECTON DICKINSON AND CO................. .. | 06/25/2019. | MIZUHO SECURITIES USAINC.... | ... JOOOR IO 438,048 06/06/2022.
075887 BV 0 |BECTON DICKINSON AND CO .. | 05/08/2019. | MILLENNIUM ADVISORS, LLC...... | seeovervriiiiriirninns ..490,059 06/06/2024.
075887 BW 8 |BECTON DICKINSON AND CO.. . 106/26/2019. [ VARIOUS........covirmeriirrerineirneens | cevereeiseisserissinnens 119,614 06/06/2027.
09228Y AB 8 |BBIRD 161 A- ABS 06/15/2019. | Paydown I I ..78,125 12/16/2041.
BLACKSTONE HOLDINGS FINANCE CO
092568 AD 9 |LLC .. | 04/26/2019. [ JEFFERIES LLC.......ooovrvirrrinnens | v | e 143,193 | ... 135,000 | ... 146,000 | oo 144,052 | ...... 0 (678) 0 (678) (V1 143,374 | oo 0 | e (RE:1)) —, (181) | vevvevens 4,542 | 02/15/2023.
U.S. BANCORP INVESTMENTS,
10112R  AY 0 |BOSTON PROPERTIES LP.......c.cccoovrruneee L] 05/15/2019. | INC. e | e 95,904 | .......... 100,000 | ............90,403 | ...ccoovvurnnces 90,894 | ...... 0 375 0 .. 375 (11 I 91,269 | ..oocvverirnn 0 e 4,635 | ..o 4,635 | ... 1,726 | 10/01/2026.
10373Q AB 6 |BP CAPITAL MARKETS AMERICA INC.... | C| 04/12/2019. | MORGAN STANLEY & CO. LLC.. | ..ccoimivrrerrrrrivernns | e 3,113,730 ..3,000,000 ...3,000,000 | ...... 0 0 0 0 0 | 3,000,000 | .0 | e 113,730 | ..ooe. 113,730 | ....... 64,848 |09/21/2025.
10373Q AD 2 |BP CAPITAL MARKETS AMERICA INC.... | C| 06/07/2019. | BARCLAYS CAPITAL INC.............. JOOOR I 420,430 | ..........400,000 | ..........400,000 | ... 400,000 | ...... 0 0 0 0 0. 400,000 |{...cocooerrn0 | e 20,430 | ........ 20,430 | ......... 9,054 | 02/06/2024.
10554T AB 1 |BRASKEM NETHERLANDS FINANCE BV | C | 05/13/2019. | HSBC SECURITIES (USA), INC..... | ccccovvererrerinrinens 220,455 230,000 | .. 222,502 0. 0 192 (VN I 192 0].. 222,694 0 (2,239) | coo...e. (2,239) ] ......... 3,594 | 01/10/2028.
CITIGROUP GLOBAL MARKETS
11134L AP 4 |BROADCOM CORP......cccoruvirmrerirririrriins .1 05/20/2019.|INC. [ e B32,5TT | o 560,000 | .......... 517,955 | .............519,697 | ...... 0 2,291 0 2,291 01.. 521,988 01/15/2025.
124857 AX 1 |CBS CORP. .| 04/26/2019. | MORGAN STANLEY & COLLC..... [ .cooeenreenerrirririeins | corrrrie 142,284 | .......... 145,000 139,423 | ........... 139,814 | ... 0 150 (V1 IO 150 | oo 0 ..139,964 06/01/2028.
12531Y AP 3 |CFCRE 16C4 AHR - CMBS. .. | 06/01/2019. | Paydown I [T 4,114 A4 | e B3T | 8133 | 0 (19) 0 (19) (I IO 4,114 05/10/2058.
125634 AQ 8 |CLIF 142NTS-ABS... .. | 06/18/2019. | Paydown B I 263,406 263,406 | ..........256,382 | .............257,550 | ...... 0 5,855 0 5,855 0 263,406 10/18/2029.
12563L AE 7 |CLIF171A-ABS .| 06/18/2019. | Paydown e | 0. 136,930 1 .........136,930 | .........136,915 | ..............135,466 | ...... 0 14 0 14 0 05/19/2042.
12563L AJ 6 |CLIF181A-ABS.... . | 06/18/2019. | Paydown e | 026,631 | 26,631 | .. 26,565 | ... 26,573 | ... 0 59 0 59 0 04/20/2043.
CK HUTCHISON INTERNATIONAL (19)
12564C AA 4 |LTD C | 06/07/2019. | BARCLAYS CAPITAL INC.....ccooovvet | covvirnernerreriinernnns | 001,020,972 | .......1,000,000 | .........998,990 | ..oovvvvvrvvrinrrnc0 | i 0 31 0 01.. 999,021 0. 21,951 | ........ 21,951 | ... 5,417 | 04/11/2024.
126650 BZ 2 |CVS CAREMARK CORP. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 487,018 | ...... 0 678 0 | eererrereenB78 | (V10 488,397 |..ccovvrrnee. 0. 11,323 | e 11,323 | ... 3,819 | 12/01/2022.
126650 CV 0 |CVSHEALTH CORP . | 06/07/2019. | BARCLAYS CAPITAL INC.... 248,097 | oo (1 I 186 | coovvrvrennn 0 01.. 248,283 0 { e 8,741 | oo 8,741 | ......... 6,989 | 03/09/2023.
DEUTSCHE BANK SECURITIES,
126650 CW 8 |CVSHEALTH CORP......ccosvvvnirrerinrirnns .1 06/06/2019. | INC. e | e 2,082,040 | ...... 2,000,000 | ....... 2,017,760 | ..ccoovnee 2,016,206 | ...cocornnnen 0| e (1,042) | .overernees (V] IR (1,042) | .oooverirnns [V 2,015,163 | .coovvvernncd (1 I 66,877 | ......... 66,877 | ....... 58,083 | 03/25/2025. | 2FE............
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12805P AA 4 [CAIMT1A-ABS......ooooirernrrcrirerieenns C | 06/25/2019. | Paydown e | 125,000 | .........125,000 | ..........124,986 | .............. 124,988 | ... 0 12 0. 12 (V1 125,000 | .coovveenrennd (V18 (V1 IS 0 | e 4,116 | 06/25/2042.
12805P AE 6 |CAI181A-ABS......cooooirirrierincrierieenns C | 06/25/2019. | Paydown I [T . ...75,000 ..74978 | ...... 0 22 0. 22 0. ....75,000 02/25/2043.
136385 AX 9 |CANADIAN NATURAL RESOURCES LTD | C | 05/22/2019. | Goldman Sachs & Co.........ccoueveeves | covvrreeerermerinniiens v 136,233 135,597 | ... 0 (24) 0 (24) 0. ..135,573 06/01/2027.
14040H BR 5 |CAPITAL ONE FINANCIAL CORP............. .. 06/20/2019. | MARKETAXESS CORPORATION.. [ ....coourerrirnrineins | cerreenas 330,515 328913 | ...... 0 279 0. 279 01.. 329,192 10/30/2020.
MITSUBISHI UFJ SECURITIES
14041N FK 2 |COMET 171 A= ABS....cooovirrrireirinrincis .| 06/13/2019. | (USA), INC. | | e 12,966,992 | ..... 13,000,000 | ..... 13,003,744 | ......... 13,002,052 | ...... 0 (777) 0 (777) 0| oo 13,001,274 | ..cocovvvrneen. 0 ... (34,282) | ........ (34,282) | ..... 131,444 | 01/17/2023.
14855L AB 6 |CLAST 171 A-ABS.... .. | 06/15/2019. | Paydown I [T ..108,869 ...108,868 108,869 | ...... 0 0 0 0 0. 108,869 07/15/2042.
14856C AA 7 |CLAST 181A-ABS.... . | 06/15/2019. | Paydown I [T 151,919 ...151,804 151,816 | ...... 0 103 (V1 IO 103 | o 0 151,919 06/15/2043.
CATERPILLAR FINANCIAL SERVICES
14913Q 2G 3 |CORP .1 06/07/2019. | BARCLAYS CAPITAL INC.....oovvvves [ corerrreinerinrinnins | cererennsd 454,449 | .......... 450,000 | ......... 449,757 | oo 449,820 | ...... 0 35 0. 35 (V10 449,855 | ...t 0 [ e 4594 | ......... 4594 | ... 9,643 | 03/15/2021. | 1FE............
CATERPILLAR FINANCIAL SERVICES
14913Q 2T 5 |CORP .. | 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvees [ corerrrrineriinrinennns | cerneeennd 610,253 | .......... 600,000 | ......... 599,712 | oo (V1 0 27 0. 27 01.. 599,739 (1 I 10,514 | ..oooue. 10,514 | ......... 5,163 | 02/26/2022. | 1FE............
15103) AA 0 |CELEO REDES OPERACION CHILE SA...| C| 06/22/2019. | Paydown I I 8,418 8,418 | v 8,418 | oo 8418 | ... 0 (0) 0. (0) 0 ... 8,418 (V18 (V1 IO 0 | e 1,313 | 06/22/2047. | 2FE............
15135U AJ 8 |CENOVUS ENERGY INC.......ccoormrrvririrnes C|05/22/2019. [ MORGAN STANLEY & CO LLC..... | .eveverrerrmerrrerinnee | v 147,120 | oovveeeee 145,000 | ..coovvnee 147,828 | .ovvvvnee. 147,367 | oo 0 (194) 0 (194) (V10 147173 | e (V1 DR (X)) [ (X)) - 3,811 | 09/15/2023. | 2FE............
CHARTER COMMUNICATIONS SUNTRUST ROBINSON
161175 BK 9 |OPERATING LLC .1 05/22/2019. |HUMPHREY INC [ | e 560,333 | .......... 565,000 | .......... 536,735 | oo 425,504 | ......ccoeennnd (1 I 872 | oo (V] IR 872 0 539,013 0. 21,320 | oo 21,320 | ....... 13,998 |03/15/2028. | 2FE............
CHARTER COMMUNICATIONS
161175 BR 4 |OPERATING LLC .| 05/29/2019. | MARKETAXESS CORPORATION.. | ....ccovvvemnerrrrirnnrns | wereereenn 137,383 | 1110002130,000 | .0 129,916 | o0 | v 0 5 0 5 0 129,920 03/30/2029.
166764 BN 9 [CHEVRON CORP.......cccovvimriiirrirnrierinnins .. 06/07/2019. | BARCLAYS CAPITAL INC.............. | e 100,000 | 0 0 0 0 0 700,000 03/03/2022.
171798 AD 3 |CIMAREX ENERGY CO .| 05/22/2019. | BANK OF AMERICA SECURITIES. | .....covvverrnrrnennns | cererinns 352,198 | ..........350,000 | ..........354,106 | .....ccco.... 353,584 | ..o 0 (149) 0 (149) 0 353,434 05/15/2027.
171798 AE 1 |CIMAREX ENERGY CO . | 05/22/2019. | Jane Street reeeeereneenennns | e 27,876 0. 0 1 0 1 0 ....26,963 03/15/2029.
CITIGROUP GLOBAL MARKETS
172967 JJ 1 |CITIGROUP INC .. | 05/14/2019. [ INC. cevernnennns | o 4,988,350 5,006,996 | ..... 0 (2,277) 0 (2,277) 0 ..5,004,719 |..ccoven0 | .(16,369) | .......(16,369) | ........ 89,333 |02/18/2020.
172967 KK 6 |CITIGROUP INC ..| 06/11/2019. | Goldman Sachs & Co............c...e... ceeereeieeese s | eeeneens 118,257 | .........118,000 | ........ 117,576 | .....c...ccc. 117,699 | oo 0 58 0 58 0 117,758 | .0 | 800 | 500 | e 2,239 | 03/30/2021.
172967 LM 1 |CITIGROUP INC .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..501,166 0. 0 47 0 47 0 497,442 | .oovcveel0 | 3724 | L3724 5,472 | 07/24/2023.
172967 LV 1 |CITIGROUP INC ... | .. | 06/07/2019. | BARCLAYS CAPITAL INC.... v | e 706,569 | ..........700,000 | ..........700,000 | ............. 700,000 | ...... 0 0 0 0 0 700,000 |..cccocireee0 | 08,570 | oo 8,570 | oo 19,367 | 01/24/2023.
172967 MF 5 |CITIGROUP INC......oovvvrrirrinririiseirniinns .. 1 06/07/2019. | BARCLAYS CAPITAL INC.....oovvvvees [ corirrnrinriiiniienins | e 917,898 0. 0 0 0 0 0 900,000 |....ccccceeen0 [ 17,898 | ... 17,898 | ..cooe 3,939 | 04/24/2025.
CITIGROUP GLOBAL MARKETS
17305E GB 5 |CCCIT 17A3 A3- ABS......coovvvvrrrrririrniis L 106/13/2019. [INC. e | e 11,960,625 | ..... 12,000,000 | ..... 11,998,819 | ......... 11,999,622 | ...... 0 138 (V1 IO 138 | oo 0 e 11,999,760 | ....ccooevnuv 0 [ (39,135) | ........ (39,135) | ..... 160,000 | 04/07/2022.
