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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |roneneeees 1,716,338,921 [, [V 1,716,338,921 |.......... 1,727,113,681
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 1,010,000 ..o (U 1,010,000 [.oovvceieernnne 1,010,000
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) ......vvieieeiiieteteteeeee et sttt s es st sesesessesessseseseseseaes [ereeeseeneneseneeea 299,250 [veeeeeeerireeeeeieirereenee [V 299,250 [.ovovevieeieieieieeieicee 0
5. Cash ($ ... 14,271,807 ), cash equivalents
[T 55,550,670 ) and short-term
investments ($  ..ocoveeneenn 19,692,109 ) .o [ 89,514,586 89,514,586
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives ............... .0 . .0 .
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 96,087,188 96,087,188
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 2,532,906 |- (U 2,532,906
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,905,782,851 |...oooovoeeeeeeeeeee (O] 1,905,782,851 |............ 1,818,708,449
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 16,017,663 | [V 16,017,663 |.......cccevnvne 18,485,592
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 36,295,734 [ [V 36,295,734 |....coonv. 37,454,412
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 1,582,962 |....ooeeveveeeeeeeeeen (01 PO 1,582,962 |.ooovoveenn. 9,700,450
18.2 Net deferred tax asset ..
19. Guaranty funds receivable or on deposit ............ccoeeierieriieiieiieeeeeieeees [, 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 3,210,737 [ (V1 3,210,737 oovoeveeeeee 9,133
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 163,041,607 |.......ccocvvennee 1,684,843 |...ccoevennnne 161,356,764 |................ 143,621,473
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,367,065,207 |............... 194,499,844 |............ 2,172,565,363 |........... 2,048,773,853
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 2,367,065,207 194,499,844 2,172,565,363 2,048,773,853
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Company owned life iNSUFANCE ......ccoooviverivieiiiceeieceercecee e oo 160,980,534 | 0f..........160,980,534 |................ 143,621,403
2502. LiCeNSes PUrChASEA ........ccoviviuieiiiiieeeeeececee e [oereseeees e 1,672,343 |...oon 1,672,343 |0 [ 0
2503. Prepaid EXPENSES ...oiccciiiieieieieie ettt 12,500 oo 0 [ 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0] ..376,230 |... (]
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,684,843 161,356,764 143,621,473




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene A2,801,818 ) oottt 103,691,772 | 98,996,729
2. Reinsurance payable on paid losses and 10Ss adjuStMeENt EXPENSES ..........c.c.cueueurriieieieeeieeeeeeeeseeieteseaeses et eass s s |eee et 714,810 oo 0
3. LOSS AQJUSIMENE EXPENSES .....vvviiieiieiiieteteteteseet et esesesese ettt s et eses e e e e s s et et eseses e s e e st et et esesesesessssesesesesesenenesesesesesesesenenaeesesneneneaninanas 8,243,971 | 7,876,931
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiiiiiiiieieeeeeeeeeee e [ (U 0
5. Other expenses (excluding taxes, lICENSES AN FEES) ........cocvviiiiiiuciciiiiiiriririete ettt e sesesee e oo 355,377 [ 210,854
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 4,992,880 |....occvvvennnee 3,676,830
7.1 Current federal and foreign income taxes (including $ .......cooovvveieiieeeeins 0 on realized capital gains (I0SSES)) .......cccews [rrererrrremmreireneiniieninianes (O 0
7.2 Net deferred taX HADIILY ............cceuiiieiiecicictetetce ettt ettt ettt et ssse e e e s e s sebesesesess et es s sesesesessssesssasesesesessssssasssssesesesesssns|reseesebebebeeet et eeberenis (U 0
8. Borrowed Money $ ....cooeureeirieiricinneins 0 andinterestthereon $ .......ccccovveuvicrnicnnn. 0 e e O 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 102,444,519 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) 27,437,879 |ooeene. 31,005,441
10, AQVANCE PIEIMIUIM ....uviuieiieieieteeeeteeeeteeeeteaeeteseetes et e s et et et es e s eseesesese et eseeses st es et ess s eseasesessesessesesseseasases st ese s ese s eseasessssesensesessesennas [resereeteneetennerenes 158,418 | 124,722
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt e e ot et ot ettt s s b et ettt b et et et e b et eae e nsns et en et (O 0
11,2 POICYNOIAETS ...ttt ettt ettt ettt et et et e b et e s e ae s et s s e s et et et esssssses s es e s et et esesess s ssesesesesesesnss s st asesesesesesnnsssssass|reseesebebebein ettt s rebeeis (U 0
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........ccceveviiiiieirereriisiiesisese et st ssese s ceeseesees 115,273,285 |..cccovueeee 109,289,481
13.  Funds held by company under reiNSUranCe trEALIES ..........cceiiiiiiiiiiiiiii ittt ettt sb e bbbt ebe s e sneeseee s s b e nb et e et s nne s (U 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiiiii e 0 oo 0
15.  Remittances and iteMS NOt @IIOCALE ...........c.euruririieeeeeeerise it eseeeee et e eseseae e e seseseeeeesesseseseeeaessssenseeesesesaesnsesesesesssnsnnsasas [roessssnininannanas 1,047,452 |.....overn 355,729
16.  Provision for reinsurance (including $ .......cocooeiiiiiinenns 0 COMLIfIEA) oo eeeeee e (0 R 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affiliatEs .............ccociririeirieireii et e 299,284 |................ 12,911,737
20, DEIAVALIVES ...ttt ettt ettt ettt ettt a sttt e st et et s s e st s es et e s et et s e s e st et s st e b s es e et et et et e s et et e s nas st et et s etebeseseanan et es et sesesesed et re ettt benie (U 0
21, PaYADIE fOr SECUMLIES ......ucueuivieieiiiiiiietetetetett sttt ettt ettt ettt ese e e se s e b e bt sese e sese s sebebesese e ssse s sebesenese e sessssesesesesennnnssssssas|eosnenerenninnas 20,573,048
22.  Payable fOr SECUIIES IENAING .....ccueiitiiiiiii ittt b e h e e bt et e e bt e a et e ae e eaeeshe e sh e e eb e e abe e ke e beembeanbesnnesnne s forsaneeaneesbeeabeesbeeabeereens 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt 0
24. Capital notes $  .......... .0 and interest thereon $ ...0
25. Aggregate write-ing for liabilities .................ccccceevieieiereiiiieeerceeee 1,532,480,214 1,630,089, 136
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 1,815,268,390 1,895,629,238

27. Protected cell liabilities ......... .0
28. Total liabilities (Lines 26 and 27) ............... 1,815,268,390 |..
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas 0
30.  COMMON CAPILAI STOCK .....o.vivieieeieeeeiietceet ettt ettt a et et e st e et e et e s et eae s es e s ese s es et et essesessasesssessesesesesensesensesessssessesen|ereenreeneeae e 2,750,000
31, Preferred CAPItAI STOCK ..........c.ciiiiiieieeeecececce ettt ettt et s s s s s ettt e s et e s e ae s s st eses et esessasss s st es et esessas s st sesesesessas s s st sttt ettt (U 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
33, SUIIUS NMOLES ...ttt et e s s e aeae s s s s s s e e e s s s s ssass et es s s assnseses s s ssssseses s s sssnsesas s s sssnsesesasassssnsnsesansasssansesenrns et etetneneneee 49,500,000 |........cconu.... 49,500,000
34. Gross paid in @and CONTDULEA SUMPIUS .........c.coveuiiiieiiieeeeeeeceeeteeeteee ettt ettt eae s e s e e et e et essesessesessesesessesesesennesessesessesen|ereenreenaeie s 5,571,359 |..coovvees 5,571,359
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.vvieececeeteeeeeeeececteieseeeeecaetetesessscaesesesesssssaesesesenssssaesesasessssssesesesessssssesesasansssssesasssansnsstesesssansnsnsssadoreresessienenas 299,475,614 |..ooccovennne. 95,323,256
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30 $  ..ococvvveciniciniiciniciiae 0 ) s e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ccvvvevcceceerinncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 357,296,973 153,144,615
38. Totals (Page 2, Line 28, Col. 3) 2,172,565,363 2,048,773,853
DETAILS OF WRITE-INS
25071, CONTINGENCY TESEIVE ..uiiuieieiiitiiieceeietee sttt te bbbt b ot b b et b b ettt bbbt b et bttt eb s e e nesntenenee e ncenienena 1,525,143,797 |............ 1,618,561,301
2502, PremiUm FETUNG FESEIVE ...ttt et ae et ea e e e e e ea et eae e esens et eaeeeeneeseaseseseeseaesnnannsnannnesnnnas [oeseseereeeneeeeneenns 916,242 |.coooveiee 1,409,984
2503.  Deferred Ceding COMMISSION ....coiiiiiieieieieeee ettt ettt s e s e s e e e st et et esesese e e s sesesesesenesdoestebebeteseee s 6,420,175 |coeveree 10,117,851
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,532,480,214 1,630,089, 136
22 TS TSP SRS
2 Y PP PO RO PP PP OTRTI
22201 TS TSRS ST
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAE .........coouiiiiiiiiiiiieeie ettt [ere s (U 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow Page ...........cccoiiiiiiiiiiiiciececeeee e [ O [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 688,388,901 ) ..o 700,467,659 |........co...... 695,337,350 [..coereneee 929,339,966
1.2 Assumed (written § ... 133,851,962 ) oo e 137,119,524 |................ 130,390,704 |................ 162,958,403
1.3 Ceded (written $§ oo 693,391,124 ) oo ..705,469,882 |.. ..719,464,99 |... ..958,008, 103
1.4 Net (written $  ...cocvee 128,549,739 ) oo 132,117,301 106,263,058 134,290,266
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 40,448,178 ):
2.1 DIFECE ..ttt ettt e 2,588,663 |.....coenve. 12,101,576
2.2 ASSUIMEA .ottt bttt bttt ettt ... (9,499,971)|.. ... (7,999,838)|...
2.3 COABM ...ttt bbbttt e 2,588,663 |.. ... 12,101,576 |...
... (9,499,971)|.. ... (7,999,838)|... .
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 1,268,595 |.....cccoovueenne 1,374,468 |.................. 1,897,654
4. Other Underwriting €XPENSES INCUITEA ..........c.c.cveviierueiereiieeseseseseesssesesesessssse st sssssse st sssssesesens [eoseseesesecesasenees 198,047 |..ooveeeenne 10,588,338 10,334,464
5. Aggregate write-ins for underwriting dedUCHONS ............cccueveiiieeeeeieiieeeie e ..(93,417,504)/.. ..(15,565,048)|... ..(26,201,332)
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cvveiueueiiiiiiieeieieieisieeeeese e (101,450,833) (11,602,080) (35,177,677)
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 233,568,134 |......cccec.... 117,865,138 |.cccveennee 169,467,943
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 53,499,742 |....coveenee. 46,910,841 |................. 61,098,326
10. Net realized capital gains (losses) less capital gains tax of $ ................. (1,250,128) ....cocvvee (4,702,861) (15,077,931) (20,126,738)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 48,796,881 |.....cccovenvne 31,832,910 [ 40,971,588
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
B 0 amountcharged off § oo 0 ) e e (O O (N 0
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiicie e (O O 0 [ 0
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 17,359,130 2,658,784 14,919,277
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 17,359, 130 2,658,784 14,919,277
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccouiiieeieceeeeeeeeceeee e e ens e sen s e 299,724,145 |............... 152,356,832 |.....cccvvenenee 225,358,808
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 299,724,145 |................ 152,356,832 |....ocvne..... 225,358,808
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 8,800,751 17,113,038 41,370,615
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 290,923,394 135,243,794 183,988, 193
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 153,144,615 143,084,756 143,084,756
22, Netincome (from LiNE 20) ........ccceueueiririririsieieiereetsesesss et eseseesssessssesesesesesesssessssesesesesesssssssssseseseseses [orrereseseneneas 290,923,394 |............... 135,243,794
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 3,488,708
25. Change in net unrealized foreign exchange capital gain (I0SS) .........c.covvririniniiniinieninenesesesesese s e ..
26. Change in net deferred income tax ...........ccoovvniinincncicnenn. ..(51,864,913)|..
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock DIVIAEN) .........coiiiiiiiiiiii s
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........cuiiiiiiiiiiiiiine s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 204,152,358 55,495,815 10,059,859
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 357,296,973 198,580,571 153,144,615
DETAILS OF WRITE-INS
0501. Addition to the contingency reserve .........ccoooooocciceeeieeeieeeeeeee ....68,559,762 |.. ....65,195,352 |... ... 81,479,201
0502. Release of the contingency reserve per 120 month statutory holding period . (161,977,266)|.. ..(80,760,400)|... (107,680,533)
(05101 TPl RO TP TP F T TSP UP PP PRPTN) RSP RROTPP PP PP OPRPOPRPPI
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) (93,417,504) (15,565,048) (26,201,332)
1401.  Company owned 1ife INSUFANCE ......cocooviviveveeieieicee ettt esss s e 17,359,130 [ 2,658,784 |................. 14,919,277
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 17,359,130 2,658,784 14,919,277
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
................ 135,232,175 |................. 67,685,128 |................ 85,269,954
................. 54,393,237 |................ 45,238,133 |................. 56,843,438
0 0 0
189,625,412 112,923,261 142,113,392
................ (14,014,086)|................... 7,372,888 |...................9,592,691
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................... 3,090,619 |................. 15,759,628 |................. 15,297,887
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
(566,865) (34,008,000) 12,849,240
(11,490,332) (10,875,484) 37,739,819
201,115,744 123,798,745 104,373,573

................................. 0 [0 o0
........................ 34,009 [0 . 12,908
19,481,400 5,742,239 1,091,648

............... 960,248,699 |................622,731,980 |................868,336,331
................ 932,096,395 |................631,625,496 |................790,513,212
................................. 0 [0 o0
................................. 0 [0 o0
...................... 299,250 | 181,213 o 181,213
................. 30,521,640 ... 0 il 0
1,820,202 2,388,094 712,704
964,737,488 634,194,803 791,407,129

0 0 0

(4,488,788) (11,462,823) 76,929,203
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................ 130,000,000 |............... 100,000,000 |............... 200,000,000
(15,760,225) (145,965) 3,813,365
(145,760,225) (100, 145,965) (196, 186,635)
................. 50,866,731 |................ 12,189,957 |..............(14,883,859)
................. 38,647,855 |................. 53,531,714 | .............. 53,531,714
89,514,586 65,721,671 38,647,855

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001.
20.0002.
20.0003.
20.0004.
20.0005.

Change
Change
Change
Change
Change

in contingency reserve
in premium refund reserve
in deferred ceding commission ...
in escheatable and stale checks
in value of Insurance Company Owned Life Insurance (ICOLI)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The accompanying financial statements of Arch Mortgage Insurance Company (the "Company”) are presented on the basis of accounting practices prescribed or
permitted by the Wisconsin Office of the Commissioner of Insurance (the "Department").

The Department recognizes only statutory accounting practices prescribed or permitted by the State of Wisconsin (the “State”) for determining and reporting the
financial condition and results of operations of an insurance company and for determining its solvency under Wisconsin insurance laws. The National Association of
Insurance Commissioners' ("NAIC") Accounting Practices and Procedures manual ("NAIC SAP") has been adopted as a component of prescribed or permitted
practices by the State.

The State has adopted certain prescribed accounting practices that differ from those found in NAIC SAP. Specifically, changes in contingency reserves for the year are
reported in the annual statement as a reduction of or addition to underwriting income. Under Statement of Statutory Accounting Principles (“SSAP”) No. 58, Mortgage
Guaranty Insurance changes in contingency reserves must be reported directly to unassigned funds (surplus) and not included in income. This modification adopted by
the State does not affect the Company’s statutory surplus. Reconciliations of net income and policyholder’s surplus between the amounts reported in the
accompanying financial statements (Wisconsin Basis) and NAIC SAP follow:

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 290,923,394 $ 183,988,193
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Change in contingency reserve 58 4 5 $ 93,417,504 $ 26,201,332
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 197,505,890 $ 157,786,861
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 357,296,973 $ 153,144,615
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 357,296,973 $ 153,144,615

Accounting Policy

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

Bonds, loan backed and structured securities (“LBaSS”) with an NAIC designation (as obtained from the NAIC Investment Analysis Office (“lAO”)) of “1” or

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

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

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

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

NOTE 2 Accounting Changes and Corrections of Errors

Not Applicable

NOTE 3 Business Combinations and Goodwill

A

Statutory Purchase Method
Not Applicable

Statutory Merger
Not Applicable

Impairment Loss
Not Applicable

Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

Calculation of
Limitation Using Current
Prior Quarter Reporting
Numbers Period
(1) Capital & Surplus $ 225,955,781 XXX
Less:
(2) Admitted Positive Goodwill $ - XXX
(3) Admitted EDP Equipment & Operating System Software $ - XXX
(4) Admitted Net Deferred Taxes $ 29,472,493 XXX
(5) Adjusted Capital and Surplus (Line 1-2-3-4) $ 196,483,288 XXX
(6) Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill limitation [Line 5*10%]) $ 19,648,329 XXX
(7) Current period reported Admitted Goodwill XXX $ -
(8) Current Period Admitted Goodwill as a % of prior period Adjusted Capital and Surplus (Line 7/Line 5) XXX 0.0%]|

NOTE 4 Discontinued Operations

Not Applicable



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments

D. Loan-Backed Securities
(1) Description of Sources Used To Determine Prepayment Sources

(2

&

4

(5

-

N

=

=

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.

OTTI recognized 3rd Quarter
Not Applicable

Recognized OTTI securities
Not Applicable

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

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 64,140

2. 12 Months or Longer $ 6,959,908
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 16,435,860

2. 12 Months or Longer $ 94,098,546

Infomation Investor Considered In 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
Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

M.  Working Capital Finance Investments
Not Applicable

N.  Offsetting and Netting of Assets and Liabilities
Not Applicable

R.  Reporting Entity’'s Share of Cash Pool by Asset Type
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

NOTE9 Income Taxes
No significant changes

6.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. Nature of the Relationship Involved

On June 3, 2024, Arch U.S. MI Holdings, Inc ("Arch U.S. MI"), the Company's parent, closed on the aquisition of RMIC Companies, Inc. ("RMICC") and its wholly
owned subsidiaries, Republic Mortgage Insurance Company ("RMIC"), Republic Mortgage Guaranty Insurance Corporation ("RMGIC"), Republic Mortgage Assurance
Company ("RMAC") and RMIC Corporation ("RMIC Corp"). The effective date of the acquisition was May 31, 2024. On November 11, 2023, Arch U.S. Ml entered into
a stock purchase agreement with Republic Financial Indemnity Group, Inc. and Old Republic General Insurance Group, Inc to purchase all issued and outstanding
shares of common stock of RMICC and it's wholly owned subsidiaries. On December 1, 2023, Arch U.S. Ml filed Form A, Statement Regarding the Acquisition of
Control Of or Merger With A Domestic Insurer, with the Department which was approved on January 29, 2024. On December 1, 2023, Arch U.S. MI requested
approval from the Government Sponsored Enterprises ("GSEs"), Fannie Mae and Freddie Mac, along with the Federal Housing Finance Agency which was approved
on May 16, 2024.

B. Transactions

On May 14, 2024, the Department non-disapproved the Company's request to pay an extraordinary dividend of $130,000,000 to it's parent, Arch U.S. MIl. The
dividend was paid on May 31, 2024.

Under the terms of the Development Coverage Reinsurance Agreement with Arch Reinsurance LTD, ("ARL"), the Company ceded a year to date premium of
$5,002,223 as of September 30, 2024.

On May 6, 2021, the Department non-disapproved the Company's request to enter into an Intercompany Loan Agreement with Arch Capital Group (U.S.) Inc.
("ACGUS"). Under the terms of the agreement, the Company would loan ACGUS up to $200 million, subject to certain limitations. In 2024, the Company has issued no
loans to ACGUS. As of September 30, 2024 and December 31, 2023, there were no loans to ACGUS outstanding.

D.  Amout Due From Or To Related Parties
At September 30, 2024, the Company reported a receivable of $3,210,737 and a payable of ($299,284) from/to affiliated companies. Details of the balances are:

Arch U.S. Ml Services, Inc. $3,038,141; United Guaranty Residential Insurance Company $171,214; Arch Mortgage Assurance Company $1,382; Arch Mortgage
Guaranty Company ($222,070); United Guaranty Services, Inc. ($77,214).

At December 31, 2023, the Company reported a receivable of $9,133 and a payable of ($12,911,737) from/to affiliated companies. Details of the balances are:

Arch Mortgage Assurance Company $9,133; United Guaranty Residential Insurance Company ($82,014); Arch U.S. MI Services, Inc. ($12,422,850); Arch Mortgage
Guaranty Company ($398,739); United Guaranty Services, Inc. ($7,786); United Guaranty Residential Insurance Company of North Carolina ($348).

Intercompany balances are settled monthly.

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements
(1) Description of Agreement/Borrowing

On June 1, 2020, the Company became a member of the FHLB and intends to obtain secured advances to provide low cost, supplemental liquidity.

As of September 30, 2024, the Company has determined its estimated maximum borrowing capacity to be $543,141,341 which represents 25% of admitted
assets.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,010,000 $ 1,010,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 1,010,000 $ 1,010,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 543,141,341 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,010,000 $ 1,010,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 1,010,000 $ 1,010,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 512,193,463 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year 6 Months to
Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 1,010,000 $ 1,010,000 $ - $ - $ - $ -

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

6.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3)

2. Current Year General Account Total Collateral Pledged

3. Current Year Protected Cell Account Total Collateral Pledged

4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged

3
3
3
3

11B(3)at
11B(3)a2
11B(3)a3
11B(3)ad

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

o

. Maximum Amount Pledged During Reporting Period

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
$ $ - $ -
$ $ - $ -
$ $ - $ -
$ $ - $ -

b1 (Columns 1, 2 and 3 respectively,
b2 (Columns 1, 2 and 3 respectively,
b3 (Columns 1, 2 and 3 respectively,
b4 (Columns 1, 2 and 3 respectively,

)
)
)
)

1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ $ - $ -
2. Current Year General Account Maximum Collateral Pledged $ $ - $ -
3. Current Year Protected Cell Account Maximum Collateral Pledged $ $ - $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ $ - $ -
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ R $ R $ R XXX
(b) Funding Agreements $ - $ - $ -
(c) Other $ - $ R $ R XXX
(d) Aggregate Total (a+b+c) $ - $ - $ -
2. Prior Year end
(a) Debt $ R $ R $ R XXX
(b) Funding Agreements $ - $ - $ -
(c) Other $ - $ R $ R XXX
(d) Aggregate Total (a+b+c) $ - $ - $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account
1. Debt $ $ - $ -
2. Funding Agreements $ $ - $ -
3. Other $ $ - $ -
4. Aggregate Total (1+2+3) $ $ - $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

Does the company have
prepayment obligations under
the following arrangements
(YES/NO)?

No
No
No

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

Not Applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

D. Date and Amounts of Dividends Paid

On May 14, 2024, the Department non-disapproved the Company's request to pay an extraordinary dividend of $130,000,000 to it's parent, Arch U.S. MIl. The

dividend was paid on May 31, 2024.