MITSUBISHI UFJ SECURITIES
17325F AL 2 |CITIBANK NA......cccooiiinnninricciecis .| 05/16/2019. [ (USA), INC. | | e 10,022,000 | ..... 10,000,000 | ....... 9,999,400 | ..o 9,999,559 | ...... 0 66 0. 66 (10 9,999,625 | ....ccovrrnnnd 0. 22,375 | ......... 22,375 | ... 203,458 |02/12/2021.
17401Q AS 0 |CITIZENS BANK NA... .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..305,147 299,727 0. 0 28 0. 28 0].. 299,755 0 { e 5,392 | v 5392 | ........ 3,169 | 02/14/2022.
20030N BJ 9 |COMCAST CORP. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... vienr827,074 | .........800,000 | .........627,360 | ....cc.....621,722 | oo 0| e (K72 E— (V] I (1,732) 0 619,990 0 [ e 7,084 03/01/2024.
20030N CR 0 |COMCAST CORP... .| 05/28/2019. | JP Morgan Securities INC..........coc.e. [ wvervneerrereniceneinns | v 5,609,421 1,999,893 | ... 0| e (4,342) | .ovvrrinees (V1N I (4,342) | ..ovvvrrins 0 | v 5,467,839 | ...ovvrrernnnd 0. 141,582 04/15/2024.
200339 DW 6 |COMERICA BANK.. ..| 06/07/2019. | BARCLAYS CAPITAL INC ..599,222 601,218 | ...... 0 (379) 0 (379) 0 600,840 0 (1,617) | .. 06/02/2020.
205887 BZ 4 |CONAGRA BRANDS INC ... | .. | 05/08/2019. | Goldman Sachs & Co e ..213,738 209,773 | ...... 0 27 0. 27 0 209,801 0 [ e 3,937 10/22/2021.
20605P AH 4 |CONCHORESOURCESINC..........cccccuuueue .. | 05/22/2019. | Jane Street. ceeeevrnnsnneneins | e | e 115,678 110000115,000 | .. 113,992 | e 70,232 0 19 0. 19 (V10 113,985 |..ovvrerernnad 0 | e 1,594 10/01/2027.
212015 AN 1 |CONTINENTAL RESOURCES INC........... .1 06/12/2019. | VARIOUS........covvrerimrireniiresreens [ eerneereeirseeseiiinsins | vereer.690,363 | ..........685,000 | ..........671,526 | .............672,407 | ...... 0 909 0. 909 01.. 673,316 0. 17,046 06/01/2024.
SANTANDER INVESTMENT
21240B AD 3 |CONTROLADORA MABE SADECV......... C|05/08/2019. |SECURITIES, INC. [ | v 207,550 | .......... 200,000 | ......... 196,480 0. 0 92 0]. 92 (V1 196,572 | .ooovvvvrrenad 0. 10,978 | ......... 10,978 | ......... 6,129 | 10/23/2028. | 2FE............
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MERRILL
LYNCH,PIERCE,FENNER &
224044 CH 8 |COX COMMUNICATIONS INC.........ccou..... .| 04/26/2019. | SMITH [ | e 247417 | ... 250,000 | ......... 249,655 | .....ccooonc 249,719 | ... 0 15 0. 15 01.. 249,734 0 [ (2,317) | e (2,317) | covvvene 5,578 | 08/15/2024. | 2FE............
CREDIT SUISSE GROUP FUNDING
225433 AM 3 |(GUERNSEY)L C | 04/26/2019. | TD SECUMHES. ......ouveuerereerreeereerens | ceeereeernersseeisninens | ceves 1,100,529 | ....... 1,090,000 | ....... 1,100,959 | ........... 1,097,816 | ..cocoverernes 0| e (1,083) | .overnrernees (V1N I (1,083) [ oo 0 | v 1,096,733 [ ..coovverens 0 [ e 3,797 | oo 3,797 | ....... 20,056 |04/16/2021. | 2FE............
CROWN CASTLE INTERNATIONAL
228227 BE 3 |CORP .| 04/01/2019. | AUSIMENL......ovvverirrirrrieiienins [ e . 0 20 0 0. 0 0 0 0 0 .. 0 (V18 R (V1 IO 0| 48,750 |04/15/2022. | 2FE............
RAYMOND JAMES &
23331A° BL 2 |D.R.HORTON INC.....cocoomrermrrrrrinerrcrins .| 05/10/2019.|ASSOCIATES INC [ | e 272,893 | .......... 275,000 | .......... 274,907 | oo 274,939 | oo 0 11 0. 11 01.. 274,950 0 | (2,057) | cvvnees (2,057) | ovvvenes 3,175 | 12/01/2020. | 2FE............
DAIMLER FINANCE NORTH AMERICA CITIGROUP GLOBAL MARKETS
233851 BV 5 |LLC C|05/16/2019. [INC. e | e 2,302,499 | ....... 2,313,000 | ....... 2,298,613 ...2,304,179 2,421 0 2,421 0 +.2,306,600 |...cccoeeee0 [ (4,101) | ocvvnees (4,101) | ........ 28,649 |05/18/2020.
DAIMLER FINANCE NORTH AMERICA
233851 DB 7 |LLC C|05/16/2019. | TD SECURITIES (USA) LLC......coe. | covvrrvrernerrnerineenens | cevenns 5,006,450 | ....... 5,000,000 | ....... 4,992,600 | ...cooou. 4,994,652 | ...ocoovvrernen 0 929 0. 929 0 | v 4,995,580 | ....ccoevvrne 0. 10,870 | wooevenee 10,870 | ..... 111,667 | 02/22/2021. | 1FE............
DAIMLER FINANCE NORTH AMERICA
233851 DR 2 |LLC C | 06/07/2019. | BARCLAYS CAPITALINC.... 1:898,650 | ovourverinriiereen0 [ s (1 I 130 | v (V8 [ 130 0].. 898,780 0. 14,054 | ......... 14,054 | ......... 9,265 | 02/22/2022.
24422E  UD 9 | JOHN DEERE CAPITAL CORP........c.covenu. .. 06/07/2019. | BARCLAYS CAPITAL INC.... | . 199,864 | ... 199,899 | ... 0 20 0. 20 (0 IR 199,919 | .o 0 [ 1,958 | oo 1,958 | ... 4,297 | 03/12/2021.
24422E UH 0 | JOHN DEERE CAPITAL CORP................. .| 06/07/2019. | BARCLAYS CAPITAL INC......cocooves [ worrernrrirnerncirnirns | w00 207,340 | .........200,000 | .......... 199,890 | ..o 199,902 | oo 0 9 0 9 (V10 199,911 | i 0 { e 7,429 | o, 7429 | ... 3,527 | 06/07/2023.
MERRILL
LYNCH,PIERCE,FENNER &
247030 BA 8 |DELL INTERNATIONAL LLC......ccovvvvrrrnne .1 05/09/2019.|SMITH [ 209,834 205,000 | ......... 204,010 0 ... 0 12 0. 12 01.. 204,021 0 { e 5812 | o 5812 | ....co... 1,600 | 10/01/2029. | 2FE............
247126 AJ 4 |DELPHI CORP (NEW).....ccoovvrmrrirrirriirnns C | 04/25/2019. | MILLENNIUM ADVISORS, LLC...... | cccovrriiernrieinnes 82,646 | ............ 80,000 | ..cvveueen 83,574 83,052 | ...... 0 (185) 0 (185) (01 I 82,868 |....ccovrnnn (U (221) [ v (221) [ vvvoene 2,066 | 03/15/2024. | 2FE............
CITIGROUP GLOBAL MARKETS
247361 ZJ 0 |DELTAAIRLINESINC......cccoovvrvvirerrrirnnnns L 05/15/2019. [INC. e | e 474,192 | .......... 470,000 | .......... 470,804 0 ... 0 (41) 0 (41) (0] IR 470,762 | ..ccovverrennd 0 [ 3,430 | .o 3,430 | ......... 2,934 | 03/15/2022. | 2FE............
247361 ZK 7 |DELTAAIRLINES INC.....ccoooomirirmrrrrirrnens .| 05/10/2019. | Robert W Baird and Company........ [ ..coveeeeerieernerenns | wveens 1,607,376 | ....... 1,610,000 | ....... 1,605,605 | ........... 1,608,200 | ...... 0 542 0. 542 [V I 1,608,742 | ....ovvernee. 0 | (1,367) | .cverees (1,367) | ....... 30,987 | 03/13/2020. | 2FE............
CITIGROUP GLOBAL MARKETS
247361 ZL 5 |DELTAAIRLINESINC.....ccooommrirmrrrirrnens .| 05/08/2019.|INC. e | e 109,121 | ovvveenee 110,000 | ..cvvvenee 109,931 | oo 109,955 | ...... 0 8 0 8 (V10 109,963 | ..oovvvrrnnnd (V1 (2] E— (842) | ......... 1,239 | 12/04/2020. | 2FE............
DEUTSCHE BANK AG (NEW YORK
251526 BL 2 |BRANCH) C | 04/25/2019. | BNP PARIBAS SECURITIES CORP| .......ccoovvvrmevirerinee | woverrns 290,307 | coovonee 300,000 | .. 299,766 299,815 | ...... 0 15 0. 15 01.. 299,830 0 [ (9,523) | ..vvorees (CR7) L — 4,483 | 11/16/2022. | 2FE............
DEUTSCHE BANK AG (NEW YORK
251526 BP 3 |BRANCH) C | 04/25/2019. | BNP PARIBAS SECURITIES CORP| .......ccoovvvrevieriiee | woverrnns 443,047 | .......... 450,000 | ......... 450,105 | .....ocvvvne 450,073 | ...... 0 (11) 0 (11) (V10 450,062 |......ccoonne. 0 [ (7,015) | .cvvvees (7,015) | ....... 10,907 |01/22/2021. | 2FE............
DEUTSCHE TELEKOM INTERNATIONAL
25156P AY 9 |FINANCEB C | 04/26/2019. | TD SECUMHES. ......vorvvererrerrreerienns | rvrererierrinerieninee | evevinens 244,427 | .......... 245,000 | ..........245,039 | ......c....... 245029 | ...... 0 (3) 0] .. (3) 01.. 245,026 (VN (599) | vevvrerires (599) | vvvvvvene 5,393 | 01/19/2022.
25179M AP 8 |DEVON ENERGY CORP .| 05/22/2019. | MARKETAXESS CORPORATION.. [ ....cooverrinrinnins | cerreenns 251,467 250,000 | ..........247,695 | ......c....... 248,102 | ...... 0 211 0. 211 01.. 248,313 0 e 3,155 | oo 3,155 | ... 4,266 | 05/15/2022.
25272K  AD 5 |DIAMOND 1 FINANCE CORP. .. 05/22/2019. | Goldman Sachs & CO.........ccevevees [ rovmrvrerireriiriiesrinns 66,449 | .. ..65,000 | ... 0 ... 0 (109) 0 (109) (11 I 65,727 | .ovvvererind (V10 N 722 | oo 722 | e 1,269 | 06/15/2021.
25272K  AG 8 |DIAMOND 1 FINANCE CORP .. | 05/22/2019. | WELLS FARGO SECURITIES LLC | ....cocvvvomervirariirans | v 1,338,284 | ....... 1,260,000 | ....... 1,342,019 0. 0 | corereeeee(1,599) | o [ (1,599) [ o0 | e 1,340,420 | ...t 0 [ (2,137) | e (2,137) | ....... 30,329 | 06/15/2023.
25272K  AK 9 | DIAMOND 1 FINANCE CORP . 1 05/20/2019. [ J.P. MORGAN SECURITIES INC... | ccooovvvrerririrnerrenns | vevereens 591,063 | .......... 550,000 | .......... 584,826 583,145 | ...... 0 581,649 (V18 [ 9,414 | .. 9,414 | ....... 14,440 | 06/15/2026.
SUNTRUST ROBINSON
254700 AM 1 |DISCOVERY COMMUNICATIONS, LLC.... .. | 05/01/2019. | HUMPHREY INC ...719,525 720,341 | ...... 0 553 0 ... 553 0 03/13/2024.
U.S. BANCORP INVESTMENTS,
254700 BE 8 |DISCOVERY COMMUNICATIONSLLC..... .. | 04/26/2019. | INC. 74,639 0 ... 0 8 0 8 0 06/15/2025.
256882 AD 3 |DPLINC oo | [ 06/01/2019. | VARIOUS.......oooiirrriniieriinnineins | creneiieriseinenineens . . v 165,835 | s 161,956 | .......... 3,300 | oo (1,345) 0 1,955 0. 10/15/2021.
260543 CJ 0 |DOW CHEMICAL CO.....cccoovverrvevrrirerirenns .. | 04/26/2019. | WELLS FARGO SECURITIES LLC | ....covvuenrriverivinns | o 167,359 | .ocvoenee 165,000 | ...covoee. 169,105 | ....ccvovvee. 168,549 | ... 0 (194) 0 (194) (V1 168,355 |...ovvverrenad (V18 (996) | ovovvreres (996) | ...c.... 3,353 | 10/01/2024.