NOTE 14 Liabilities, Contingencies and Assessments

No significant changes

6.3



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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
Not Applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured 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
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

Exempt MM Mutual Fund $ - 19 - 19 - 19 - 19 -
Other MM Mutual Fund $ 45,491,364 | $ - 19 - 198 -1$ 45,491,364
Indust. & Misc. $ - 19 39,268,695 | $ - 198 -1$ 39,268,695
Special Rev./Assess. Oblig. $ - 198 1,801,942 | $ - 198 -1$ 1,801,942
SVO Identified Funds $ 24,717,445 | $ -1$ - 198 -1$ 24,717,445
Bank Loans Unaffiliated $ - 13 9,867,333 | $ - 13 - 13 9,867,333
Common Stock (D-2.2) $ - 198 1,010,000 |$ - 198 - 19 1,010,000
Cash, Cash Equivalents and Short-Term

Investments - Indust. & Misc. $ - 19 997,455 | $ - 19 - 193 997,455
Total assets at fair value/NAV $ 70,208,809 | $ 52,945425 | $ - 19 -1 123,154,234

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
At September 30, 2024, the Company has no assets or liabilities measured at fair value in this category.

(3

N

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended September 30, 2024.

4

=

Description of Valuation Techniques and Inputs Used in Fair Value Management
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 100R and Other Accounting Pronouncements
Not Applicable

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,687,120,758 | $1,716,338,921 | $ 125,790,070 | $ 1,560,571,629 | $ 759,059 | $ - 18 -
Cash, cash equivalentan] $ 89,528,895 |$ 89,514,586 |$ 85,437,183 | $ 4,091,712 | $ - 19 - 198 -
Common stock $ 1,010,000 | $ 1,010,000 | $ -1 1,010,000 | $ -19 - 19 -

D.  Not Practicable to Estimate Fair Value
Not Applicable

E.  NAV Practical Expedient Investments
Not Applicable

NOTE 21 Other Items
H.  The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control the Policy

Beginning in February 2021, the Company is the beneficiary of insurance policies on the lives of certain of its officers and employees.

(1) Amount of admitted balance that could be realized from an investment vehicle $ 160,980,534

(2) Percentage Bonds 29.130%
(3) Percentage Stocks 64.470%
(4) Percentage Mortgage Loans 0.000%
(5) Percentage Real Estate 0.000%
(6) Percentage Cash and Short-Term Investments 4.300%
(7) Percentage Derivatives 0.000%
(8) Percentage Other Invested Assets 2.100%
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 22 Events Subsequent

Subsequent events have been considered through November 13, 2024 for these statutory financial statements which are to be issued on November 13, 2024.

Type | — Recognized Subsequent Events:
Not Applicable

Type Il — Nonrecognized Subsequent Events:
before December 31, 2024.

On October 27, 2024, the Board of Directors of Arch U.S. Ml approved a resolution to dissolve RMICC. Upon dissolution, RMICC’s wholly owned subsidiaries, RMIC,
RMGIC, RMAC and RMIC Corp will be directly owned by Arch U.S. MI. On October 30, 2024, Arch U.S. Ml requested a Form A Exemption from the North Carolina
Department of Insurance which was approved on November 13, 2024. Additionally, the services company, RMIC Corp will be dissolved on December 29, 2024. Arch
U.S. Ml is awaiting approval from the GSEs.

NOTE 23 Reinsurance

No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

F.

Risk Sharing Provisions of the Affordable Care Act

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

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A.

Change in Incurred Losses and Loss Adjustment Expenses

Incurred loss and loss adjustment expenses attributable to insured events of prior years decreased by $52.4 million and $56.8 million for the nine months ended
September 30, 2024 and 2023, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is generally the result of ongoing
analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding individual claims.

Information about Significant Changes in Methodologies and Assumptions
Not Applicable

NOTE 26 Intercompany Pooling Arrangements

Not Applicable

NOTE 27 Structured Settlements

Not Applicable

NOTE 28 Health Care Receivables

Not Applicable

NOTE 29 Participating Policies

Not Applicable

NOTE 30 Premium Deficiency Reserves

No significant changes

NOTE 31 High Deductibles

Not Applicable

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not Applicable

NOTE 33 Asbestos/Environmental Reserves

Not Applicable

NOTE 34 Subscriber Savings Accounts

Not Applicable

NOTE 35 Multiple Peril Crop Insurance

Not Applicable

NOTE 36 Financial Guaranty Insurance

Not Applicable
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e
If the response to 3.2 is yes, provide a brief description of those changes.

The following activity occurred during the third quarter of 2024: Companies added: Apollo 14 Ltd. Companies removed: Barbican Specialty
Reinsurance Company Limited; Verifly Technology Holdings Limited. Ownership Changes: Watford Insurance Company purchased by Arch

Insurance Company from Watford Specialty INSUraNCe COMPANY. .........uiuiiuiiiiiiiiiiiiee ettt bbbttt bbb bbbttt nbe bbb ane s

Is the reporting entity publicly traded or a member of a publicly traded group? .........

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........cccccoiiiiieieniieeeeee

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes [ X] No[ ]

947484

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccooiiiiiiiiiiees

If yes, provide the name of the 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
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........c.cooiiiiiiiiiiiiiieeeee

Yes[ ] No[X]

] No [ X] N/AJ

12/31/2020

]

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. ...........cccoccovveiiieiieiiieneeieecinens

12/31/2020

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
{6 E=1 (= RSP R P TRS SRR PRPR

01/26/2022

By what department or departments?
Wisconsin Office of the Commissioner of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovvoeecueeeeeeeeeeceeeete et eeeeeete s s s saeeesese s s s assesesesesssssaeseses s ssasseses s s sssseses s s ssassesesasssssnsesesansanansnsesasnans Yes [

Have all of the recommendations within the latest financial examination report been complied With? ...........cccccoieiieiiiieciceceeeeeeee Yes [

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 PEHOA? .........c.i oottt e e e st e b e s e e be et e e s e eneeeneeeneeeneenaeeees

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccccoeiiiiiieiiiiiiieeeeeeeeeee

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 SECUrtIES fIrMS? .........ciiiiiiiii e

If 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.

] N[ 1]

] N[ 1]

Yes[ 1 No[X]

Yes [ ]

No [ X ]

Yes[ 1 No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB [ OCC

FDIC

SEC

N/ALX ]

N/ALX ]



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
9.31 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: ... B e 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 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee. .
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

....2,121,640
....2,121,640

LOLHLe e

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVe .............cccooiiiiiiiiiiicccccccceececeeieeee D i 0 el 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes[ 1 No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ 1 No[ 1 NATX]

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 the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0

7.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
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 ......oc.ccoovooiooieeeeeeeeeeeee e One Mellon Center - Room 1072, Pittsburgh, PA 15258 ........ccccccceenenns

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Arch Investment Management Ltd. ..................
Eagle Point Credit Management LLC
Shenkman Capital Management, Inc ...
Sun Life Capital Management LLC
Allspring Global Investments LLC
CVC Credit Partners, LLC ..............
Intermediate Capital Group, Inc ..

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........couririiririeeieiir e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

Arch Investment Management Ltd. ... 549300V710JOXAVNB25 .. DS..

166370 . Eagle Point Credit Management LLC . | 549300JTV07DRGOOUO5S .......
112192 ... Shenkman Capital Management, Inc 549300915M5PZJRLF317 ........
109684 ... Sun Life Capital Management LLC 5493001YLOMBHWNPENSS ........
104973 ... Allspring Global Investments LLC 549300B3H21002L85190 ........
138528 ... CVC Credit Partners, LLC 54930009HJEK4028L252 ........
162589 . Intermediate Capital Group, Inc 213800AF5RMGQAANMI27

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of 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 SECUMHIES? ............ccooiiiiiiiiiiiii e Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiene Yes[ 1 No[X]

7.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. 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[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 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 GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT .......cuiietetctceeeee ettt vt et sae ettt e e et et et et e asse et e s s ese s et et esess s e s es et eseb et essae s eses et esesesesesesees a2 e s et et et esesess s es e st et et esese st s esesesebebes £t eeee e e R e R b ettt ettt bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........vveieeeceieeece ettt ettt et et eae s sttt e s e s e s e s e s sas st s et et esesessssas st et et eseseses s s s s s et e s esesessas s seseseseseasasas oo ee b b ebee et et a e e e bbbttt et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiueuiiiieeeteseeeseaeeeeeteteseteseasse s sesesesesesessssasssesesesesessasassssesesess Seesesebestatat et st eeeb bbb eeeae et neseee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

13021 .

AA-3191289 ...
AA-3194128 ...
AA-3191576 ...

Houston Specialty Insurance Company
..|United Fire & Casualty Company
...|Hamilton Re

...|Fidelis Insurance Bermuda Limited
...|Allied World Assurance Company ...
..|Bellemeade Re 2024-01 Ltd ...

Unauthorized....
.|Unauthorized
.|Unauthor ized
.[Certified

.|Unauthor ized
.|Unauthorized

3




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

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 ..o AL [ Lo e 9,364,719 |..coone. 9,008,726 |......coovnveeee. 421,440 .o 67,299 |.cooverne 2,441,125 (..o 2,455,400
2. Alaska .....cccocoveeveeeee . AK e Lo oo 3,440,019 |.cocvevees 3,537,500 |...covevenneee 171,450 oo 34,639 |............... 1,002,509 |.............. 1,413,889
3. Arizona .....ccoeeeecii. AZ | Lo oo 9,918,816 |............. 10,251,170 |..ooovveeee 43,242 | 30,844 |......c....... 2,974,207 | 3,929,505
4. Arkansas ... . AR s Lo e 4,853,883 |............... 4,496,451 | 58,862 | 34,907 [ 1,112,111 | 1,055,552
5. California .......cccceceeece.. CA | Lo forre 50,729,925 |.............. 52,468,671 |............... 1,041,604 |...................219,701 |............. 20,232,488 |............ 26,014,402
6. Colorado ....... L. .13,363,490 |.. .13,480,978 |.. . .. 2,843,266 |.. .. 3,780,092
7. Connecticut ........ccc..... CT e Lo e 7,748,300 |..cocooeneee 7,257,902 |.oovveeeee 66,389 | (900) . 2,580,330 |.ccvevennn 3,134,575
8. Delaware ............cc.ec.... DE |eeeiis Lo e 2,035,921 |...cooeee 1,987,300 |ovovoeiieeenn 39,800 | 0 e 652,330 |.coirreene 904, 166
9. District of Columbia .....DC |-......... Lo e 2,043,588 |.............. 2,008,365 |...covoeeeennn30,293 | O o 934,911 | ... 1,198,118
10.  Florida .....ccocovevviiens FL [ [ ESUS FT 30,430,208 |............. 33,155,663 |.........c0e0eeen297,718 | 52,214 13,216,011 |............. 15,854,156
11.  Georgia . .. GA L. .30,077,254 |.. .30,421,313 |.. . .10,598,479 |.. .10,977,530
12.  Hawaii ... LLHE Lo e 1,538,787 | 1,586,214 .o O [ 237,169 | 693,985 |....ccoeveee 969,849
13. Idaho..... LD [ Lo e 3,189,135 | 3,533,008 |..coovvereeen 9,457 e 0 e 746,159 ..o 894,051
14, lNOIS ..o | I RO [ I 28,126,169 |.............. 26,576,176 |.coooceeeenne 810,891 [....ccccoveee 659,162 |.............. 9,846,519 |............. 11,773,023
15. Indiana ......cccccoeeenne IN e [ I 22,451,514 ... 20,881,082 .o 588,384 |....ccevnv 138,129 | 5,734,584 |............... 6,324,622
16. lowa ...... A L. .10,066, 175 |.. 10,092,801 |.. , , . ..2,131,068 |.. .. 2,679,670
17. Kansas .. L KS Lo e 8,085,359 |....cccoce. 7,662,589 |...cooiene 56,164 |....ccoevennee 61,143 | 1,329,707 |cveveeee 2,031,378
18. Kentucky ... CKY e Lo e 8,310,808 |............... 7,956,204 |.......cooonve 341,126 oo 9,513 [ 2,062,169 |.............. 2,279,816
19.  Louisiana ........c.ccoceeene LA [ Lo e 5,730,552 |............... 5,643,391 | 207,650 |..ccveveeenee 194,834 |.............. 2,747,737 | 2,717,724
20. Maine ....ccooeveeiies ME [ooenee. Lo e 2,828,174 |............... 2,563,663 521,165 .o 578,431
21. Maryland ....... ... MD L. 17,635,770 |.. .17,688,848 |.. . . . . ..5,202,447 |.. .. 7,315,156
22. Massachusetts . L MA | Lo forrin 24,593,551 |.............. 24,346,569 |........cceeeenee 193,799 .o 155,256 |............... 6,226,482 |.............. 6,497,413
23. Michigan ....... ML e Lo forriis 26,768,579 |.............. 25,197,692 | 591,020 |..ccevereeee 519,303 |..ccccveneee 8,027,186 |............... 8,850,403
24. Minnesota .........cccccune MN [ [ I 26,466,869 |............. 25,164,699 |....cococoeeeneee 391,942 [ 373,453 |................ 6,737,387 |.............. 7,308,292
25.  MissisSippi ....ccccceeriene MS | Lo e 2,275,966 |............... 2,238,131 | 113,007 oo 125,131 [ 639,760 |.....coee... 1,325,879
26. Missouri .... ...MO | L. .14,669,523 |.. 13,384,174 |.. ..199,469 |.. .. 3,283,052 |.. .. 3,446,321
27. Montana .... W MT e Lo e 1,176,662 |....cocveeve 1,144,431 | O [ 0 e 212,254 (..o 316,212
28. Nebraska .. .NE | Lo e 5,960,562 |...cceuenene 5,880,996 102,464 |............... 1,351,077 | 1,217,831
29. Nevada ... NV o Lo e 5,082,771 | 4,722,880 |......ooovne.. 149,987 | 33,629 |.....coc.... 1,793,535 | 2,264,425
30. New Hampshire .......... NH [ Lo e 4,700,410 |............... 4,661,027 | 0 o 78,074 | 909,154 |..ccveveeee 965,851
31. New Jersey ...... L. .16,898,764 |.. .16,623,856 |.. . . ..6,685,097 |.. ..8,813,111
32. New Mexico ................NM [.......... Lo e 3,488,576 |.............. 3,411,700 | 117,271 130 [ 715,473 | 1,017,756
33. New YorK ....cccoeeveeee. NY [ Lo forriis 15,435,525 |.............. 13,911,599 | 375,424 ... 260,631 |............. 5,850,984 |.............. 7,146,143
34. North Carolina ............NC [.......... Lo forrin 27,491,811 | 26,267,259 |...ococvveeee 205,063 |....ccveveeeenn 17,792 | 6,124,568 |.............. 6,530,869
35. North Dakota ..............ND  [.......... [N ISR 925,159 | 859,183 221,511 [ 301,517
36. Ohio ...ccceenee L. 24,856,526 |.. 22,749,535 |.. . . . ..6,501,349 |.. .. 7,637,551
37. Oklahoma.................... OK [.......... Lo oo 8,769,138 |.............. 8,368,255 | 137,785 | [0 R 2,238,203 |.cocveeen 2,288,805
38. Oregon ........ccceceeeeeeen. OR [ Lo e 9,196,070 |.............. 9,675,662 |....cocvcveveene 108,613 [...ccvcvee 123,414 (... 2,013,761 | 2,900,573
39. Pennsylvania ............PA |[........ Lo forriis 20,708,987 |.....counv 20,048,551 |..ccveeene 279,722 | 287,154 |............. 5,995,334 |..cconen 7,229,362
40. Rhode lsland ............ Rl |oecene Lo e 4,356,987 |............... 4,175,121 | 1,712 |0 [ 821,171 | 1,045,773
41. South Carolina . ...SC L. .15,338,979 |.. .15,161,174 |.. ..4,316,786 |.. ..5,362,289
42. South Dakota ... .SD | Lo e 2,431,355 |...cooe 2,429,592 020 | 0 e 381,378 | 473,749
43. Tennessee ... TN e Lo forriis 17,606,526 |.............. 17,386,700 |.ooeceeencee 88,950 | 118,389 |.............. 3,050,013 |ocvcveeee 4,130,372
44, TeXaSs ..occoveeeerereearnns TX s [N ISR 56,282,552 |.............. 57,904,043 |.............. 1,318,087 | 433,840 |.............. 20,117,485 |........... 21,943,674
45, Utah ..ccoooevveeeeeeee. UT s [ IS 10,636,968 |............. 11,576,344 (..o 329,890 oo [0 R 2,838,930 |ccveren 3,828,688
46. L. ..1,620,107 |.. 1,611,226 |.. , . 378,137 |.. 336,555
47. Virginia ......ccoeveceeveeee . VA s [ IS 20,786,355 |............. 20,676,907 |..cocoovveeee 239,331 | 32,050 | 4,392,360 |............... 4,668,929
48. Washington ............... WA |..c..... [ IS 22,117,088 |............. 21,715,301 [ 466,511 [ ..o 75,379 oo 5,021,255 |.............. 5,418,194
49. West Virginia ............. WV |occceeee Lo oo 1,232,650 |.............. 1,108,648 |....ccocveveeeee 92,576 |oovveeeen (9,674)]..ceeen 203,540 |..ccveeinee 241,968
50. Wisconsin ........ccccceceee. Wl [ [ IS 23,469,933 |.............. 22,927,943 |.oooo 69,329 | 326,269 |.............. 3,760,446 |............... 4,559,371
51.  Wyoming L. . ..874,080 |.. ...49,049 |..
52.  American Samoa ........ AS |.......... I T [0 0 Joeoeereeeeeeeeeeeeees O o 0
53. Guam .......cccceeveveeeene.. GU - [ Lo e 1,657 | [0 [0 0
54. Puerto Rico .......cccc..... PR e [N ISR 215,969 |..cooiiee 186,825 | [0 0
55. U.S.Virginlislands ...... VI [......... 1 O OO 0 [ 0 [ 0 [ (1,14 e (1 TR 0
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccoovriinies wenee 53 4. Q- Qualified - Qualified or accredited reinSUrer..................cc.ccevervs eveeen 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 4
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Arch Capital Group Ltd.
company)
98-0374481

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

Global 5

Arch Relnsurance Ltd.

Sa10318%6

Management Ltd. Holdings Ltd. Limited (Cayman) Ltd.

98-0602504 98-1271381 95-0389551

]

(aBermuda company)
625¢

AA-3190779

Arch Reinsurance
mpany
(aelavare corsoraton)
1430

1034

47-5374395

Ll

- -
‘Arch Capital Holdings Ltd. e Fimanca Hokings i ‘Arch Financial Holdings “apolio 14 150, (Cyprusy Lta
ovd's a narmuda compan) Investments Ltd 1Lt (UK) Limite AU company) (acyprus company)
(2 UK company) (2 UK company)
98-0705201 98-0652764 98-0705596
= T s
‘Arch Financial Holdings Areh Financa otings Guir X
T Limited (asersey (Crannel v THILia, v .
(anTreland company) (an xma..a Sompam) Istands) company) imited imited 981350243
ity 98-0705598 981244244 (2 UK company) (2 UK company)
, J
reh Capital Group (U5 ulf Reinsurance Lim VL. Escritorio De
frh Caplg roup (1) Arch Us Undervwriting Designated o b onal” ‘Arch Underwriting at
(a Delaware corporation) Financial Centre 98-0705593 Luda. Uoyd's (Australia) Pty ise087
O6-1424716 98-0616493 (anTreland company) company) (@ Brazil company) pustra
98-0611448 981365176 981245248 (an usralscompany)
= — 26745
: ‘Arch Fund Management
Arch U.5. M1 Holdings e msurance e Group Foundation Verifly Technology rch LI Pty L1d ‘Arch Lenders Mortgage ‘Arch Underwriters Ltd. ‘Arch Intermediaries 3
Lompeny of Amarica P ;‘j_w_;‘:m‘ o Tndemnity Limited (a Bermuda company) Group Limited  Underwriting (aBermuda company)
(a Delaware corporation) (@Kansascompany) eorporationy (an Ireland company) pany Limited ited 98-1244422 (an Australia company) (a UK company) Agency (Austraia) Pry.
461950584 7ot S vston (.am,..u.mmp;ny) (2 UK company) 98-1490970 L.
. 98-04130:
Ar-1120053
ot o 247380
“Arch Insurance Group Arch MI Asia Limited belisk Underwrting
Tnc Tne. Lea. ‘Arch Europe Insurance (aHong Kong company) Limited
(@ Detawarecorporaton Services Ltd 98-1424244 (a UK company) Limited “Agency Ltd
‘43.0071887 320539299 56-2848610 (a UK company) (UK company) (a UK company)
98-0704518
Precision Marketing
Holdings Pty Ltd ‘Axiom Underwriting
‘Arch Tnsurance (EU) rch ‘Agancy Li
Corporation ‘Agency Inc. gl Designated Activity Limited (2 UK company) SALT Insurance S
sourcorpr X  Agen o Company . (a Delaware company) 2 Qelaware limite Compony (an Iretand company) =
e 431053031 43-0990705 (a Wiscansincompany) @ -s;;"smmmw-vl 26-4386568 biitycompan (an1riandcompary) 98.1243733 S pany
18732
Pracision Marketing Asia Precision Marketing
pacifc Pty Ltd Australia Pty Ltd Coedie Risk e
Arch property Casualty Arch Insurance “Agency L ‘Arch Mortgage Assurance ‘Arch Capital Finance LLC Republic Mortgage ‘Arch Capital Finance ‘Nostrum Care. (an Australia company) (an Australia company) (aBermuda campany) (anrstand company)
Tnsurance Com (o Delaworn Sorporation) (a Dervare imited Company (2 Delaware limited Assurance Company -
@ Iﬂlununcnrnuritmn) fabi (an Treland company) 58-1547024
06-152158: 455366580 27-0800002 952621453 company) 981341235 o
29114 55-1583200
== P Precision Marketing MPM Japan Limited
Indonesia
(2 3apan company) Limited Limited
Arch Financial Holdings Prévalois SAS (anIndonesia company)
Arch Indemnity omparston Corparotion of mara ‘Services, Inc. Residentia Insurance Republic Mortgage Europe 1V Limited Pl
o oy a (an Iretand company)
(2 Missouri corporation ” ==
1128299 834516586 3e-4119847 561273575 @ Nonh ::rollni (a North Carolina
30830 ny) company) “Arch Financial Holdings
56.07853%6 52-0990482 Canada Ltd.
it Shiia Consumer 31275 (a Canada company) Insurance Services
cinty o Service Corporation Corporationor Limited (a Gibraitar company)
ompa a Missouri corparation) Flo (2 UK compans
(a Missouri corporation) (M orpe o™ (amissoum corporationy Arch U.S. MI Services. United Guaranty Republic Mortgage ¢ panv)
62545393 e ne.
(a Detaware corporation) Company (a North Carolina
50257 (a North Carolina mpany) ‘Arch Insurance Canada
ompany) . omerset bridge Share
Tnc. ) Gutof Towne, LLC 420885398 (a Canada company) O retces Lo
(2 New York company) Tnc. {2 iaiia imited s (2 UK company)
(2 Delaware corporation) liabilty company)
475537185 26-3015410 BMIC Corparation
Arch Mortgage Risk
Transfer Holdings LLC
363048110 SomersetBridge Ltd
T i 473497583
Services LLC Solutions Inc Services, LLC
@
84-3725636 571239157 811736835
 Mortgage Risk
Watford Insurance Verify UsA, LLC Propeller, Inc.
(aMissaun corporation) (a Delaware company) (a Delaware company)
2755799 47-a121100
25585
In
‘Call No. AMRT-FRE-01
(a Districtof Columbia
protected cellcaptive
823878331
Lake Shore IC, Tnc. Notes:
 ownership percentage of y comp 100%. Third par are lss than 50% owned by an Arch company are not shown on tis chart.