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260543 CM 3 |DOW CHEMICAL CO.....cccovvvevrreerricrirnns .. | 04/26/2019. | Goldman Sachs & CO.......c.ouwevevees [ werverrveerneriinrinenns | cervveis 106,314 | ...co.oue. 100,000 | ...cvvvnee 99,899 | ..o 99,900 | ...... 0 4 0 4 (1 I 99,904 | ..ocvveri 0 { e 6,410 | oot 6,410 | .ccoouee 1,896 | 11/30/2025. | 2FE............
260543 CQ 4 |DOW CHEMICAL CO.....cocvvvvrrerrrrerirnes .| 04/26/2019. | MARKETAXESS CORPORATION.. [ ....coomvirervnrinnins | cererenns 378,003 | .......... 350,000 | ..oooee 357,743 | oo 149,848 | ...... 0 (118) 0 (118) 01.. 357,626 (1 I 20,377 | oo 20,377 | oo 7,000 | 11/30/2028. | 2FE............
RAYMOND JAMES &
26078) AC 4 |DOWDUPONT INC ... | .. | 05/29/2019. | ASSOCIATES INC ..268,050 250,000 | ...... 0 0 0 0 0.. 250,000 (1 I 18,050 | ..coveuee 18,050 | ......... 5,710 | 11/15/2025.
26078) AD 2 |DOWDUPONT INC . | 05/22/2019. | MIZUHO SECURITIES USAINC.... | ... ..981,480 300,000 | ...... 0 (418) 0 (418) 01.. 961,137 0 20,344 20,344 | ....... 21,021 | 11/15/2028.
MUFG SECURITIES AMERICAS
26441C AR 6 |DUKE ENERGY CORP......ccccoourmurirrirnens .| 06/20/2019. | INC. e | e 326,235 | .......... 330,000 | .......... 317,734 0. 0 | v 1,885 0 1,885 01.. 319,619 (V18 [ 6,616 | ...oo..ce. 6,616 | ......... 4,835 | 09/01/2021. | 2FE............
U.S. BANCORP INVESTMENTS,
26441Y BA 4 |DUKE REALTYLP L] 06/15/2019. | INC. e | e 14,939 | i 15,000 | c.oovveneee 14,977 | oo 14,979 | ...... 0 1 0 1 [V I 14,980 12/15/2027.
26827E AC 9 |ECAF 151 A2-ABS.... ... | .. | 05/15/2019. | Paydown I OO . 0 0] 0 (V18 0 0 0 0 0 [ 0 06/15/2040.
269246 BQ 6 |E*TRADE FINANCIAL CORP.........cccovvvnee .. 1 05/08/2019. [ JEFFERIES LLC.......ovvvvrivieierineins | v 58,324 | ........... 60,000 | ..cvveuen 55,892 0. 0 17 {1 IR M7 | (01 I 56,009 08/24/2027.
EL PASO PIPELINE PARTNERS
28370T AG 4 |OPERATING COMP .. 05/22/2019. | Jane Street 362,693 360,879 | ...... 0 (414) 0 (414) 0].. 360,465 05/01/2024.
29250N AH 8 |ENBRIDGE INC.. 05/22/2019. | MORGAN STANLEY & COLLC..... ...163,746 164,038 63 0. 63 0 164,102 06/10/2024.
CITIGROUP GLOBAL MARKETS
29278N  AF 0 |ENERGY TRANSFER PARTNERSLP....... .| 06/12/2019. | INC. cevenenrneeserensnnens | e 149,246 | ....140,000 | ... 139,747 | e 139,760 | coovvrerrrnne 0 9 0 9 (I A 139,769 06/15/2028.
29278N  AG 8 |ENERGY TRANSFER OPERATING LP..... .. 06/12/2019. | HSBC SECURITIES (USA), INC..... 0. 0 (104) 0 (104) 0. 264,019 04/15/2029.
29278N  AH 6 |ENERGY TRANSFER OPERATING LP..... | .. | 06/07/2019. | BARCLAYS CAPITAL INC.......cocovs | serrmmrermrrmerririnnenns | vererernn263,149 | ..........250,000 | .........249,115 | oo, (V1 0 47 0. 47 01.. 249,162 04/15/2024.
ENTERPRISE PRODUCTS OPERATING
29379y BE 2 |LLC .. | 05/22/2019. | Jane Street. ST DO ...107,492 0. 0 (71) 0 (71) 0. 107,420 02/15/2025.
30212P AP 0 |EXPEDIAINC......oooervriieniieinnicierinnines .. | 05/08/2019. | Goldman Sachs & CO........ccccvrvrrer | vevrvermrireiirieinins . » . e 197,855 | e 99,167 | ...... 0 330 0. 330 0. 198,391 02/15/2028.
30219G AR 9 |EXPRESS SCRIPTS HOLDING CO........... .. | 06/07/2019. | BARCLAYS CAPITAL INC.....cocvvee | coverrrrernrrernneenns 399,757 | 400,000 | .. 399,908 399,941 | ... 0 13 0. 13 0].. 399,954 11/30/2020.
30219G AT 5 |EXPRESS SCRIPTS HOLDING CO........... .. 1 06/07/2019. | BARCLAYS CAPITAL INC......oovvvees [ corrirrrrineiinniiienins | coreveinns 201,805 | .......... 200,000 | ......... 199,586 | ...cccovvnen. 199,671 | ...... 0 35 0. 35 (V1 199,706 11/30/2022.
CITIGROUP GLOBAL MARKETS
30231G  AC 6 |EXXON MOBIL CORP. .| 04/26/2019.]INC. e | e 6,099,822 ..5,960,000 5,930,200 | ..o 5,933,104 | oo (U I 1,558 0 1,558 0. 5,934,662 |..ocooiernn0 | e 165,160 | ....... 165,160 | ... 118,306 | 03/15/2024.
31428X BM 7 |FEDEX CORP . | 04/26/2019. | Goldman Sachs & CO........ccvevereeer | cervrererneerieinerieens | vevireeens 119,429 ....120,000 ...112,698 0. 0 209 0. 209 0. 112,907 |0 | 6,522 | .o 6,522 | ......... 2,475 | 03/15/2027.
CITIGROUP GLOBAL MARKETS
31428X  BU 9 |FEDEX CORP......cccomiriirimrrierirerircensninns .| 04/26/2019.|INC. e | e 106,587 0. 0 11 0. 11 (V10 104,889 |...ocovvvernnad 0 { e 1,697 | oo 1,697 | .o 1,031 | 01/14/2022.
316773 CX 6 |FIFTH THIRD BANCORP........ccccoommirrrrinnns .1 06/07/2019. | VARIOUS........oovvvirimrierinerinrirans [ everineeinesinseisninns | veeens 3,610,398 0. 0| s (1,440) | ..o (V1N I (1,440) | ..o (U0 3,487,835 | ..coirnnnd 0...122,563 | .......122,563 | ....... 44,852 | 01/25/2024.
337932 AH 0 |FIRSTENERGY CORP .| 05/20/2019. | J.P. MORGAN SECURITIES INC.... [ ....coomveririrnrinenins | e 616,905 502,576 | ...... 0 (286) 0 (286) 0. 616,482 0 {823 | 423 | 18,045 | 07/15/2027.
341099 CP 2 |DUKE ENERGY FLORIDALLC... .. 1 06/07/2019. | BARCLAYS CAPITAL INC.....ovvovves [ o 50,654 | ............50,000 | .o 51713 | i 51,135 | ... 0 (207) 0 (207) 0 | o 50,928 | ..o (U RN 177 ) | ESRRRRRRROON /2 <) O 1,274 | 08/15/2021.
345397 XQ 1 |FORD MOTOR CREDIT COMPANY LLC.. |.. | 06/07/2019. | BARCLAYS CAPITAL INC.... 499,288 | ..........500,000 | .........494,875 | ............. 496,056 | ...... 0 836 0. 836 (U S 496,892 | ...ooooovrrenn. 0 2,396 | .ccoeeri2,396 | ... 14,489 | 01/15/2021.
345397 XW 8 |FORD MOTOR CREDIT COMPANY LLC.. |.. | 06/07/2019. | BARCLAYS CAPITAL INC.... v | 500,430 | .. 503,693 | ...... 0 (718) 0 (718) 0 502,975 0 {.enn(2,545) | ...e..n(2,545) | ... 12,186 | 03/18/2021.
345397 YT 4 |FORD MOTOR CREDIT COMPANY LLC.. |.. | 05/09/2019. | Jane Street crerrereneennsees | e | e 688,012 | .......... 750,000 | .......... 680,152 0. 0 256 0. 256 0 680,409 0....7604....7604 |.... 15,181 | 11/02/2027. | 2FE............
CREDIT AGRICOLE SECURITIES
345397 YZ 0 |FORD MOTOR CREDIT COMPANY LLC.. |.. [05/22/2019. [ (USA) I e | e 199,766 | .......... 200,000 | .......... 196,440 0. 0 303 0. 303 (V1 196,743 | ..ooovvernnnd 0 [ e 3,023 | oo 3,023 | ......... 4,415 | 04/05/2021. | 2FE............
345397 ZC 0 |FORD MOTOR CREDIT COMPANY LLC.. |.. | 05/22/2019. | MARKETAXESS CORPORATION.. | ....ccvonrerrrieinnnes | cevircens 265,978 | .......... 275,000 | .......... 276,664 | .............. 276,49% | ... 0 (142) 0 (142) 0 276,352 0 ... (10,374) | ........ (10,374) | ......... 5,629 | 02/15/2023. | 2FE............
DAIWA CAPITAL MARKETS
345397 ZG 1 |FORD MOTOR CREDIT COMPANY LLC.. |.. [05/22/2019. [AMERICA | | e 735,150 | .ooooce. 750,000 | .......... 750,000 | ..cooovrvrne 750,000 | ...... 0 0 0 0 (V10 750,000 |..ooveerennn 0 ... (14,850) | ........ (14,850) | ....... 16,262 | 10/12/2021. | 2FE............
CREDIT SUISSE SECURITIES
345397 ZQ 9 |FORD MOTOR CREDIT COMPANY LLC.. | .. | 05/22/2019. | (USA) st nssanens | eeeneens 656,225 ....632,000 0. 0 (218) 0 (218) 0 650,455 0 [ e 5,770 | ovverns 5770 | ... 6,470 | 03/18/2024.
35137L  AB 1 |FOXCORP.......cocoorviririerinirirerierereens .| 05/28/2019. | BANK OF AMERICA SECURITIES. | ......ovvovveriririrrns | s 3,652,810 ,500,000 0 ... 0 0 0 0 [V 3,500,000 |....cooveuened 0. 152,810 | ....... 152,810 | ....... 48,976 | 01/25/2024.
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U.S. BANCORP INVESTMENTS,
361448 AZ 6 |GATX CORP.....cooomiriricirnriseiierieniins .| 04/26/2019.|INC. e | e 198,056 | .......... 200,000 | .......... 199,802 | ..ovvvvnees 199,829 | ...... 0 6 0 6 (V10 199,834 | ..o 0 [ (1,778) | cvevevs (1,778) | v 4,492 | 03/30/2027. | 2FE............
U.S. BANCORP INVESTMENTS,
361448 BA 0 |GATX CORP .| 04/26/2019.]INC. [ . LT4673 | ... 0 10 0. 10 0 03/15/2028.
361841 AJ 8 |GLP CAPITALLP.... ...| .. 05/15/2019. | Goldman Sachs & CO.........ccoovvevees [ rvmrierireeisnieniinns v 157,992 .153120 | ...... 0 (163) 0 (163) 0. ..1562,957 06/01/2025.
36254C AA 8 |GSMS 17GS7 D - CMBS.......ccccovrmrrrrerins .| 06/05/2019. | BARCLAYS CAPITAL INC.....ovvoves [ conrrrneereniseirnerinns | v 2,305,180 | .......2,510,000 | .......2,180,058 | ........... 2,209,656 | ...oovrenernnnn 0| oo 12,349 | o (VN IS 12,349 0 ... 2,222,005 08/12/2050.
CREDIT SUISSE SECURITIES
36962G 7K 4 |GENERAL ELECTRIC CO.....ccocvvvrirnrirnecs .1 05/22/2019. | (USA) e | e 661,129 | ......... 660,000 | ......... 591,617 | oo 592,460 | ....ooovvvnncn 0 | o 4,305 0 4,305 01.. 596,765 0 . 64,363 | ......... 64,363 | ....... 11,954 | 05/15/2024.
370334 BM 5 | GENERAL MILLS INC. ..| 06/07/2019. | BARCLAYS CAPITAL INC.............. . 101,847 | ...... 0 (293) 0 (293) 0 101,553 | covvevvrrrenn0 | v (Q2:) ) - (128) ] ..oc.... 1,540 | 12/15/2021.
370334 CF 9 | GENERAL MILLS INC. ...| .| 05/08/2019. | WELLS FARGO SECURITIES LLC |... v | e 730,352 | - 702,594 | oo 0 | s 120 | o (V1 IO 120 | oo 0. 702,714 | .0 | e 27,638 | ......... 27,638 | ....... 15,902 | 04/17/2025.