Footnote 1: Arch Financial Holdings Europe | Liited has an 90% interest in Arch Capital Group (U Inc.

Footnote 2: Arch Reinsurance Europe Underwriing Designated Activity Company has a 10% inerest n Arch Capital Group (U.S.) I

Footnote 3 Arch Reinsurance Lid. holds 99 quotas (shares) and Arch Capital Holdings LId. holds a 1 quota (share) in Arch Reinsurance Lid. Escritorio De Representacao No BrasilLida
Foolote 6 A'ch US. Ml Holdings I s the ol memberof Arh Capal Finance LLC.

Footnote 8: Arch (UK) L\mned owns. mpanies which der one heading.
Foolnote 9 f Castel Undenwri Limited.

Footnote 11: Arch Financial Holdings Eumpe 11 Limited owns 75% of Nostrum Care.

Footnote 12: Arch Financial Holdings Europe Il Limited owns 75% of Precision Marketing Holdings Pty Ltd.

Foolnote 13: PT Precision Marketing 99% by Precision PlyLtd and 1% Paci

Foolnle 15 Ath GapalGroup (1) n. 1 e <o mmber o Arch Grup Foundalon i o rft carortion i  n g proces o app\ymg for 501(c)3) tats.

ANAIC #

Key: For each eniity, the comp (jrisd

| FEN# i applicable) are isted.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

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

Melody Capital Partners
Offshore Credit Fund, L.P.

Cayman

98-1140757

Baron X LP
Delaware

98-1385608

2450%

8.10%

2597%

Bridge KF112 Partners LLC
Delaware
86-3636120

87-2092860

Bridge KF119 Partners LLC

2627%

30.10%

T
Real Estate Credit
Soluntions Offshore Fund II,
LP

Cayman Islands

Cibus Fund LP
Guernsey

Fortress Real Estate
Opportunities Fund 11 (C) LP|

32-0436814

2000%

AT5%

Fortress Real Estate
Opportunities Fund 11 (C)
LP

Cayman Islands
98-1313738

14.64%

Glendower Strategic V Co-
Investment (Nevelson)
Luxembourg

14.00%

HV Gondor Feeder L.P.

Cibus Co-Invest IT LP
Guernsey

T9.00%

50.00%

Arch Capital Group (U.S.)
Inc.

.
|

|

! Delaware
| 06-1424716
|

Melody Tillman Loan and
Equity

New York

27.00%

Arch Reinsurance Ltd.
Bermud:
98-0493884

,444444«
| S |

—
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Arch Mortgage Insurance

Arch Investment ICAV |
Ireland i
98-1602535 !

|

——

Marilyn Alpha
Co_Investment L.P.

Altai Ventures 11
Delaware
87-3246295

BlackRock Carbon VI LP

81-2327459

36.02%

Delaware

1202%

10.45%

Pinebridge Secondary
Partners V Feeder, SLP
Luxembourg

HarbourVest Dover Street

Luxembourg

17.25%

14.00%

Arch Insurance

s
|
|
|
! 43-099
i

Missouri

e Company

0710

| S |

Long Arc Capital Fund 1, L.P.
ware
84-3852891

Monarch Co-Invest Fund - D|
P

Delaware

15.00% &

330%

Invest Odyssey (A) LP

Muzinich Alternative
Investment Funds ICAV
Bermuda/Ireland

‘Arch Asia-Pacific Private

P
Cayman Islands

Monarch Capital Partners ||[ China Car Parks Investment| |[ Bay Capital Feeder Fund Ltd| Lime Tree Emergin Melody Harmoni Co-Invest, Arch Financial Holdings ADM Capital Somei Lending Arch Financial Holdings
Offshore 11 Lp Fund LP. Y Cise s shield Capital Fund 1, LP | | geachiront Land clab Fund & Europe 1T Limted premia Holdings Ltd. Greysbridge Holdings Lta atform Lmited Europe Il Limited
Delaware -ayman Mauritius Cayman Islands Delaware Ireland Cayman Islands
98-1148405 951084100 98-1300492 95-0616491
16.40% 40.00% 18.14% 20.83% 39.60% 18.00% 100.00% 23.00% 40.00% [ 28.00% 100.00% 100.00%
Acts Asia Real Estate BlackRock Asia-Pacific Wonarch Capital Parcners ]|[ Monarch Opportunistic Real #
F AG Essential Housing, L.P. | || private Credit Opp. Fund I SP Islanders Feeder L.P. ¥ . " ket
ook Comemnt rvate Cred Opp.Fun Detaware Ofishore Fund IV P Estate Fund 1-CLP arch Fnencit oldnos | [ prer einsurance . || premia Hotaings nc. Somers Group Holdings L. Predion Morketng
uxembourg 84-4716164 Luxembourg ayman fsiands claware Ireland Bermuda aw Bermuda
98-1554793
28.09% 16.00% = 40.98% 11.60% 35.50%
- — S097% e e o000 o000 T0000% woE ] 50
sia Property Fun artners Group Secondary
Feeder S.A SICAV-SIF China Car Parks Investment| || - SP Sunset Investors L. 2020 (USD) C-T L. Segrated Portfolio D - Coface North America . : . ora } PT Precision Marketing
Luxembourg ! Cayman Islands Agency MBS rarance Company remia LV1 Ltd. Premia Solutions Inc. Somers Re Ltd. Watford Asset Trust 1 Watford France Holdings o
Cayman Islands Delaware W Bermud: France °
$8-1832451 assachusetts Indonesia
20-0527783
11.00% T200% 26.40% 10.41% 5990% 31887
oo b Foomoie? 0000% 0000% 0000 o000 000 T Footmote T
China Car Parks Strategic
Investment Fund L7 Watford Holdings (UK) Axeria 1ARD
Cayman Islands Limited France
98-1413105 United Kingdom
[N
- 26.00% 5 |
. ; ; Bermuda i T00.00% 00.00%
Dyal Capital Partners v Co- |
J

Cayman Islands

152%

Gaw Growth Equity Fund I,
LPF

Hong Kong

3197%

Highbridge European Asset

Value Fund
Cayman Islands
98-1194227

125%

Highbridge European Asset

Value Fund 11, L.P.

Cayman Islands

A%

Note:

T6.00%

AP EPF IV One Co-Tnvest,
LP.

Cayman Islands

Fund, L.
Cayman Islands

CVC Credit Partners Global
Special Situations USD
P.

Global Credit Opportunities
Fund Luxembourg SCSp
Luxembourg
98-1420048

98-1240480

3420%

1339%

Watford Holdings (U.S.) Inc.|
Delaware

47-4532543

100.00%

Watford Services Inc, Watford Specialty Insurance

New Jersey

47-5113164
15824

47-4444135

700.00% 100.00%

Watford Insurance Company|
Europe Limited

Gibraltar

100.00%

J

Arch Reinsurance Company
Delaware

10348

s
|
i
! 06-1430254
i

Capital Protection Insurance]
rvices,

Delaware
22-3501803

49.00%

This chart shows ownership by Arch companies where (i) the percentage of issued securities or units issued to Arch is more than 10% (with the remaining securities or
units issued to a third party) or (ii) the ownership is 100% by Arch but represents ownership in an entity formed for a particular investment purpose where such
investment entity has no operations other than to hold an investment. Each Arch Entity is in a "dotted line" box with entities owned by it meeting the criteria set forth in
the prior sentence in "solid line" boxes below; there is no ownership relationship between "solid line" boxes.
Footnote 1: PT Precision Marketing Indonesia is 9% owned by Precision Marketing Holdings Pty Ltd and is 1% owned by Precision Marketing Asia Pacific Pty Ltd.
Footnote 2: Coface North America Insurance Company (MA entity) is 100% owned by Coface S.A. (France entity). Arch has a minority investment in Coface S.A.
which is 29.86% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Il Limited (Ireland entitiy). Arch
Financial Holdings Europe Il Limited is 100% owned by Arch Reinsurance Ltd. (Bermuda entitiy) which is 100% owned by Arch Capital Group Ltd, the ultimate parent.
A separate Coface organization chart is attached.
Key: For each entity, the company name (jurisdiction), FEIN# (where applicable) and NAIC# (or equivalent number if applicable) are listed. The figures in the chart
are as of December 31, 2023, such figures are updated on an annual basis in line with normal practices.

100.00%

Credit Opportunities Fund I,
L

ADM-Galleus Fund 11 Ltd -
Class A6

Cayman Islands

ADM-Galleus Fund II Ltd -
Class A7

Cayman Islands

700.00%

100.00%

Arch Investment Holdings
v Ltd.
Bermuda
98-0705593

T

.
i

| )

i Bermuda
|

|

-
Arch Investment Holdings 11|
Ltd |

CEMOF-A Investors 11, LP

90-0910035

EW RE Fund Pte Ltd

Singapore

25.86%

100.00%

Global Renewable Power
Fund I1 (B), L.P.
Cayman Islands
981271952

12.24%

R —

rch Intermediaries Group |

Limited }
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Axiom Underwriting Agency
Limited Blue Sky Partners Limited

United Kingdom

d Kingdom
05547227

100.00% G8.03%
Idlemear Holdings Limited
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066555408

100.00%
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Agency Ltd
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700.00%
SALT Insurance Services
Limited

United Kingdom

700.00%

CVC Credit Partners EU DL
11 Co-Tnvset Fund SCSp
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uxembous

rg
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Singapore
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9931% 770%
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Feeder Fund
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CVC Credit Partners
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A LP.
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Infrastructure Partners (A)
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98-1348733
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Coface North America Insurance Company

Arch Capital Employee
Public Group Ltd, Shares

29.86%

B9.5T% 0.57%
Coface SA

X

Cempagnie Frangaise D'assurance
Compagnie Frangaise Pour Le Commerce Exiérieur
Drassurance Pour Le 100% Canada Branch
Commerce Extérieur

—

W

Cofane North 100% Coface Canada
America Holding E- Holding Corp
Company (Delawars) [Deiaware)
100%
T00% 100%:
2 A Sarvi
Coface Nortn Coface Services i
Amenca Insuzance Morlh America, Canada Company
Company Inc. (Nova Scolia)
(Massachusetts) { Disdavweare)
100% 100%
[ L
Relgad.to Relfed.to Analytics
Anaiytics Inc. Global LLC
{Ontario) (Delaware)