37045V AR 1 | GENERAL MOTORS CO......cocevrrvrirerirines .. 1 06/07/2019. | J.P. MORGAN SECURITIES INC... | ...ovvvrvvrrirrerrernns | cores 1,506,316 | ....... 1,510,000 | ....... 1,510,423 | ........... 1,510,380 | ...... 0 (62) 0 (62) 0 s 1,510,318 | oo 0 [ (4,002) | .......... (4,002)] ....... 27,500 |09/10/2021.
GENERAL MOTORS FINANCIAL
37045X AQ 9 |COMPANY INC .. 1 06/07/2019. | BARCLAYS CAPITAL INC....c.ovvvvver | vervrrerernrireieninne | veverns 514,500 | .......... 500,000 | ..o 512,885 | ...ooonee 510,325 | .o (V1 (1,603) | woovvvvrrennd 0 [ (1,603) 0 508,722 0 [ 5778 | oo 5778 | ... 15,556 | 09/25/2021. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CB 0 |COMPANY INC .. 1 06/07/2019. | BARCLAYS CAPITAL INC......covvver | vervrrvererneireieninne | vevvris 397,369 | .......... 400,000 | .......... 393,056 | ..ovvennee 395,219 | i 0] oo 1,123 0 1,123 0 396,342 0 [ 1,027 | oo 1,027 | e 5,853 | 11/06/2020. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CG 9 |COMPANY INC .. 1 05/31/2019. [ MORGAN STANLEY & COLLC..... | ceovvrverrerverreireinne | vervrnnes 201,909 | .......... 215,000 | .......... 214,505 | ...coovvrnne 214,546 | ...... 0 18 0. 18 0].. 214,564 0. (12,656) | ........ (12,656) | ......... 7,565 | 01/05/2028. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CS 3 |COMPANY INC .. | 05/29/2019. | J.P. MORGAN SECURITIES INC... | .cooovrveerrririrrirans | cevvrenns 527,420 | .......... 500,000 | .......... 537,350 0. 0 (245) 0 (245) 0 537,105 0 [ (9,685) | ... (9,685) | ....... 10,515 | 01/17/2029. | 2FE............
GENERAL MOTORS FINANCIAL
37045X CU 8 |COMPANY INC .. 1 06/07/2019. | BARCLAYS CAPITAL INC.....oovvvvees [ e | cereriinns 303,066 | ......... 300,000 | .. 299,811 0 ... 0 2 0 2 01.. 299,813 07/08/2022.
37956A AB 9 |SEACO 181 A-ABS 06/17/2019. | Paydown e | 052,800 | 052,800 | 52,790 | i 51774 | 0 9 0 9 (11 I 52,800 05/18/2038.
38141G WM 2 | GOLDMAN SACHS GROUP INC .. | . | 06/07/2019. | BARCLAYS CAPITAL INC......cocovvve | vorrerrmrieiiririienns . ..300,447 | .........300,000 | ..........300,219 | ..............300,472 | ...... 0 (20) 0 (20) 01.. 300,151 07/24/2023.
38141G WT 7 | GOLDMAN SACHS GROUP INC............... .. | 06/07/2019. | BARCLAYS CAPITAL INC......ovvvmes [ corerrrirnerierrnenns | cervveinne 152,437 | .........150,000 | ..........149,926 | ..............149,942 | ..... 0 6 0 6 (V1 149,948 02/23/2023.
38141G  XE 9 | GOLDMAN SACHS GROUP INC.... .. 1 06/07/2019. | BARCLAYS CAPITAL INC....c.covvver | vorvrrvererneirenrnninne | vevivnns 515,809 | ..........500,000 | ..........499,390 | .....c.ccooervrverenn0 | e 0 34 0. 34 0 ..499,424 02/20/2024.
38217K AB 0 |GOODG 161 B - ABS ... | .. | 06/15/2019. | Paydown I O 86,694 | .. .86,6%4 | ...........87,885 | ............87,618 | ...... 0 (924) 0 (924) 0. 186,694 | o0 | [(0)] ()] — 4,190 | 10/15/2052.
404119 BU 2 |HCAINC .. | 04/22/2019. | Goldman Sachs & Co ..330,681 325,000 | .. 328,250 0 ... 0 (76) 0 (76) 01.. 328,174 0 [ e 2,507 | coovernen 2,507 | ... 10,116 | 02/15/2027.
404280 BJ 7 |HSBC HOLDINGS PLC......ccovvverirrririnnne C | 06/07/2019. | BARCLAYS CAPITAL INC........ccoce. | ... v | eeeeennn 857,306 | e 650,000 | ......... 650,000 | ...ovvevnee 650,000 | ...... 0 0 0 0 0 650,000 0 { e 7,306 | .oooonee. 7,306 | ....... 15,784 | 03/13/2023.
40460H AB 7 |HAWILDCATLLC......cccovivimriririieiis .. | 05/01/2019. | Paydown B cereeennn 256,466 256,466 | .. 255,184 225,087 | ...... 0 | v 1,177 0 1,177 0 256,466 (V18 (V1 IO 0. 18,313 | 06/30/2027. | .....covvvveneee
40573L  AG 1 |HALFMOON PARENT INC.......c.coovvrririres .. | 04/17/2019. | J.P. MORGAN SECURITIES INC... [ ...cvovivrririricircrinns 252,227 250,000 | .. 250,345 0. 0 (24) 0 (24) 0 250,321 (V18 [ 1,906 | .ooovrrene 1,906 | ......... 5,076 | 09/17/2021. | 2FE............
SUNTRUST ROBINSON
40573L  AS 5 |HALFMOON PARENT INC.. .| 04/17/2019. |HUMPHREY INC [ rerennnr.801,994 S 328,875 | ...... 0 3 0 3 0].. 587,870 0. 14124 | ......... 14124 | ....... 15,285 | 10/15/2028.
406216 BG 5 |HALLIBURTON CO .. | 05/10/2019. | Jane Street SRS PO v 521,047 | . 510,000 | ..........506,683 | .............. 506,902 | ...... 0 145 (VI [ 145 01.. 507,047 0. 14,000 | ......... 14,000 | ......... 9,636 | 11/15/2025.
41284L  AA 2 |BARGE 181 A2 -ABS.......ccooomvvreriririnnii .| 06/04/2019. | VARIOUS........covvmerierimenierirnrenns [ corerrneeieniseesneninns | eveeens 1,411,309 | ....... 1,706,250 | ....... 1,706,232 | ........... 1,178,456 | ...... 527,779 | v LI I (VN IR 527,780 | ..o [V I 1,706,235 | ..covvernnens 0 |...(294,926) | ...... (294,926) | ....... 46,063 | 05/15/2043.
CREDIT SUISSE SECURITIES
413875 AW 5 |HARRIS CORP........ccccovririririirirnriierins .| 05/08/2019. | (USA) e | e 258,049 | .......... 245,000 | ......... 246,043 | .....ccoo..... 246,034 | ...... 0 (32) 0 (32) 0. 246,001 0. 12,047 | oo 12,047 | ......... 4,342 | 06/15/2028. | 2FE............
U.S. BANCORP INVESTMENTS,
421946 AK 0 |HEALTHCARE REALTY TRUSTINC......... .| 05/15/2019.|INC. e | e 210,248 | .......... 215,000 | .......... 211,693 | oo 211,972 | ... 0 106 (V1 IR 106 0].. 212,079 01/15/2028.
423296 AA 8 |SNVA171A-ABS.. ... | .. | 04/01/2019. | Paydown I T . 0 0] 0 (I 0 0 0 0 0 [ 0 09/20/2049.
42809H AG 2 |HESS CORP ... | .. | 05/22/2019. | HSBC SECURITIES (USA), INC..... | cceoerererrrericrirnens 55,164 | ...ccoo.uc 55,000 | ..ocooreee. 55,772 | oo 50,372 | ......... 5,333 (29) 0 5,303 (R 55,676 04/01/2027.
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO.. |.. | 04/26/2019. | SUMRIDGE PARTNERS LLC......... 310,312 | v (U I (1,315) | overrerns (VI P (1,315) 01.. 308,997 10/15/2022.
42824C BB 4 |HEWLETT PACKARD ENTERPRISE CO.. |.. | 04/26/2019. | RBC CAPITAL MARKETS, LLC...... 960,000 | ...... 0 0 0 0 01.. 960,000 10/05/2021.
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U.S. BANCORP INVESTMENTS,
44107T AW 6 |HOST HOTELS & RESORTS LP .. 1 05/15/2019. [ INC. . 493,819 | ...... 0 53 0. 53 (U S 493,873 | ..oocveen0 [ 14,289 | 14,289 | 17,696 | 02/01/2026.
446150 AM 6 |HUNTINGTON BANCSHARES INC . | 04/26/2019. | MARKETAXESS CORPORATION.. | ... rerenen. 264,782 254,263 | ...... 0 33 0. 33 0 254,296 |......ccoee0 | .......10,486 | .........10,486 | ......... 4,675 | 05/15/2025.
44891A AU 1 |HYUNDAI CAPITAL AMERICA.... 06/07/2019. | BARCLAYS CAPITAL INC.....ovvvuee [ o | s 1,222,085 ..1,198,823 | ...... 0 201 0. 201 0 ..1,199,024 07/08/2021.
44932H AG 8 |IBMCREDIT LLC ..| 06/07/2019. | BARCLAYS CAPITAL INC ..502,267 ..499,827 | ...... 0 36 0. 36 0 ..499,862 02/05/2021.
44932H AM 5 |IBM CREDITLLC.... ...|.. | 06/07/2019. | BARCLAYS CAPITAL INC.... v | e 514,317 499,849 | ...... 0 22 0. 22 0 499,871 11/30/2021.
452308 AP 4 |ILLINOIS TOOL WORKS INC.........coevernee. .. 1 06/18/2019. [ VARIOUS..........oovveirriiireiiinniians [ e | v 511,080 | ..........500,000 | ..........520,765 | .............. 513,899 | ...... 0 (2,565) 0. (2,565) 0 511,333 09/15/2021.
INTERNATIONAL BUSINESS MACHINES
459200 JX 0 |CORP .1 06/07/2019. | BARCLAYS CAPITAL INC......covvees [ coreriirinriirerinenns | cevrriens 505,636 | ......... 500,000 | .......... 499,730 0 ... 0 6 0 6 (V10 499,736 | ..ccovvvrnee. 0 e 5,900 | .ooreren 5,900 | ......... 1,029 | 05/13/2022.
INTERNATIONAL BUSINESS MACHINES
459200 JY 8 |CORP .. 06/07/2019. | BARCLAYS CAPITAL INC.... 0. 0 36 0. 36 01].. 697,363 0 [ 12,878 | ......... 12,878 | ......... 1,517 | 05/15/2024.
460146 CP 6 |INTERNATIONAL PAPER CO......c.cocvennc .| 04/17/2019. | Goldman Sachs & CO.........cveverveees [ rermreneeinseirneiininns | v 128,793 | .........135,000 | -.........129,900 | ..cooocvenece 130,357 | coovvrenernnn (1 I 152 | v (V1 IO 152 | oo (V10 130,508 | ..oovvverrnncd 0 | (1,716) | cvvvees (1,716) | eevvee 2,779 | 02/15/2027.
INTERPUBLIC GROUP OF COMPANIES
460690 BM 1 |INC ..| 06/11/2019. | BANK OF AMERICA SECURITIES. | ......occnvvemerrneeins | wreerenn 758,062 | ..er.r. 750,000 | .vvern. 757,507 | oo 0. (449) 0 (449) 0 10/01/2020.
46625H JE 1 |JPMORGAN CHASE & CO......cocovvvrvrrrenes .. 06/07/2019. | BARCLAYS CAPITAL INC.............. ..1,005,781 | ...... 0 (651) 0 (651) 0 . 09/23/2022.
46625H JY 7 |JPMORGAN CHASE & CO. .. | 04/30/2019. | MORGAN STANLEY & COLLC..... . . 262,864 | ...cooovvvernens (1 I T | e (V1 [ 111 0 262,975 0 ... 10,049 | ........ 10,049 | ........ 6,589 | 09/10/2024.
46625H JZ 4 |JPMORGAN CHASE & CO. ... | .. | 04/30/2019. | Amherst Pierpont Securities LLC.... | ... | ..683,430 cerenn072,454 | 670,478 | ...... 0 (374) 0 (374) 0 670,104 0. 13,326 | ......... 13,326 | ....... 10,285 | 12/15/2026.
46625H MN 7 |JPMORGAN CHASE & CO.....c.oocervverenne .1 06/13/2019. | RBC CAPITAL MARKETS......cccovvwr [ womrrrmeerenieineniins | rveens 5,287,250 | .......5,000,000 | ....... 5,048,200 | ........... 5,046,023 | ...cvvvvrrnnnn 0 (2,995) 0. (2,995) 0 | v 5,043,028 | ....cccovennnnd 0. 244222 | ... 244222 | ..... 179,833 | 07/15/2025.
CITIGROUP GLOBAL MARKETS
466313 AH 6 |JABIL INC .| 05/08/2019. | INC. ...96,696 | ..........100,000 | ............99,714 | .coorirnnnee 99,736 | .ovrrrerreenns 0 9 0 9 (11 I 99,745 01/12/2028.
46647P AP 1 | JPMORGAN CHASE & CO. .. 1 06/07/2019. | BARCLAYS CAPITAL INC ..513,876 0. 0 (190) 0 (190) 01.. 502,770 04/23/2024.
46647P BB 1 |JPMORGAN CHASE & CO. .| 05/15/2019. | JP Morgan Securities Inc i e | 20...8,064,800 | .......8,000,000 | .......8,000,000 | ....oooiriiiierinnn (0 IO 0 0 0 0 0 | v 8,000,000 04/01/2023.
47233) BH 0 |JEFFERIES GROUP LLC.... .. 05/15/2019. | SUMRIDGE PARTNERS LLC......... cvrere | 09,428 | 170,000 | 69,276 | 69,321 | ...... 0 18 0. 18 0f.. ....69,339 01/23/2030.
482480 AG 5 |KLA-TENCOR CORP ..| 05/13/2019. | J.P. MORGAN SECURITIES INC... | ... OO I . 0 ... 0 11 0. 11 0. 187,112 03/15/2029.
49327TM  2W 3 |KEYBANK NA. .. 1 06/07/2019. | BARCLAYS CAPITAL INC......covvvver | vervrrererneireieinne | cevvrns 509,158 | .......... 500,000 | ..........499,930 | ...ccecooue 499,943 | ...... 0 10 0. 10 (0 I 499,953 06/15/2021.
49327V 2B 9 |KEYBANKNA. .. | 04/26/2019. | MARKETAXESS CORPORATION.. [ ...coomivrrrirrircninns rinn255,315 250,000 0 ... 0 11 0. 11 01.. 249,136 04/13/2029.
49446R AR 0 |KIMCO REALTY COR oo | .- | 05/15/2019. | SUSQUENANNA.........orverrererrriirnnns | e | cevieenns 141,447 | e 145,000 | ..........140,196 | .............. 140,892 | ...... 0 274 0. 274 (V10 141,165 03/01/2024.
KINDER MORGAN ENERGY PARTNERS
494550 BV 7 |LP .. | 05/22/2019. | Goldman Sachs & Co...........couwvvres | crvemerrimnriiieriiiens | e 145713 | ...coee. 140,000 | ..coooenee 145,659 | ..oovvvnee. 144,888 | ...... 0 (323) 0 (323) (V10 144,565 09/01/2024.
49456B AF 8 |KINDER MORGAN INC... .| 05/22/2019. | Goldman Sachs & CO.........cveveerene [ rervrvrmeeiiririeerieiins ..308,127 295,000 | .. 305,331 0. 0 (266) 0 (266) 01.. 305,064 06/01/2025.
500255 AS 3 |KOHL'S CORP .. | 05/08/2019. | Goldman Sachs & Co..........ccouwvvres [ crvernriiririireniinnns v 104,596 | ......... 105,000 | ..........104,600 | .............. 104,668 | ...... 0 27 0. 27 (V10 104,695 02/01/2023.
50077L AD 8 |KRAFT HEINZ FOODS CO........cocovmivenecs .1 06/25/2019. | JEFFERIES LLC.......ovvorevereerreienns [ e rerernrn598,290 | .........615,000 | .........581,817 | oo 110,171 | ...... 0 828 0. 828 0 583,184 06/01/2026.
50077L AH 9 |KRAFT HEINZ FOODS CO .. | 06/20/2019. | Goldman Sachs & Co.........ccccc...... FSPTOTRTORRTURRTOONN PR 501,115 0. 0 70 0. 70 0 499,585 07/02/2020.
50077L  AJ 5 |KRAFT HEINZ FOODS CO .. | 06/25/2019. | J.P. MORGAN SECURITIES INC... | ... OO I 1,023,350 0. 0 (582) 0 (582) 0 ..1,011,538 07/15/2022.
502413 BF 3 |L3 TECHNOLOGIESINC.... .| 05/08/2019. | Goldman Sachs & CO.......c.couverevees [ cerrerrneineiriniiineins | cerneeenns 278,732 269,528 | ...... 0 35 0. 35 0 269,563 06/15/2023.
502413 BG 1 |L3 TECHNOLOGIESINC.... ver | [05/15/2019. [ JEFFERIES LLC.......coviveerinireris | e rerennenn259,296 245058 | ...... 0 (1) 0]. (1) 0 245,056 06/15/2028.
512807 AN 8 |LAMRESEARCH CORP........ccccoommrvmrirnns .| 05/08/2019. | MORGAN STANLEY & COLLC..... [.coeersriririieiners 25914 | ... 25,000 | ......... 25,041 | oo 25,039 | ...... 0 ) 0. (2) (U I 25,037 03/15/2025.
512807 AS 7 |LAM RESEARCH CORP .| 05/08/2019. | MILLENNIUM ADVISORS, LLC...... [ ccevvriveririririririns 35,863 0. 0 1 0 1 (U I 34,962 03/15/2026.
512807 AU 2 |LAM RESEARCH CORP .| 05/08/2019. | Goldman Sachs & CO.........ccoevuevens [ rermrvrneirrriieineiis 0. 0 9 0 9 0 324,474 03/15/2029.
521865 AY 1 |LEAR CORP . | 04/25/2019. | MORGAN STANLEY & COLLC..... | ccoovrvrverririrvrinens | v 102,331 | ........105,000 | ............98,798 | ...............99,032 | ...... 0 182 (V1 IR 182 | oo [V I 99,215 09/15/2027.
53946J AJ 3 |LNCR 19CRE2 D - CDO/CMB: 05/16/2019. | VARIOUS..........covomerierirnerinneirseinns | cvneensesseineennnins | ereerer.603,208 | ..........600,000 | ..........600,000 | ...oooorvrrrrriiecnn0 | v 0 0 0 0 0].. 600,000 05/15/2036.
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539830 BF 5 |LOCKHEED MARTIN CORP........c.ccoceumnee. .1 06/07/2019. | MILLENNIUM ADVISORS, LLC...... [ ovvvrevreriricercrinns | e 1,002,760 | ....... 1,000,000 | ....... 1,000,270 0. 0 (5) 0] .. (5) 0 | e 1,000,265 |......ccoonne. 0 { e 2,495 | ........... 2,495 | ........ 1,250 | 11/23/2020.
565122 AB 4 |KEURIG DR PEPPER INC 05/15/2019. | MORGAN STANLEY & COLLC..... ..221,527 ...211,623 211,592 | ...... 0 (53) 0 (53) 01.. 211,539 0 [ e 9,988 | ..ot 9,988 | ......... 4,612 | 05/25/2028.
565122 AC 2 |KEURIG DR PEPPER INC 05/08/2019. | MORGAN STANLEY & CO LLC..... ..354,950 345,000 | ...... 0 0 0 0 0].. 345,000 0 [ e 9,950 | .overnees 9,950 | ......... 6,415 | 05/25/2023.
SUNTRUST ROBINSON
565849 AK 2 | MARATHON OIL CORP.. .. 105/22/2019. [HUMPHREY INC | 320,463 317,402 | ...... 0 735 0 01.. 318,137 11/01/2022.
565849 AL 0 |MARATHON OIL CORP .| 05/22/2019. | Goldman Sachs & CO.......c.ovvemeeees [ cernevrreineriinriinnins | cerneeis 151,080 0. 0 96 0 (V10 147,938 06/01/2025.
56585A BC 5 |MARATHON PETROLEUM CORP.. .. | 05/29/2019. | MORGAN STANLEY & COLLC..... ..129,283 0 ... 0 (171) 0 0. 124,844 12/15/2026.
58013M EU 4 |MCDONALD'S CORP . | 05/08/2019. | MARKETAXESS CORPORATION.. | ... .188,077 | ..........185,000 | .........183,122 | .............. 122,823 | ...... 0 100 0 | eevrerneneee 100 | i 0 183,373 05/26/2025.
METROPOLITAN LIFE GLOBAL
59217G AX 7 |FUNDINGI .. | 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvees [ corerrreinernnrinnnns | cerrerinn 809,353 | .......... 800,000 | .......... 814,864 | ......c...... 811,520 | oo 0| e (1,214) | v (V1N IO (1,214) 0. 810,306 01/10/2023. | 1FE............
METROPOLITAN LIFE GLOBAL
59217G BX 6 |FUNDINGI .1 06/07/2019. | BARCLAYS CAPITAL INC......ovvvvees [ corerrrrinerninrinninns | cernenennd 988,061 | ....... 1,000,000 | .......... 969,240 | ....ccovvne 981,176 | .evvvrcrrrnns 0 2,981 0 2,981 0 984,157 09/15/2021. | 1FE............
594918 BR 4 |MICROSOFT CORP........cccovvvurrrerinrriens .1 06/17/2019. | WELLS FARGO ADVISORS LLC... [ ..ccoimivrrereririririrns | e 2,984,550 | ...... 3,000,000 | ...... 2,858,910 2,885,983 | ...... [V I 6,270 0 6,270 0 | v 2,892,253 08/08/2026. | 1FE............
CITIGROUP GLOBAL MARKETS
594918 BW 3 |MICROSOFT CORP........cocovurmrverrrrirerrnns . |06/03/2019. [INC. e | o 5,025,500 | ....... 5,000,000 | ....... 5,048,600 | ........... 5,034,808 | ......cccovuund (V1 (4,786) | .ovvrvrrnned {1 OO (4,786) | ..oovvvrrrrnn {01 I 5,030,022 02/06/2022.
60871R AF 7 |MOLSON COORS BREWING CO... .. | 04/25/2019. | MORGAN STANLEY & COLLC..... reeeneeiseeseeesanens | eeeneens 269,756 | .........275,000 | .........266,678 | ..coovrevirrirnnen0 | v (1 I 845 | i (V] IR 845 01.. 267,524 07/15/2021.
61744Y AH 1 |MORGAN STANLEY ...|.. | 06/07/2019. | BARCLAYS CAPITAL INC.............. rrree | 1,202,886 1,169,713 | ... 0 3,770 0 3,770 {0 ] O 1,173,484 05/19/2022.
61744Y AN 8 |MORGAN STANLEY... ...|.. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..507,738 499,073 | oo 0 96 0. 96 (I A 499,169 01/23/2023.
61746B DJ 2 |MORGAN STANLEY... .. 1 06/07/2019. | BARCLAYS CAPITAL INC ..207,108 ..206,682 | ...... 0 (675) 0 (675) 0f.. 206,007 02/25/2023.
61946C AA 0 |MSAIC 191 A- ABS .. | 06/18/2019. | Paydown e | 102,055 102,055 | 102,02 | 0| 0 34 0. 34 (V10 102,055 12/21/2043.
61946F AA 3 |MSAIC 181 A-ABS .. | 06/20/2019. | Paydown I [T 121,463 | ...... 0 6 0 6 0. 121,470 06/22/2043.
620076 BF 5 |MOTOROLA SOLUTIONS INC .| 05/08/2019. | MORGAN STANLEY & COLLC..... [ .oververrirerirircris 107,507 | ...... 0 (142) 0 (142) 0. 107,365 09/01/2024.
62946A AC 8 |NPRL 171 A1 -ABS.... . | 06/20/2019. | Paydown P . 128,565 | ...... 0 1 0 1 (0 IR 128,565 10/21/2047.
62947Q AU 2 |NXPBV.. 06/07/2019. | BARCLAYS CAPITAL INC.... ..509,900 ..504,199 | ...... 0 (740) 0 (740) 01.. 503,459 06/01/2021.
637417 AH 9 |NATIONAL RETAIL PROPERTIES INC..... | .. | 05/15/2019. | MARKETAXESS CORPORATION.. | ... ..180,481 172,693 | ...... 0 109 (V1 I 109 | oo (V10 172,803 11/15/2025.
NATIONAL RURAL UTILITIES
63743H ER 9 |COOPERATIVEFIN .1 06/13/2019. | VARIOUS........cvvvmirierinnireninninns [ e | s 8,059,018 | .......8,000,000 | ......7,981,760 | ........... 7,986,362 | ...... 0 2,393 0 2,393 0 | v 7,988,755 03/15/2021.
641062 AD 6 |NESTLE HOLDINGS INC.......cccovvrrmerirns C | 06/07/2019. | BARCLAYS CAPITAL INC......cooovves [ rveererimrrnerireninee | vvviens 517,945 499,915 | ...... 0 7 0 7 0. 499,922 09/24/2023.
64952W CE 1 |NEW YORK LIFE GLOBAL FUNDING....... ..| 06/26/2019. | VARIOUS..... cervrene [ e | s 6,473,635 6,425,172 | o [ I 15,311 | v (V1N IO 15,311 | v 01......6,440,483 04/13/2021.
651229 AQ 9 |NEWELL RUBBERMAID INC.. .| 05/22/2019. | MORGAN STANLEY & CO LLC..... ..245,684 252,071 | ...... 0 (446) 0 (446) 01.. 251,625 12/01/2024.