Coface North American Insurance Gompany is 100% owned by Coface S.A. Coface is 29.86% s owned by Arch Capital Group Ltd, the ultimats parent. As pait of Arch ownership of
Coface SA&: CNAIC has been includad in the Arch Insurance Group {Group Code 1279). A separate Arch Organizational Chart following.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... ...[98-0374481 .. <oeee.. [ NASDAQ Arch Capital Group Ltd. .... ..BW.... ..0.000 .... e N T
.......... ...| 02-0576800 .. Arch Capital Services LLC . .. DE.... Arch Services Holdings Inc. . | Ownership.. ..1.000 .... |Arch Capital Group Ltd. ..
.......... ...|98-0602504 .. Arch Investment Management Ltd. .. ..BW.... Arch Capital Group Ltd. ........................ |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
.......... ...|98-0493884 .. Arch Reinsurance Ltd. ............ o |.BMWU... Arch Capital Group Ltd. ........................ |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
.......... ..|98-1031826 .. Arch Global Services (Philippines) Inc. ..... |..PH..... Arch Capital Group Ltd. ........................ |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
................... Arch Global Services (Cyprus) Ltd ..CYP. . |Arch Global Services Holdings Ltd. .. | Ownership.. .1.000 .... |Arch Capital Group Ltd. ..
.......... Arch Global Services Holdings Ltd. ............ |..BW.... Arch Capital Group Ltd. ........................ |Ownership.. .... |Arch Capital Group Ltd.
.......... ...|98-1244615 .. Arch Underwriters Ltd. ........ccceeeees .| .BW.... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... ..|98-0705201 .. Arch Underwriting at Lloyd's Ltd .... .. |..GBR.... Arch Reinsurance Ltd. ..... Ownership.. ... |Arch Capital Group Ltd.
.......... Axiom Underwriting Agency Limited .............. | ..GBR.... Arch Intermediaries Group Limited ... . | Ownership.. ... |Arch Capital Group Ltd.
.......... Thomas Underwriting Agency Limited . ..GBR. . |Arch Financial Holdings (UK) Limited .. | Ownership.. ... |Arch Capital Group Ltd. ..
.......... SALT Insurance Services Limited ................ |..GBR.... Thomas Underwriting Agency Limited .......... |Ownership.. . |Arch Capital Group Ltd.
Arch Underwriting Agency (Australia) Pty.
.......... Ltd. oo LAUS.... Arch Managing Agency Limited .................. | Ownership.. ... |Arch Capital Group Ltd.
.......... ...| 98-0399846 .. Arch Capital Holdings Ltd. .. |..BMU.... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... ..|98-0616488 .. Arch Financial Holdings Europe | Limited .... |..IRL.... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... 98-0585481 .. Arch Re Underwriting ApS ........... ..D\K. . | Arch Reinsurance Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ..
.......... 98-0652764 .. Arch Syndicate Investments Ltd ..GBR. . |Arch Reinsurance Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ..
................... Gulf Re Holdings Limited ... JEY. . | Arch Reinsurance Ltd. .. . | Ownership.. .... |Arch Capital Group Ltd. ..
.......... Gulf Reinsurance Limited .. ..ARE.... Gulf Re Holdings Limited ....................... |Ownership.. ... |Arch Capital Group Ltd.
.......... ..| 98-070559 .. Arch Investment Holdings | Ltd. ..... ..BW.... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... 98-0705598 .. Arch Investment Holdings Il Ltd. . ..BWU. . |Arch Reinsurance Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ..
.......... 99-1244244 .. Arch Investment Holdings IIl Ltd. ..BWU. . | Arch Reinsurance Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ..
.......... 98-0705593 .. Arch Investment Holdings IV Ltd. . ..BWU. . |Arch Reinsurance Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd. ..
......................... Somers Group Holdings Ltd. ......... .. |..BW.... Greysbridge Holdings Ltd ....................... |Ownership.. .... |Arch Capital Group Ltd.
.......... Somers Re Ltd. .ooooeeiiiiiiiiiiii | LB Somers Group Holdings Ltd. . Ownership.. ... |Arch Capital Group Ltd.
.......... Watford Holdings (UK) Limited ..GBR. .. |Somers Re Ltd. .............. . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Watford Holdings (U.S.) Inc. .. DE. .. [Watford Holdings (UK) Limited . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Watford Insurance Company Europe Limited .... |..GIB. .|Watford Holdings (UK) Limited . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Watford Services Inc. .....cccoeeeieiiieiiiiieeeen |2 DELLLL Watford Holdings (U.S.) Inc. .... Ownership.. . |Arch Capital Group Ltd.
Arch Reinsurance Ltd. Escritorio De
.......... 99-1245248 .. Representacao Ltda. ..........ccccceeeiecccieceennn | .BRAL.L) L. NIAL...... [ Arch Reinsurance Ltd. ........................... | Ownership . |Arch Capital Group Ltd.
Arch Underwriting at Lloyd's (Australia) Pty
.......... 98-1006574 .. LEd e | Arch Managing Agency Limited .................. [Ownership ... | Arch Capital Group Ltd.
.......... ..|98-0616491 .. Arch Financial Holdings Europe Il Limited ... |.. Arch Reinsurance Ltd. ..........cccccveeeneee [Ounership.. ... |Arch Capital Group Ltd.
.......... 98-1243751 .. Arch Financial Holdings Europe Ill Limited . .| Arch Reinsurance Ltd. ........ Ownership.. ... | Arch Capital Group Ltd. ..
.......... ..|98-1244422 .. Arch LMI Pty Ltd .... Arch Financial Holdings Australia Pty Ltd [Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |1l Limited
.......... 98-1305287 .. Arch Financial Holdings Australia Pty Ltd ... [.. e eeeeeeeeeeeeeeeeeieiaeeaaeaaaaaeaaaaeaeeeee. | OWnership ... |Arch Capital Group Ltd.
.......... ..| 47-3497583 .. Arch Mortgage Risk Transfer Holdings LLC .... Arch U.S. MI Services Inc. .................... |Ownership.. ... |Arch Capital Group Ltd.
.......... 47-4121100 .. Arch Mortgage Risk Transfer PCC Inc. ..........|.. . |Arch Mortgage Risk Transfer Holdings LLC . |Ownership.. ... |Arch Capital Group Ltd. .. .. NO...
.......... ..| 82-3878331 .. Incorporated Protected Cell No. AMRT-FRE-01 Arch Mortgage Risk Transfer PCC Inc. ....... |Ownership.. ... |Arch Capital Group Ltd. .....cccooeeveeeees [ N0 o e
.......... 98-0616493 .. | ...eevvvvevenn | wevvvvvvnennennn | vvvveiiiiiiiiiiiiieieeeeennnn. | Arch Financial Holdings B.V. ....ccccoeeennnnee. Arch Financial Holdings Europe || Limited |Ownership . |Arch Capital Group Ltd. .....ccoooeveeeeens [ NO oo s
Arch Insurance (EU) Designated Activity
............................................................................ 98-1024362 .. | .evvvvvvvveenn | wevvvrennnnnnnnn | eeeeiiiiiiiiiiiieeeeeeeeeeeees [ COMPANY iiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens |22 IBL ] NIAGLL... [Arch Financial Holdings Europe |l Limited |Ownership.......cccccoeevvvvcunnnnnnnnnnnib.. 1,000 ... |Arch Capital Group Ltd. .....oeeeeeees | oea N0 ceees i
............................................................................ 98-1243732 .. | .eeeeeeeeeeenn | eevvvvenveeninnn | veeeeeieiieiieeiieeeennnne. | Arch Underwriters Europe Limited ............... |..IRL....J......NIA....... [Arch Financial Holdings Europe Il Limited |Ownership........cccccoooviiinunnnnnnnnit .. 1.000 ... |Arch Capital Group Ltd. ... [oee N0 ceeee o
Arch Reinsurance Europe Underwriting
............................................................................ 98-0611448 .. | ..oovvvveveenn | wevevvmnnennnnnn | neeeeiiiiiiiiiiiiiiieeeenennne. [Designated Activity Company ............ccceeee | IRL....] oo NIAL...... [Arch Financial Holdings Europe Il Limited |Ownership........ccccooooiiiiiiiinnnnnnnnnid .. 1,000 ... |Arch Capital Group Ltd. ... [oee N0 ceeee o
............................................................................ 06-1424716 .. | ....oevvvveeee | wevvvvvnvnnnnnnn | vvevvieiiiiiiiiisseennnnnnnn.. |Arch Capital Group (U.S.) Inc. ................. |..DE.....|......NIA....... [Arch Financial Holdings Europe | Limited . |Ownership..........cccooeevuruuunnnnnnnnnih.. 0.900 ... |Arch Capital Group Ltd. .....ooeeveeeees [ N0 eeeee e
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Arch Reinsurance Europe Underwriting
............................................................................ 06-1424716 .. | ..oooovvevne | cevviieiiiiiis | eeeiiieeeiiiieeeeeeeee. | Arch Capital Group (U.S.) Inc. .....ccocoooos [ DB | NIALLL.... [Designated Activity Company ................... [Ownership.......ccccocoiiiiiiiiii ] . 0,100 ... | Arch Capital Group Ltd. ........cccooooees [cea N0 s o
............................................................................ 98-1244441 .| oooviiii [ it | eevieviievieeieeeeeee. |Alwyn Insurance Company Limited ................ |..GIB....J.......[A........| Arch Financial Holdings B.V. .................. [Ounership........ccooevvveniiennninnnf . 1,000 ... [Arch Capital Group Ltd. ......ccooocovens [oeee NOcis] e s
Arch Reinsurance Europe Underwriting
98-0413940 .. Arch Insurance (K) Limited .......cccceeunnnnnnnn .|Designated Activity Company Ownership.. ..1.000 .... |Arch Capital Group Ltd. .....coovvevreeenns N0
.| 06-1430254 .. Arch Reinsurance Company .. Arch Capital Group (U.S.) Inc. . . | Ownership.. .1.000 .... |Arch Capital Group Ltd. .. ... No...
47-5374395 .. Arch Underwriters Inc. ..... . | Arch Reinsurance Company . . [Ownership.. .... |Arch Capital Group Ltd. .. ... No...
...|98-0389551 .. Alternative Re Holdings Limited ............c.... . Arch Capital Group Ltd. ..... . | Ownership.. ... |Arch Capital Group Ltd. ... No.
..|98-0704518 .. Arch Europe Insurance Services Ltd .... Arch Insurance (UK) Limited . | Ownership.. ... |Arch Capital Group Ltd. ... N0
43-0971887 .. Arch Insurance Group Inc. ............. . . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
22-3501803 .. Capital Protection Insurance Services, LLC . .. | Arch Reinsurance Company . . [Ownership.. ... |Arch Capital Group Ltd. .. ... No...
98-0625844 .. Alternative Re Limited ....ccoeeeeeeiieiiiiiiienns . . |Alternative Re Holdings Limited . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
...| 43-0990709 .. Arch Specialty Insurance Agency Inc. ......... Arch Insurance Group Inc. ........... Ownership.. .... |Arch Capital Group Ltd. ... N0
. |43-0990710 .. Arch Insurance Company Arch Reinsurance Company .... . [Ownership.. ... |Arch Capital Group Ltd. ... No.
43-1053031 .. First American Service Corporation .... Arch Insurance Group Inc. .. | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 10946 ....[06-1521582 .. Arch Property Casualty Insurance Company .... Arch Insurance Company ... . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
1279 ...|Arch Insurance Group .........ccceeeeeeeees | onne 21199 ....|36-2545393 .. Arch Specialty Insurance Company Arch Insurance Company ...............eeeeeeeenns Ownership.. ... |Arch Capital Group Ltd. .. ... No...
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 30830 ....|39-1128299 .. Arch Indemnity Insurance Company ............... .| Arch Property Casualty Insurance Company . |Ownership.. ... |Arch Capital Group Ltd. ... No.