651639 AN 6 |NEWMONT MINING CORP. .. | 04/26/2019. | Goldman Sachs & Co... . ...60,790 0 ... 0 (20) 0 (20) 0. ....60,487 03/15/2022.
654740 BF 5 |NISSAN MOTOR ACCEPTANCE CORP... | C|06/13/2019. | VARIOUS.......c.coeceriverrrrerrnerirerins | ceeverirerineeienieeens vieenn053,651 | ..........650,000 | .........649,213 | ... 649,412 | ...... 0 116 (V] IO 116 0].. 649,528 03/15/2021.
655844 BS 6 |NORFOLK SOUTHERN CORP .| 04/26/2019. | Goldman Sachs & CO.........ccoevevens [ revmrvrnrirneriieineiis 83,534 | ...oee..85,000 | oo 79,756 | i 80,091 | ...... 0 188 (V1 IO 188 | oo 0 ...80,279 06/15/2026.
666807 BQ 4 |NORTHROP GRUMMAN CORP . | 04/26/2019. | Goldman Sachs & CO........cvvveervves | covevereeriieeriiesiis | cevviis 183,218 0 ... 0 318 0. 318 0 ..180,630 10/15/2022.
66989H AE 8 |NOVARTIS CAPITAL CORP .| C| 06/07/2019. | BARCLAYS CAPITALINC.............. ..100,509 100,466 | ...... 0 (53) 0 (53) 0 100,412 09/21/2022.
67077M AD 0 C | 04/17/2019. | MIZUHO SECURITIES USA INC.. ..110,996 .107,355 | ...... 0 328 0. 328 0 107,682 04/01/2025.
674599 BY 0 |OCCIDENTAL PETROLEUM CORP .| 06/07/2019. | BARCLAYS CAPITAL INC.............. ..357,701 360,654 | ...... 0 (2,532) 0. (2,532) 0 358,122 02/01/2021.
CITIGROUP GLOBAL MARKETS
681919 AZ 9 |OMNICOM GROUP INC.......ccovvvrmrrirnrirnns .| 04117/2019. [INC. 259,182 261,172 | ...... 0 (543) 0 (543) 01.. 260,629 0 | (1,447) | ocvenees (1,447) | e 4,391 | 05/01/2022.
68389X BL 8 |ORACLE CORP .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..498,088 485,567 | ..o | e, 1,267 0 1,267 (V10 486,835 |....ccovvvnee. 0. 11,254 | ......... 11,254 | ......... 8,867 | 09/15/2023.
68389X BR 5 |ORACLE CORP . | 06/07/2019. | BARCLAYS CAPITAL INC.... ..401,166 399,813 19 0. 19 0].. 399,832 [ 1,334 | oo 1,334 | oo, 8,633 | 02/15/2023.
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69346T AJ 3 |PFP 195D - CMBS......ccoovvvrmriririiriniris .. | 04/25/2019. | MORGAN STANLEY CO......cevvvene [ cormerrvrirnerirnrrinenns | cerveeis 100,750 | wocveeeee 100,000 | ..cvvenee 100,000 0. 0 0 0 0 (V1 100,000 | .coovvernrened (V10 750 | oo 750 | oo 0 | 04/14/2036. | 2FE............
KEYBANC CAPITAL MARKETS
69352P AK 9 | PPL CAPITAL FUNDING INC........ccccoone. .1 05/20/2019. | INC. e | e 287,347 | ..........280,000 | ..........281,464 | .............. 281,335 | ...... 0 (94) 0 (94) 0 281,240 03/15/2024.
69352P AL 7 |PPL CAPITAL FUNDING INC.. .. | 05/20/2019. | Jane Street [SSTSTTRRTRN DO ..130,374 0. 0 323 0. 323 0 126,610 05/15/2026.
69353R FL 7 |PNC BANKNA.... ..| 06/07/2019. | BARCLAYS CAPITAL INC ..831,702 799,184 | ... 0 76 0. 76 0. 799,259 06/08/2023.
69371R  P5 9 |PACCAR FINANCIAL CORP... .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 399,848 | ...... 0 14 0. 14 0].. 399,862 08/09/2023.
709599 BD 5 |PENSKE TRUCKLEASING COLP............ ..| 06/07/2019. | BARCLAYS CAPITAL INC.... . 0. 0 15 0. 15 0 149,911 07/29/2021.
718172 AT 6 |PHILIP MORRIS INTERNATIONAL INC.... | .. | 06/07/2019. | BARCLAYS CAPITAL INC.... v 199,711 | 1.......200,000 | ......... 196,128 | ..............197,405 | ...... 0 301 0 0. 197,706 08/22/2022.
718172 BX 6 |PHILIP MORRIS INTERNATIONAL INC.... | .. | 06/17/2019. | RBS SECURITIES INC........cccouvvves | corrrrernrimnirenirenins | cviens 7,476,600 | .......7,500,000 | .......7,459,867 | ...........7,484,576 | ...... 0 6,250 0 | overeenn8,250 | o0 | s 7,490,826 02/21/2020.
718172 CD 9 |PHILIP MORRIS INTERNATIONAL INC.... | .. | 06/07/2019. | BARCLAYS CAPITAL INC 398,812 11/02/2022.
72650R AY 8 |PLAINS ALL AMERICAN PIPELINE LP..... .| 05/22/2019. | WELLS FARGO SECURITIES LLC |... v | e 410,472 | ... 400,000 | ond10,624 | 0 | el | e (1139) |0 [ (1139) [0 | 409,485 02/01/2021.
72650R BL 5 |PLAINS ALL AMERICAN PIPELINE LP..... .| 05/08/2019. | Stifel, Nicolaus & Co., INC........ovveee [ correvrreineriinriinnins | e 148,919 | .........145,000 | .........146,663 | .............. 146,461 | .ooovvvennne 0 (57) 0 | covrrrerreneene(B7) | o0 | i 146,404 12/15/2026.
CITIGROUP GLOBAL MARKETS
72925P AC 9 |PLUM CREEK TIMBERLANDSLP............. .| 04/26/2019. | INC. 603,905 | ..oovvrrrnens 0 | e (3,084) | .ovvrrrnne 0 | ooerrrerernen(3,084) | o0 | 600,821 03/15/2021.
74368C AK 0 [PROTECTIVE LIFE GLOBAL FUNDING.... | .. | 06/07/2019. | BARCLAYS CAPITAL INC.............. 550,000 | ...... 0 0 0 0 0 550,000 06/28/2021.
756109 AN 4 |REALTY INCOME CORP. .. | 05/15/2019. | BANK OF AMERICA SECURITIES. | ... ..309,987 | ..........305,000 | .........305,812 | ............. 305,624 | ..cooovvrinnens 0 (68) 0 (68) 0 305,556 10/15/2022.
7591EP AP 5 |REGIONS FINANCIAL CORP. . | 04/26/2019. | Goldman Sachs & Co... 113,367 0 ... 0 4 0 4 0 08/14/2023.
76124D AB 8 |RSO17CRE5B-CDO 05/17/2019. | Paydown . 1,232,814 0 6,842 0 07/17/2034.
771196 BB 7 |ROCHE HOLDINGS INC. 06/07/2019. | BARCLAYS CAPITAL INC.....ocovvves [ overmrneiinneiicinins | overinnns 405,035 0 (619) 0 09/29/2021.
774341 AC 5 |ROCKWELL COLLINS INC .. | 06/07/2019. | BARCLAYS CAPITAL INC......cooovves | covermrrrirnnriensnrins 50,457 0 (123) 0 11/15/2021.
776743 AB 2 |ROPER TECHNOLOGIES INC.................. .. 04/26/2019. | SUMRIDGE PARTNERS LLC......... | cevveeverererneirerns | crevieinns 56,082 0 (60) 0 12/15/2025.
ROYAL BANK OF SCOTLAND GROUP
780097 AY 7 |PLC C| 05/08/2019. | MORGAN STANLEY & COLLC..... | .covivvemmrrernrrirncnns | oo 216,621 | .......... 203,000 | .......... 212,255 | .o 211,784 | ...... 0 (633) 0 (633) 01.. 211,151 0 { e 5471 | v 5471 | e, 5,160 | 06/10/2023. | 2FE............
ROYAL BANK OF SCOTLAND GROUP
780097 BD 2 |PLC C| 05/08/2019. | Goldman Sachs & CO..........cccccureees [ werververmmrrennrrirnenns | e 438,967 | .......... 435,000 | .......... 428,728 | ... 428,955 | ... 0 414 (V1 IR A4 | (V10 429,369 | ....ccovvrnnn. 0 { e 9,598 | .ot 9,598 | ...... 11,144 | 09/12/2023. | 2FE............
ROYAL BANK OF SCOTLAND GROUP
780097 BJ 9 |PLC C|05/08/2019. | Goldman Sachs & Co..........ccceuwcees [ ovrinriivmiineiveniinns | v 205,866 | .......... 200,000 | .......... 200,000 | ..oovornnne 200,000 | ...... 0 0 0 0 01.. 200,000 0 e 5,866 | ..cooouc. 5,866 | ......... 3,389 | 06/25/2024. | 2FE............
ROYAL BANK OF SCOTLAND GROUP
780097 BK 6 |PLC C|05/08/2019. | Goldman Sachs & Co..........ccccuweees [ ovrinriivmiiiniieniinns | v 211,881 | oo 208,000 | .......... 208,000 0. 0 0 0 0 01.. 208,000 0 [ e 3,881 | oo 3,881 | ... 1,184 |03/22/2025. | 2FE............
ROYAL BANK OF SCOTLAND GROUP
780099 CH 8 |PLC C| 05/08/2019. | Goldman Sachs & Co.........cccccevuees [ werervermrvimnreiienens | v 564,478 | .......... 545,000 | .......... 555,388 | ..o 554,774 | ...... 0 (570) 0 (570) 01.. 554,203 (1 I 10,275 | oovvenee 10,275 | ....... 12,569 | 05/28/2024. | 2FE............
CITIGROUP GLOBAL MARKETS
78355H KB 4 |RYDER SYSTEMINC.....ccocoomsiirnvirriineinns .| 04/26/2019.|INC. e | e 308,877 | ... 305,000 | .......... 305,238 0. 0 (13) 0 (13) 01.. 305,225 0 [ e 3,652 | oo 3,652 | ......... 4,823 | 11/15/2021. | 2FE............
CITIGROUP GLOBAL MARKETS
78355H KC 2 |RYDER SYSTEMINC.....ccocoommiemiirriincinnas .| 04/26/2019.|INC. e | e 172,480 | .ocveneee 175,000 | ..covvenee 171,892 0. 0 140 0 | e 140 | (V10 172,032 | oo (V10 A48 | o 448 | ... 645 |09/01/2021.
78355H KG 3 |RYDER SYSTEMINC......cocoomvveririrircrnnes .| 06/07/2019. | BARCLAYS CAPITAL INC......covvoves [ corerrrirnerinrinenins | cererinns 306,064 | ......... 300,000 | .. 299,190 299,319 | ...... 0 67 0 01.. 299,387 0 [ e 6,678 | ..cooonvet 6,678 | ......... 7,933 | 03/01/2023.
78355H KL 2 |RYDER SYSTEM INC . [06/17/2019. [ VARIOUS........ccovivirierineiinrirnnnes | ceverneeinseisernseiienns | aevi 7,256,039 6,993,420 0. 0 442 0 |42 | 0 | v 6,993,862 03/18/2024.
801060 AC 8 |SANOFISA............ccooooonnvvmnninenvnrvvnvsinnns | G| 08/07/2019. | BARCLAYS CAPITAL INC....oovvvvvvs [ v | s 724,660 698,909 | ...... 0 101 0 0].. 699,010 06/19/2023.
80281L AE 5 |PLC C | 04/26/2019. | HSBC SECURITIES (USA), INC..... | cccoovereirriieeinns ..437,809 436,338 | ...... 0 446 0 436,784 08/05/2021.
80282K AP 1 | SANTANDER HOLDINGS USAINC.......... C | 05/15/2019. | Goldman Sachs & CO........cc.ceeverns | cervrivineiriniiseniens rerennnn202,344 | s 195,053 | ...... 0 179 0 195,232 07/13/2027.
80282K AS 5 | SANTANDER HOLDINGS USAINC.......... C|05/15/2019. | Goldman Sachs & CO........cccuveeeer [ ovrernerrerinerneninnee | ovrirens 186,030 | ..cveeeee 185,000 | ..covvenee 184,499 | ..oocoonee. 184,605 | ...oovvvrrrnnen 0 34 0 (V18 184,640 01/18/2023. | 2FE............
80282K AT 3 | SANTANDER HOLDINGS USAINC.......... C| 05/15/2019. | MILLENNIUM ADVISORS, LLC...... | ceevorvererrerireriens 329,452 325,000 | .. 322,380 322,672 | ...... 0 254 0 0.. 322,925 03/28/2022. | 2FE............
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806851 AK 7 |SCHLUMBERGER HOLDINGS CORP....... .. | 04/15/2019. | Not Available [SSSTTRTURTUSTOR IVPUTRRPRTORIIRN PPN 330 .330 | ..... 332 340 | ... 0 0 0 0 0. 328 (V18 2 | s 2 | 0 | 05/17/2028. | 2FE............
CITIGROUP GLOBAL MARKETS
81180W AV 3 [SEAGATE HDD CAYMAN.......ccovvvrivrrnn. C|05/13/2019.[INC. [ | e 261,383 | .......... 260,000 | ......... 261,006 | ....cocovvnee 260,901 | ...... 0 (100) 0 (100) 01.. 260,801 (V10 L51: 720 582 | .ot 7,766 | 03/01/2022. | 2FE............
822582 BZ 4 |SHELL INTERNATIONAL FINANCE BV.... | C | 06/14/2019. [ VARIOUS........ccovvumrrimrimeinrineens | cereerernenineenseienees | conne 10,440,057 | ..... 10,000,000 | ....... 9,958,200 | ...cvne 9,959,243 | ...... 0 3,571 0 3,571 (R 9,962,815 | ..ovveon. 0. 477,243 | ... 477,243 | ... 208,756 | 11/13/2023. | 1FE............
CITIGROUP GLOBAL MARKETS
824348 AW 6 | SHERWIN-WILLIAMS CO.......ccocorvrrrrrrirnns .| 04/26/2019. | INC. e | e 69,311 | oo 70,000 | .ooveonnees 65,900 | ..orerrrierierind (V1 0 | e 112 | e (V1 IO M2 | e (11 I 66,012 | ..ocvverinnn (V18 [ 3,299 | oo 3,299 | ... 1,000 |06/01/2027. | 2FE............
824348 BF 2 | SHERWIN-WILLIAMS CO.......cocoomvrrrrerirnns .. | 04/26/2019. | MILLENNIUM ADVISORS, LLC...... [ c.oceoerernerinrinenins | cervreinne 106,851 | ..ocvoveee 105,000 | ..ovvenee 109,180 | coovvvrreees 108,720 | ...... 0 (161) 0 (161) (V1 108,558 | ...ovvveurennd 0 | (1,707) | cverees (1,707) | v 3,283 | 01/15/2026. | 2FE............
SHIRE ACQUISITIONS INVESTMENTS CREDIT SUISSE SECURITIES
82481L AC 3 |IRELANDD C|04/17/2019. [(USA) [ | e 240,490 | .......... 245,000 | ......... 231,758 232,739 | ...... 0 723 (V1 IR 723 01.. 233,462 0 e 7,028 | ..o 7,028 | ......... 4,089 |09/23/2023. | 2FE............
SHIRE ACQUISITIONS INVESTMENTS
82481L AD 1 |IRELANDD C | 04/17/2019. | J.P. MORGAN SECURITIES INC... | ..covvremrrnerireririne | v 518,650 535,000 | .. 523,337 486,874 | ...... 0 341 0. 341 01.. 524,839 0 | (6,189) | ..cvvvevs (6,189) | ......... 9,939 | 09/23/2026. | 2FE............
CITIGROUP GLOBAL MARKETS
842400 GQ 0 |SOUTHERN CALIFORNIAEDISON CO.... |..|04/26/2019.{INC. | 36,054 | ............ 35,000 | ....o...... 34,860 0 ... 0 1 0 1 [V I 34,861 | ..cooverinnn 0 e 1,193 | e 1,193 | 184 | 03/01/2029. | 1FE............
CITIGROUP GLOBAL MARKETS
842587 CV 7 |SOUTHERN CO.....ccoevvmivriniiirerinriienns .| 05/20/2019. | INC. 143,095 | ..........145,000 | ..........142,075 | .00 142,366 | o0 | v 121 | a0 e 121 | (V1 142,487 07/01/2026.
84756N AH 2 |SPECTRA ENERGY PARTNERS LP.. .| 05/22/2019. | NATIONAL BANK OF CANADA rerennen.558,113 01.. 547,590 10/15/2026.
855244 AN 9 | STARBUCKS CORP .. | 04/04/2019. | BARCLAYS CAPITAL INC.............. ctee | 3,020,190 | ....... 0 {01 I 2,999,648 03/01/2023.
857477 BC 6 |STATE STREET CORP... .1 06/07/2019. | BARCLAYS CAPITAL INC......ovvvves [ corerrreirnerinrinenns | cererennd 418,942 | ......... 400,000 | .......... 400,000 | ....oovvvrneer 400,000 0 0 (V10 400,000 12/03/2024.
86787E AU 1 | SUNTRUST BANK .. | 06/17/2019. | VARIOUS..... cevrrne | e | 15,355,012 | ..... 15,350,000 | ..... 15,305,950 | ......... 15,316,272 0 7,444 {0 15,323,715 01/29/2021.
86787E BC 0 | SUNTRUST BANKS INC .. | 06/07/2019. | BARCLAYS CAPITAL INC.... 302,511 0 0 (24) 01.. 302,487 04/01/2024.
86787E BE 6 | SUNTRUST BANK .1 06/07/2019. | BARCLAYS CAPITAL INC.....ccovvvs [ ovvrrrermriverinveiinns | v, 504,849 | ..........500,000 | .......... 500,185 0 0 (3) 01].. 500,182 05/17/2022.
SEAPORT GROUP SECURITIES,
867914 BS 1 |SUNTRUST BANKS INC. . | 04/26/2019. | LLC . .167,030 | .. 159,814 | ...... 0 8 0 8 0. 159,822 05/01/2025.
86964W AC 6 [SUZANO AUSTRIA GMBH.. 05/08/2019. | BNP PARIBAS SECURITIES CORP .......cccrvvvrririinns 220,129 205,000 0 ... 0 (212) 0 (212) 0 215,038 01/15/2029.
MUFG SECURITIES AMERICAS
87165B AN 3 | SYNCHRONY FINANCIAL.......ccovverrernnens L] 05/15/2019. | INC. e | e 161,735 | ocveneee 158,000 | ..ovvvnee 157,614 0. 0 11 0 11 (V10 157,626 | ..o | o4, 109 | 4,109 | e 1,114 | 03/19/2024.
87266X AJ 2 |TRTX18FL1D-CMBS.....cccoovrvvirrriiniinnns C [ 05/01/2019. [ VARIOUS.......oovvrrierereinrirnsiinnns | cereriseiseissssissienns | cvvis 1,112,245 | ....... 1,105,000 | ....... 1,114,669 ..1,105,320 | .......... 7,439 386 0 7,826 0| e 1,113,146 |0 [ ciecn(901) | e (901) | 21,334 | 02/15/2035.
874060 AR 7 | TAKEDA PHARMACEUTICAL CO LTD..... C | 04/17/2019. | MILLENNIUM ADVISORS, LLC...... | cevvoivverrirriesris rerennn209,142 200,000 | ......... 199,920 | ... 199,921 | ...... 0 4 0 4 0. 199,926 |...cccoveeen0 | 009,216 | ... 9,216 | e 3,569 | 11/26/2023.
874060 AU 0 | TAKEDA PHARMACEUTICAL CO LTD..... C| 04/17/2019. | Jane Street FSSTSTOUROTOURPTOUNN FOOURSTORSTOROTOROTOR ISP 433,660 | ......... 400,000 | .......... 409,860 | .............. 199,167 | ...... 0 91) 0 91) (V10 409,775 |...ccevoeeeen0 | ... 23,885 | .........23,885 | ......... 8,111 | 11/26/2028.
874074 AA 5 |TAL171A-ABS....cooricnnireieris .. | 06/20/2019. | Paydown e | 130,854 | ..ccooeeee 130,854 | ..ccooone. 132,441 | o, 132,007 | oo 0| e (1,153) | v (V1N I [INEK) | - (V1 130,854 | .0 |0 | cvviiiennl0 | s 7,839 | 04/21/2042.
CITIGROUP GLOBAL MARKETS
87938W AR 4 |TELEFONICA EMISIONES SAU 04/17/2019. | INC. revenernsresenensnnens | oo 576,539 | ........545,000 | ..........581,035 | .....co..cee. 571,120 | oo 0| e (1,719) | v (V1N I (1,719) 01.. 569,401 (V18 [ 7138 | oo 7,138 | ... 12,107 | 04/27/2023.
883203 BW 0 |TEXTRON INC ...|.. | 05/20/2019. | WELLS FARGO SECURITIES LLC | ... ..80,000 | ... 0. 0 78 0. 78 (11 I 78,193 | oo 0 e 3,320 | ooovvenna 3,320 | .o 2,196 | 03/15/2026.
883556 BM 3 | THERMO FISHER SCIENTIFIC INC.......... .. | 04/26/2019. | MORGAN STANLEY & CO LLC..... 230,000 | .. 233,287 232,942 | ...... 0 (128) 0 (128) 0 232,814 0 12/15/2025.
88606W AA 0 [TBOLT 171 A-ABS.....ccooomvirririerirrciinnens C | 06/15/2019. | Paydown..........ccoveerirnerenrinciinneins [ oreeserineeieennennnee | ornenenn 305,487 | e 305,487 | .......... 305,474 | ..cooovvvene 305,547 | ...... 0 (60) 0 (60) 01.. 305,487 0. 05/17/2032.
887317 BA 2 |TIME WARNER INC......c.ccoovmerimrrririinnnne .| 06/01/2019. | Not Available...........coveverererneenerns [ e | e 402,641 | (i 415,000 | .......... 395,839 398,152 | ...... 0 841 0. 841 01.. 398,993 0 [ e 3,648 | ..cooonee 3,648 07/15/2026.
89114Q BZ 0 | TORONTO-DOMINION BANK. 06/07/2019. | BARCLAYS CAPITAL INC.... 600,000 | ......... 599,730 | covvviirn 599,778 | ...... 0 39 0. 39 0 599,817 (V1 I 10,268 | ......... 10,268 06/11/2021.
89114Q CB 2 | TORONTO-DOMINION BANK. 06/07/2019. | BARCLAYS CAPITAL INC.... 299,616 0 ... 0 18 0. 18 0 299,634 0 { e 9,393 | oot 9,393 03/11/2024.
CREDIT SUISSE SECURITIES
891906 AC 3 |TOTAL SYSTEM SERVICES INC.............. .| 04/26/2019. | (USA) e | e 111,048 | ..cooeeee 105,000 | ..covvenee 114,260 | ...ccooveee. 113,167 | ...... 0 (337) 0 (337) (V10 112,829 | .o 0 | (1,781) | ovverees (1,781) | v 2,926 | 04/01/2026.
89236T FN 0 |TOYOTA MOTOR CREDIT CORP.. 06/07/2019. | BARCLAYS CAPITAL INC......oovvoees | coreirrrineiinrinnins | e 311,561 | .......... 300,000 | .......... 299,412 | oo 299,443 | ...... 0 48 0. 48 01.. 299,491 0 09/20/2023.
89656F AC 0 |TRL 131 A1-ABS.. . | 04/01/2019. | Paydown I I . 0 20 0 0. 0 0 0 0 0. 0 0 07/15/2043.




statementfor June 30, 2019 ofthe. UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

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

11°'6030

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-
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89679H AJ 4 [TCF 181 A-ABS.....ccocvirrernrrrcrirerireenns .. | 06/20/2019. | Paydown I [T 50,000 | ............50,000 | ...........49,991 | ................49,992 | ...... 0 8 0 8 (1 I 50,000 | ..ocreerirne (V18 (V1 IS 0 | e 1,458 | 03/20/2043.
89690E AF 4 |TRMF 171 A1-ABS.... .. | 06/15/2019. | Paydown I [T ..298,889 | ..........298,889 | ..........298,885 | ..............298,886 | ...... 0 3 0 3 0 08/15/2047.
902494 BF 9 | TYSON FOODS INC... .. | 05/20/2019. | MORGAN STANLEY & COLLC..... [ .coerivirririricrircris R . - e 414,482 | 0 74 0. 74 0 08/23/2021.
90265E AN 0 |UDRINC.....coooiieiririineiicrierieeissineii .| 05/15/2019. | WELLS FARGO SECURITIES LLC | ...ccovvveveinrirniins | cereennn04,241 | ..........65,000 | ...........64,741 | ...............04,765 | ..... 0 8 0 8 0 01/15/2028.
90331H NJ 8 |USBANKNA... .. | 04/23/2019. | US BANCORP.........ovvvvemerrerinnrinns | corirnnrrisnniinsciinnns | 12,473,375 | .....12,500,000 | .....12,494,375 | ........12,496,987 | ...... 0 879 0. 879 0 01/23/2020.
90331H NP 4 |USBANKNA... .. | 06/07/2019. | BARCLAYS CAPITAL INC......cocooves [ cormrirnrrirneiserrnins | v 456,816 | ..........450,000 | ..........449,973 | ............449,979 | ... 0 4 0 4 0 04/26/2021.
90331H NV 1 |US BANKNA .. 06/07/2019. | BARCLAYS CAPITAL INC......ccvooves [ e 0. 0 (31) 0 (31) 01.. 200,355 0 e 743 | oo 7,143 | ... 5,988 | 07/24/2023.
90352W AA 2 |STEAM 181 A1-ABS.. .. | .. | 06/25/2019. | Paydown I [T . . 67,357 | ooreeeen 67,357 | o 67,357 | oo 0 0 0 0 (11 I 67,357 | .o 0 | e 1,388 | oo 1,388 | .o 1,706 | 04/27/2048.