.......... ..| 45-5366880 .. Arch Insurance Solutions Inc. . Arch Insurance Group Inc. .............. Ownership.. .... |Arch Capital Group Ltd. ... N0
.......... 98-1089562 .. Arch Insurance Canada Ltd. ..|Arch Financial Holdings Canada Ltd . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
.......... 46-1950584 .. Arch U.S. MI Holdings Inc. .. |Arch Capital Group (U.S.) Inc. .... . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
.......... 46-1950584 .. Arch Capital Finance LLC .. . |Arch U.S. MI Holdings Inc. . . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
.......... ...| 46-1950257 .. Arch U.S. MI Services Inc. ... Arch US MI Holdings Inc. ....................... |Ownership.. ... |Arch Capital Group Ltd. ... N0
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 40266 ....|36-3105660 .. Arch Mortgage Insurance Company ................ .|Arch U.S. MI Holdings Inc. ........ccceeeeees Ownership.. ... |Arch Capital Group Ltd. ..No
1279 ...|Arch Insurance Group ..........cceeeeeeeees | onee 18732 ....[39-1080973 .. Arch Mortgage Guaranty Company ... Arch U.S. MI Holdings Inc. . Ownership.. .... |Arch Capital Group Ltd. .. ... No...
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 29114 ....|95-2621453 .. Arch Mortgage Assurance Company ................ .|Arch U.S. MI Holdings Inc. .... Ownership.. ... |Arch Capital Group Ltd. .......ccoeeeennns N0 e
............... Arch Investment Holdings (Cyprus) Ltd ... Arch Investment Property Holdings Ltd. .... [Ownership.. ... |Arch Capital Group Ltd. .....ccoooeeeeeeess [ NOL o s
Arch Investment Property Holdings Ltd. ....... Arch Global Services Holdings Ltd. .......... Ownership.. ... |Arch Capital Group Ltd. .......ccoeeeennns N0 e
...|98-1341235 .. Arch Capital Finance (lreland) Limited ....... . Arch Financial Holdings Europe |l Limited |Ownership.. ... |Arch Capital Group Ltd. ......ccooeernnnns N0
..| 56-1273575 .. United Guaranty Services, Inc. ........cceeeennnn . Arch U.S. MI Holdings Inc. ........cceeeeeeens Ownership.. . |Arch Capital Group Ltd. ......cccoeeeeennns N0 e
United Guaranty Residential Insurance Company
. | 56-078939% .. of North Carolina ... .NC..... .|Arch U.S. MI Holdings Inc. ........ccceeeeees Ownership.. . |Arch Capital Group Ltd. ......ccceeeeennns N0 e
United Guaranty Residential Insurance Company
(420885398 .. | e | e | e [ Arch U.S. MI Holdings Inc. .......ccceeeeeeens Ownership ... |Arch Capital Group Ltd. .......ccoeeeennns N0 e
Prévalois SAS Arch Financial Holdings Europe |l Limited |Ownership.. ... |Arch Capital Group Ltd. ......ccooeernnnns N0
Premia Holdings Ltd. ..BWU. . |Arch Reinsurance Ltd. .........cceeeeiiiiiiiins Ownership.. ... |Arch Capital Group Ltd. .. .. NO...
Premia Reinsurance Ltd. ...........cccceeeiiiis ..BW... Premia Holdings Ltd. ....cooovvvviiiiiiiiiinnnnnns Ownership.. .... |Arch Capital Group Ltd. .......ccoeeennnnn N0
Premia LV1 Ltd. ......... Premia Reinsurance Ltd. ........cccoeeeeeeeenns Ownership.. ... |Arch Capital Group Ltd. .......ccoeeeennns N0 e
Premia Holdings Inc. .. Premia Holdings Ltd. ....cooovvvviviiiiiiiinnnnnns Ownership.. ... |Arch Capital Group Ltd. ......ccooeernnnns N0
. Premia Solutions Inc. ...... Premia Holdings Inc. .....ooeeveveeiieieieiennnnns Ownership.. ... |Arch Capital Group Ltd. .......ccoeeeennns N0 e
32-0539299 .. Arch Mortgage Funding, Inc. . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. ... |Arch Capital Group Ltd. .. .. NO...
..| 98-1490970 .. Arch Intermediaries Group Limited .. ... |..GBR... Arch Reinsurance Ltd. .........cccoeeeiiiiiiiins Ownership.. ... |Arch Capital Group Ltd. .......ccoeeeennns N0 e
............... Lake Shore IC, Inc. ...cooeeeeeeeeeeeeeeeeeeeeeeeeen. | . DC..t | oonnn  NIALLL.... | Arch Mortgage Risk Transfer PCC Inc. ....... [Ownership.. .... |Arch Capital Group Ltd. .....ccoovevveeeees [ NOLf oo o,
16-1364134 McNeil & Company, Inc. .. Arch Insurance COmpany .............eeeeeeeeeeees Ownership.. ... |Arch Capital Group Ltd. .......ccoeerennns CYES ]
J IR Obelisk Underwriting Limited Arch Intermediaries Group Limited ... Ownership.. ... |Arch Capital Group Ltd. .......ccoeeennnns LNOL] e
83-4516586 .. First Shield Service Corporation .... . . |Arch Insurance Group Inc. ..... .. | Ownership.. ... |Arch Capital Group Ltd. .. .. NO....
..| 38-4119847 .. First Shield Service Corporation of Florida Arch Insurance Group Inc. .....cccceeeunnnnnnn Ownership.. ... |Arch Capital Group Ltd. ......ccooeernnnns N0 e
61-1932852 .. First Shield Consumer Service Corporation ... Arch Insurance Group Inc. .......ccccceeunnnee Ownership . |Arch Capital Group Ltd. ......ccceeeeennns N0 e
First Shield Consumer Service Corporation of
............................................................................ 37-1944730 .. | eeeeeveviiinn | eeveeiiiiiiiiinn | eeiiiiiiiiiiiiiiiiiiieeeeeeeeees [FLOFIDA ceiiiiiiiiiiiiiiiiiiiiiiiieieieiiieieeeens [ MOl NIALLL.... [Arch Insurance Group Inc. ......................|Ownership......ccccooooiiiiiiiiinnnnnnenni .. 1.000 ... [Arch Capital Group Ltd. ... [ N0 e e
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cod] e | i | s Arch Credit Risk Services (Bermuda) Ltd. .... |..BW.... Arch Reinsurance Ltd. ..........cceeeeeeeiinis Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....coovvvvrernnns vl N0
| AT-8537185 .| e | s Ventus Risk Management, Inc. .........ccccceee. .. DE... Arch Insurance Group Inc. .......cccceeennnnee Ownership.. ..1.000 .... |Arch Capital Group Ltd. ......ccooeveeeens N0 e
L [37-0857191 .| s | Arch Life Insurance Company of America ....... |..KS.....|. Arch Capital Group (U.S.) Inc. ..eevvrrvnnnnns Ownership.. ..1.000 .... |Arch Capital Group Ltd. .....ccovvvrrreenns N0
84-3725636 .. | ..eeerrrrrrnnn | eeeeeniiniinnnn Penflex Actuarial Services LLC ..........ccc.... McNeil & Company, INC. .eooovvvvvrviiiiiiinnnnnns Ownership.. ..1.000 .... |Arch Capital Group Ltd. .....ccoevveeeens N0 e
Barbican Reinsurance Company Limited ......... Barbican Group Holdings Limited .............. Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....coovvvvrernnns N0
.......... Arch Financial Holdings (UK) Limited . . |Arch Reinsurance Ltd. ................. Ownership.. .1.000 .... |Arch Capital Group Ltd. ..
.......... Arch Corporate Member Limited Arch Financial Holdings (UK) Limited ....... |Ownership.. .... |Arch Capital Group Ltd.
.......... Arch Managing Agency Limited ... Arch Financial Holdings (UK) Limited ....... |Ownership.. ... |Arch Capital Group Ltd.
.......... Barbican Underwriting Limited .. . Arch Financial Holdings (UK) Limited ....... |Ownership.. ... |Arch Capital Group Ltd.
.......... Nostrum Care .....oceeeeeeeeeeieeiiniiiiiieeeeeeeeeee. | FRALLLL Arch Financial Holdings Europe |l Limited |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Financial Holdings Europe IV Limited ... |..IRL. . |Arch Financial Holdings Europe |l Limited |Ownership.. ... |Arch Capital Group Ltd. ..
.......... Arch Investments Il LLC .........eevvevvenennnnnnnn | .. DELLL Arch Capital Holdings Ltd. .................... |Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |l Limited
.......... Precision Marketing Holdings Pty Ltd .......... | ..AUS.... Ownership.. ... |Arch Capital Group Ltd.
.......... Precision Marketing Asia Pacific Pty Ltd .... |..AUS. .. |Precision Marketing Holdings Pty Ltd . [Ownership.. ... |Arch Capital Group Ltd. ..
.......... Precision Marketing Australia Pty Ltd ..AUS. . |Precision Marketing Holdings Pty Ltd . [Ownership.. ... |Arch Capital Group Ltd. ..
.......... PT Precision Marketing Indonesia ..IDN.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. ... |Arch Capital Group Ltd.
.......... PT Precision Marketing Indonesia .... Precision Marketing Asia Pacific Pty Ltd . |Ownership.. ... |Arch Capital Group Ltd.
.......... MPM Japan Limited . |Precision Marketing Holdings Pty Ltd ....... |Ownership.. .... |Arch Capital Group Ltd. ..
.......... ...| 26-3015410 .. Out of Towne, LLC Arch Insurance Group Inc. ...................... | Ownership.. ... |Arch Capital Group Ltd.
.......... ...| 98-1765477 .. Greysbridge Holdings Ltd. .... BWU.. Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... ..| 86-2848610 .. Arch Services Holdings Inc. . .. DE.... Arch Capital Group (U.S.) Inc. ............... | Ownership.. ... |Arch Capital Group Ltd.
.......... J IR Arch Investment ICAV .......ccovvvviviiiiinneennnnn. | IRLLLLL Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... 87-1239197 .. Soundview Claims Solutions Inc. ..... . |Arch Insurance Group Inc. .. | Ownership.. ... |Arch Capital Group Ltd. ..
1279 ...| Arch Insurance Group .... ....|20-0527783 .. Coface North America Insurance Company ....... . MA..... Coface, S.A. oo Ownership.. .... |Arch Capital Group Ltd.
1279 ...| Arch Insurance Group .... ....|47-5113164 .. Watford Specialty Insurance Company ........... LN .|Watford Holdings (U.S.) Inc. . Ownership.. ... |Arch Capital Group Ltd.
1279 ...| Arch Insurance Group .... .| 38-2755799 .. Watford Insurance Company ............cccceeevennns .No.....|. .| Arch Insurance Company Ownership.. ... |Arch Capital Group Ltd.
.......... Watford Asset Trust 1 .... .. DE.... Somers Re Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd.
.......... Watford France Holdings . ..FRA. . | Somers Re Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Axeria |ARD LFRA.... Watford France Holdings .. Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Group Limited ................... |..GBR... Arch Reinsurance Ltd. ........................... |Ownership.. .... |Arch Capital Group Ltd.
.......... Somerset Bridge Insurance Services Limited .. |..GBR... Somerset Bridge Group Limited ................ |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Shared Services Limited ...... Somerset Bridge Group Limited ................ |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Ltd .| Somerset Bridge Group Limited . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Southern Rock Holdings Limited .GIB. Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... Southern Rock Insurance Company Limited ..... |..GIB.... Southern Rock Holdings Limited ............... |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Lenders Mortgage Indemnity Limited ...... |..AUS.... Arch Financial Holdings Australia Pty Ltd |Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |1l Limited
.......... Arch Financial Holdings Canada Ltd. ..CAN... Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Group Foundation ... |..DE... Arch Capital Group (U.S.) Inc. ............... | Ownership.. ... |Arch Capital Group Ltd.
......................... Arch Fund Management Ltd. ........cccoeveeeeeennin [ o0 Arch Global Services Holdings Ltd. .......... |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Group Reinsurance Ltd. .... . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. ... |Arch Capital Group Ltd. .. .. NO...