904764 AX 5 |UNILEVER CAPITAL CORP........cccooovurvnn C|06/07/2019. | BARCLAYS CAPITAL INC......coovvws [ ovrernerirmrrnerirenirine | v 301,048 | .......... 300,000 | .......... 287,523 288,850 | ...... 0 850 0. 850 01.. 289,701 0. 11,347 | e 11,347 | ... 4,680 | 05/05/2024.
904764 BG 1 |UNILEVER CAPITAL CORP.... 06/07/2019. | BARCLAYS CAPITAL INC.... 347,608 | ....oovernnd (1 I 188 | v (V1 IO 188 01.. 347,796 0. 12,871 | oo 12,871 | .o 8,658 | 03/07/2024.
906548 CK 6 |UNION ELECTRIC CO. .. |.. | 06/07/2019. | BARCLAYS CAPITAL INC.... | . ..99,994 | ... 0 0 0 0 {1 99,994 | ..o 0 [ 4,408 | ... 4,408 | ... 2,294 | 04/15/2024.
907818 ES 3 |UNION PACIFIC CORP........ccocvvervrcirnens .| 05/08/2019. | Goldman Sachs & CO.........veveveees [ rermreneernseirsernninns | wereenn218,211 | 1.......210,000 | ..........209,992 | .............. 210,000 | ...... 0 1 0 1 0.. 210,000 0 | e 8,211 | oo 8211 | .. 7,262 | 07/15/2025.
SEAPORT GROUP SECURITIES,
907818 FB 9 |UNION PACIFIC CORP . 105/20/2019.|[LLC e | e 159,464 | .......... 155,000 | ..covvenee 154,933 | oo (V1 0 2 0 2 (V10 154,936 |...ccovrrrrnncd 0 03/01/2029.
90932Q AA 4 |UNITED AIRLINES INC - ABS. . | 04/01/2019. | Paydown FR R . 0 A0 0 0. 0 0 0 0 0 ... 0 0 03/03/2028.
UNITED AIRLINES CLASS B PASS
90933H AA 3 [THROUGH CER .. 1 06/01/2019. [ VARIOUS........coovrrriiernrirernninninns | cervnerneirerssneninnnne | verneneen2 11,112 000 214,873 | 214,873 | e 214,873 | . 0 0 0 0 01].. 214,873 0 |..(3,760) | .. 07/07/2027.
91159H HV 5 [U.S. BANCORP........cccovvrrmrirmrrrririreirriris .| 06/07/2019. | VARIOUS..........coormmrirmrirerneinernns | crneenseinseineinnnins | 005,379,886 | .......5,200,000 | .......5,198,596 | ....ocvvvvervrvennc0 | v 0 89 0. 89 0 | v 5,198,686 | .......ccoevnnud 0. 181,200 02/05/2024.
913017 DD 8 |UNITED TECHNOLOGIES CORP... .. | 04/26/2019. | JEFFERIES LLC......oovvvvvieiiverineins | s 219,644 | ...... 0 (117) 0 (117) 01].. 512,646 0 [ 14,932 | ......... 14,932 | ......... 8,445 | 08/16/2025.
91324P DJ 8 |UNITEDHEALTH GROUP INC .| 06/07/2019. | BARCLAYS CAPITAL INC.....ovvvuvee [ o - 799,637 | .oovrvrcrireens 0 33 0. 33 (I I 799,671 06/15/2023.
92211M AC 7 |VDC 181 A2-ABS.. .. | 06/15/2019. | Paydown e | s 10,500 | ...........10,500 | ............10,500 | ...............10,500 | ...... 0 0 0 0 0 ....10,500 02/16/2043.
92854V AA 3 |VSLR181A-AB .. | 05/01/2019. | Paydown I O 52,471 .0 18 0. 18 0 52,471 04/30/2048.
928563 AA 3 |VMWARE INC . | 04/17/2019. [ MORGAN STANLEY & COLLC..... | ccvvvremrrrvnrirneiinnes | e 703,851 709,488 | ...... 0 94 0. 94 0 ..709,582 08/21/2020.
92857TW BC 3 [VODAFONE GROUPPLC... 05/08/2019. | Goldman Sachs & Co..........ccccveeees [ vovververerrrierriens 124,386 | ..........125,000 | ..........120,140 | ...cccoevunee 120,730 | ...... 0 340 0. 340 0 121,070 02/19/2023.
92857W BJ 8 |VODAFONE GROUPPLC... 05/08/2019. | Goldman Sachs & CO.........ccccewrees [ vererverrnrrernniiennns ..509,345 0. 0 (29) 0 (29) 0 496,728 05/30/2025.
CREDIT SUISSE SECURITIES
92857TW BK 5 [VODAFONE GROUP PLC........cccovvvirennnnee C[05/08/2019.| (USA) | 256,925 250,000 | .......... 250,598 | ...ovvverene 250,584 | ...... 0 (18) 0 (18) 0f.. 250,566 05/30/2028.
929089 AB 6 |VOYAFINANCIAL INC.... .| 04/26/2019. | MILLENNIUM ADVISORS, LLC..... [ coveervrerserrerirneins | e 179,703 | .........180,000 | .......... 176,356 | ...covovrnees 50,149 | ..... 0 68 0. 68 (I 176,409 06/15/2026.
92940P AD 6 |WRKCOINC... .. | 04/17/2019. | MILLENNIUM ADVISORS, LLC.... ..50,000 0. 0 (29) 0 (29) (1 52,560 03/15/2029.
931427 AF 5 |WALGREENS BOOTS ALLIANCE INC...... .. | 04/17/2019. | MILLENNIUM ADVISORS, LLC [ 320,000 324,534 | ...... 0 (495) 0 (495) 01.. 324,039 11/18/2021.
931427 AH 1 |WALGREENS BOOTS ALLIANCE INC...... .| 04/17/2019. | Goldman Sachs & CO.........couvermvves [ corverrnreineiiiniiienins | e 116,018 | .ccvoeee. 115,000 | oot 117,515 | o, 117,186 | ...... 0 (108) 0 (108) (V10 117,078 11/18/2024.
93364L AH 1 |WMCMS 07SL3 E - CMBS.......cccovvrrerirnee .. | 06/01/2019. | Paydown I [T v 592,717 592,717 588,290 | ...... [V I 4,426 0 4,426 01.. 592,717 03/23/2045.
94106L BA 6 |WASTE MANAGEMENT INC.. .| 04/26/2019. | SUMRIDGE PARTNERS LLC.....cc.. [ covevrreneiiniienins | e 181,435 0. 0 169 (V1 I 169 | oo 0 03/01/2025.
94973V BJ 5 |ANTHEMINC...... .. | 04/17/2019. | Goldman Sachs & CO.........coeverererne [ rermrrrrerreririciieris 80,714 | ............80,000 | ............80,194 | ...............80,150 | ...... 0 (8) 0 (8) 0 08/15/2024.
949746 SK 8 |WELLS FARGO & CO .1 06/07/2019. | BARCLAYS CAPITAL INC.....oovovee [ conrrrnrirneniseineinns | e 1,209,652 .1,200,000 | ...... 0 0 0 0 0 . 01/24/2023.
94988J 5R 4 |WELLS FARGO BANK NA.. .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..724,652 698,939 | ...... 0 94 0 94 0 699,033 08/14/2023.
950000 2C 6 |WELLSFARGO & CO .. | 06/07/2019. | BARCLAYS CAPITAL INC.... ..729,234 0. 0 89 0 89 0 698,822 01/24/2024.
958254 AE 4 |WESTERN GAS PARTNERS LP. .. | 05/08/2019. | Amherst Pierpont Securities LLC.... [ .....ccocoveveiriniri ..198,980 191,969 | ...... 0 384 0. 384 (O —— 192,353 06/01/2025.
96145D AF 2 |WESTROCK CO. . | 04/17/2019. | Jane Street cerrnerineensnes | s ..890,726 873,566 | ...... 0 528 0. 528 0].. 874,094 03/15/2025.
CITIGROUP GLOBAL MARKETS
96949L AD 7 |WILLIAMS PARTNERS LP........cccormrirnnen. L] 05/22/2019.]INC. e | e 119,906 | .......... 120,000 | ..cooveeee 114,660 0. 0 181 (V1 IO 181 | oo (V10 114,841 | .o 0 | e 5,066 | .......c.. 5,066 | ......... 1,987 | 06/15/2027. | 2FE............
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96950F AL 8 |WILLIAMS PARTNERS LP.........ccocovmrvrn .| 05/22/2019. | MORGAN STANLEY & CO LLC..... [ .ovevivenrrrerrnenins | cerverennd 639,927 | ......... 610,000 | .......... 641,873 633,541 | ...... 0 | e (1,858) | .oovvvrernecs (V1N I (1,858) 0 .. 631,683 0 { e 8,244 | ........... 8,244 | ... 14,411 | 11/15/2023. | 2FE............
HARBOUR AIRCRAFT INVESTMENTS
G4301U AF 1 |LIMITED - A .. | 06/15/2019. | Paydown I [T ...494,488 ...494,489 ...491,330 ...486,176 | ...... 0 3,041 0 3,041 0 11/15/2037.
FERMACA ENTERPRISES S DE RL DE
P39198 AA 7 |CV D[ 04/01/2019. | Paydown I . 0 L0 0 0. 0 0 0]. 0 O 0 (0 (] ISR 0 | e 10,226 | 03/30/2038. | 2FE............
3899999. Total - Bonds - Industrial and Miscellaneous e e s ....362,450,227 | ....359,399,511 | ....358,483,610 | ....... 292,513224 | ...... 572,816 | .........94,085 | ..ccooon0 | i 666,901 | ..o 0] . 358,777,862 | ..coooverennc 0 [.3672367 |..... 3,672,367 | ..6,556,067 XXX XXX
8399997. Total - Bonds - Part4............... OO OO PO PO PP PRSP ....505,505,925 | ....501,195,520 | ....500,395,211 | ....... 312,052,268 | ...... 572,816 | .......84,384 | ...oceel0 | i 657,200 | ...cocooiien0 | s 500,610,037 .4,895,890 |..... 4,895,890 | ..7,496,330 XXX XXX
8399999. Total - BONdS......ccorereriiniissiiieniees ....505,505,925 | ....501,195,520 | ....500,395,211 | ....... 312,052,268 | ...... 572,816 ..657,200 [..coooiiiiennn0 | s 500,610,037 .4,895,890 |..... 4,895,890 | ..7,496,330 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks...............occ.ece.. ....505,505,925 XXX ...500,395,211 | ....... 312,052,268 | ...... 572,816 ..657,200 |.......ccce..0 | oo, 500,610,037 ..4,895,890 |..... 4,895,890 | ..7,496,330 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNI O Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of America... Concord, CA.....cooveereriieierissiins ..0.000 6,489,039 .(1,814,265) | ... 6,659,348 | XXX
Wells Fargo-Interest Bearing Charlotte, NC.........ccoevrieiieieicieeieiessesenes | covvevsiiesnsnns | eveeied 0.000 ..382,523 | oo 174,660 100,258 | XXX
Bank of New York Mellon...........cccevniennnencen: NEW YOrk, NY ... | e | cvinend 0.000 [ oo {0 0 | s 17,016,304 | ......... 24,860,583 | ........ 12,963,520 | XXX
0199999. Total Open Depositorie: XXX XXX [0 il 0 | 23,887,866 | ......... 23,220,978 | ......... 19,723,126 | XXX
0399999. Total Cash 0N DEPOSIt......c...weriresirsersinrisenssressersssnieans XXX XXX . L0 23,887,866 | ......... 23,220,978 | ......... 19,723,126 | XXX
0599999, Total CaSN........cvrerrrrririierseieeerissiesesie i XXX XXX [ e (V1 [P (V) [ 23,887,866 | ......... 23,220,978 | ......... 19,723,126 | XXX

QE12
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satementfor e 30,2019 orve UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMERITRS OBG V.....cooouiiiiiiiiiiiii bbb 06/04/2019....... | coovoeerscc 2880 | | B e | e 0
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO..............iiiiiii bbb 8448100 H8ELL L | O 0
All Other Money Market Mutual Funds

262006 20 8 [DREYFUS GVT CSHMGT INST....occcooioevorsevrmseermssessessssessssessssesssssessesessessessseoeseses e seses e ssosesseeesssee oo 06/28/2019 105,884

999990 48 4 |REGIONS TRUST CASH SWEEP...........ccoiiiiiiiiinis s 06/03/2019 106

999990 48 4 |REGIONS TRUST CASH SWEERP.......ooccceiicveveveresssssssmsassssseessssssssssssssses s ssssssssss s ss25sss 855558 s | ersessssnnnons 06/0312019....... | ovriressc0.000 | o | BAM | eeeseeseesseessirnsssid | eveeeenessessssnneseessseend 64
8699999. Total - All Other Money Market MUIUAI FUNGS.............co.iiiiiiiii bbb Lhisb bbb 106,054
8899999. Total - Cash Equivalents s L 106,054
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