.......... ...|81-1736835 .. Verifly Insurance Services, LLC ................ Arch Insurance Group Inc. ...................... | Ownership.. .... |Arch Capital Group Ltd. .....ccoooeeveeeees [ NOLf oo s
.......... ..| 47-3634064 .. Verifly USA, LLC Arch Insurance Group Inc. ...................... | Ownership.. ... |Arch Capital Group Ltd. .....cccoooeeeeeees [ N0 o e
......................................... Verifly Holdings Limited ... . Arch Capital Holdings Ltd. .... Ownership.. ... |Arch Capital Group Ltd. .....ccoooeeeeeeees [ NOLf o s
....................................................... Verifly Technology Limited .........ccceeeeeeeeees | o IRL....) oo NIALLLL... [ Verifly Technology Holdings Limited ........ |Ownership . |Arch Capital Group Ltd. .....ccoooeeeeeeees [oee N0 oo s
Fortress Bermuda Infrastructure Partners (A)
..................................................................................................................................................................................................................... .BW....)]......0TH....... [Arch Capital Holdings Ltd ..........cccccceeee.. | OWnership.....ccoeeeieeiiiiiiiiennnnnneann) . 0.100 ... | Arch Capital Group Ltd. ... oo N0l 3 el
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Partners Group Secondary 2020 (USD) C-1 ,L.P.
..................................................................................................................................................................................................................... L.CYM....J...... OTH....... [Arch Reinsurance Ltd. .........cccccceeeeeeeeees | OWNErship. oo} . 00104 LLLL | Arch Capital Group Ltd. .oooooeeeeveiiiii |oeee NOceiil] a3 o
......................................................................................................................................................... Marilyn Alpha Co_Investment L.P. ............... |..DE.....]...... OTH....... [Arch Mortgage Insurance Company .............. | Ownership.........ooeeeeeeeeeeeeeneneeennt .. 0.105 ... | Arch Capital Group Ltd. ..ooooovvvvveeeenns |ooee N0l i 3l
CVC Credit Partners European Direct Lending
Feeder Fund 111 (Coinvest-DL) SCSp ............ Arch Investment Holdings IV Ltd .. Ownership .. 0.106 .... |Arch Capital Group Ltd. ...
Asia Property Fund IV Feeder S.A SICAV-SIF . . |Arch Reinsurance Ltd. ... Ownership.. ..0.108 .... |Arch Capital Group Ltd.
Highbridge European Asset Value Fund .......... . . |Arch Reinsurance Ltd. ... Ownership.. .. 0.113 .... |Arch Capital Group Ltd.
Fortress MSR Opportunities Fund 11 A LP(A) . Arch Capital Holdings Ltd .... Ownership .. 0.113 .... |Arch Capital Group Ltd. ...
Glendower Strategic V Co-Investment
(NeVelSON) eveeeeeeeeiieiieeieeeeee e LUK OTH....... Arch Investment Holdings Ill Ltd ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..0.143 .... |Arch Capital Group Ltd.
Dyal Capital Partners V Co-Invest Odyssey
(A) LP e O] OTH....... Arch Reinsurance Ltd. .........cccoeeeiiiiiiiins OWNErship..coeeeeeeeeeeeeeee e .. 0.115 .... |Arch Capital Group Ltd.
Monarch Capital Partners Offshore Fund IV LP
............................................................ ..CYM... Arch Reinsurance Ltd. ... Ownership ..0.116 .... |Arch Capital Group Ltd. ...
China Car Parks Investment Fund Il L.P. ..... |..CYM.. . | Arch Reinsurance Ltd. Ownership.. .. 0.119 .... |Arch Capital Group Ltd.
BlackRock Carbon VI LP .......oovvvvviiiiiiiiiienes .. DE..... Arch Investment 1CAV Ownership .. 0.120 .... |Arch Capital Group Ltd. ...
Global Renewable Power Fund Il (B), L.P. .... |..CYM.... Arch Investment Holdings Il Ltd .............. ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.122 .... |Arch Capital Group Ltd.
CVC Credit Partners EU DL Il Co-Invset Fund
......................................................................................................................................................... SOSP e | LUKl il  OTH. L. [Arch Investment Holdings IV Ltd .............. [Ownership......cooeeeeeiieieeeeeeeeenn} .. 0,129 ... | Arch Capital Group Ltd.
CVC Credit Partners Global Special
........................... Situations USD Fund, L.P. ........ ..CYM....J......OTH....... [Arch Investment Holdings | Ltd .. . | Qunership ..0.134 .... |Arch Capital Group Ltd. ...
CVC Credit Partners European Direc
......................................................................................................................................................... Feeder Fund 111 SCSP ..ceeeeeeeeeeeeeeeeeeeeeeeeee | LUXGLLL) oennl  OTH. L [ Arch Investment Holdings IV Ltd .............. [Ownership......ccccceeeeeeeeeeeeeeeeen} .. 0.145 .. | Arch Capital Group Ltd.
Fortress Real Estate Opportunities Fund I11
(C) P e O OTH....... Arch Investment Holdings IIl Ltd ............ Ownership .... |Arch Capital Group Ltd.
Edelweiss Infrastructure Yield Plus LP ....... LSGP... e OTH....... Arch Investment Holdings IV Ltd .. Ownership ... |Arch Capital Group Ltd. ...
AP EPF IV One Co-Invest, L.P. ... ..CYM.. . |Arch Investment Holdings | Ltd . . | Ownership.. ... |Arch Capital Group Ltd.
. | AG Essential Housing, L.P. ....... .. DE..... Arch Capital Group (U.S.) Inc. ... Ownership ... |Arch Capital Group Ltd. ...
EW India Special Assets Fund Il Pte. Ltd .... |..SGP....]...... OTH....... Arch Investment Holdings IV Ltd .............. Ownership . |Arch Capital Group Ltd.
Monarch Capital Partners Offshore Fund |11 LP|
............................................................ Arch Reinsurance Ltd. ........................... |Ownership .... |Arch Capital Group Ltd.
Madeira Capital Investments Ltd ................ Arch Investment Holdings . | Ownership ... |Arch Capital Group Ltd. ...
Pinebridge Secondary Partners V Feeder, SLP . |Arch Investment ICAV Ownership.. ... |Arch Capital Group Ltd.
Salus Investments Limited ........coovvvvvveenenes . Arch Investment Holdings .. | Ownership ... |Arch Capital Group Ltd. ...
Melody Harmoni Co-Invest, LP .... Arch Reinsurance Ltd. ..........cceeeeeeeninns Ownership ... |Arch Capital Group Ltd. ...
Baron X LP . . |Arch Investment Holdings II1 Ltd . Ownership.. ... |Arch Capital Group Ltd.
Bay Capital Feeder Fund Ltd - Class 3 ........ Arch Reinsurance Ltd. ..........cceeeeeeeninns Ownership .... |Arch Capital Group Ltd. ...
Long Arc Capital Fund I, L.P .... Arch Insurance Company Ownership ... |Arch Capital Group Ltd. ...
Cibus Fund LP .....ovvvvvvnnnne . .. |Arch Investment Holdings II1 Ltd . .. | Ownership.. ... |Arch Capital Group Ltd.
Shield Capital Fund I, LP cee | DBt OTH....... Arch Reinsurance Ltd. .........ccoeeeeiiiiiiins Ownership . |Arch Capital Group Ltd. ...
Melody Capital Partners Offshore Credit Fund,
LP. e O] OTH....... Arch Investment Holdings IIl Ltd. ... . | Ownership 0.246 .... |Arch Capital Group Ltd. ...
EW RE Fund Pte Ltd LSGP.LL OTH....... Arch Investment Holdings Il Ltd . | Qunership 0.259 .... |Arch Capital Group Ltd. ...
Real Estate Credit Soluntions Offshore Fund
1 U PUPUPUPPPPPPPPPPPUPPPI IOPPUURPY IR OTH....... Arch Investment Holdings IIl Ltd. ........... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..0.260 .... |Arch Capital Group Ltd.
China Car Parks Strategic Investment Fund
I [P (! IS OTH....... Arch Reinsurance Ltd. .........ccceeeeeeeniinns Ownership .. 0.260 .... |Arch Capital Group Ltd. ...
Bridge KF112 Partners LLC | DBt OTH....... Arch Investment Holdings Ill Ltd ............ Ownership .. 0.263 .... |Arch Capital Group Ltd. ...
SP Sunset Investors L.P . O OTH....... Arch Reinsurance Ltd. .........ccceeeeeeniinns Ownership ..0.264 .... |Arch Capital Group Ltd. ...
HV Gondor Feeder L.P. ..... LDEL s OTH....... Arch Investment Holdings IIl Ltd. ........... Ownership .. 0.189 .... |Arch Capital Group Ltd. ...
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......................................................................................................................................................... HarbourVest Dover Street Fund XI LP ........... |..LUX....]......OTH....... [Arch Investment ICAV .........cccccvrrrrrnennees | OWNEIShIP..eeuiiiiiiiiiinnnnh .. 00137 LLLL | Arch Capital Group Ltd. .ooooeeeeeeiiiniins | v e e
Highbridge European Asset Value Fund II, L.P.
..................................................................................................................................................................................................................... ..CYM....J......OTH....... [Arch Reinsurance Ltd. .............cccceeeeeeeee. | OWNErShip..eeneiiiiiiiiiiiieieceeeeeennn) o 0275 LLLL | Arch Capital Group Ltd. .ooeeeveeeeeeeeee | N0l 3,
Actis Asia Real Estate Carrock Co-Investment
................................................................................................................... LLUX Arch Reinsurance Ltd. ...........ccceeeeeeeeeeee. [ OWNEShip..cveiviiiiiiiiiiiveieiivveenennnnnb .. 0.281 Lo [Arch Capital Group Ltd. ..oooooeeeeeeee [ N0 Ll 3,
......................................... Bridge KF119 Partners LLC .|..DE.... Arch Investment Holdings Ill Ltd ............ |Ownership.. .. 0.301 .... |Arch Capital Group Ltd. ....ocoovvveveeeees |eee N0t e 3 i
......................................... Gaw Growth Equity Fund I, LPF . | HKG.... Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.320 .... |Arch Capital Group Ltd. ....ooovvvvvvveeees |eee N0l 3 il
Global Credit Opportunities Fund Luxembourg
......................................................................................................................................................... SCSP s | LKoo  OTH.LLLLLL [Arch Investment Holdings | Ltd ............... [OWnership.....ccooeeeeeiieiiiieiiieneeeennn) .. 0.342 ... | Arch Capital Group Ltd. .oooovveveeeeeennns | e N0l 0 3l
Monarch Opportunistic Real Estate Fund 1-C
......................................................................................................................................................... LP iiiiiiiiiiiiiiiieiieeiieeeeeeeeeieeeeseeeesesseseenenns |2 DEaiiii] eennn  OTH.LLLLLL [Arch Reinsurance Ltd. .....ooooeeeeeeeeeeeeeeeee. [OWNErShip. i) .. 0.355 1000 | Arch Capital Group Ltd. .oooevveevveeeeenn |oene N0l 0 3l
......................................................................................................................................................... Altai Ventures 11 ..ocoooiiiiiiiiiiiiiiiiiiiiiieeeees | DBt e  OTHLLLLLL [Arch Investment TCAV ... [ OWNErship. .} .. 0.236 ... | Arch Capital Group Ltd. ..oooooovvveieeei |oeee N0l e 3o
Lime Tree Emerging Beachfront Land Club Fund
................................................................................................................... Arch Reinsurance Ltd. ..........ccceeeeeeeeeeeee. [ OWNErShip..ceeeeeeiiiiiiiiiiiiiiieieeeeeennnd . 0.396 L. [Arch Capital Group Ltd. ..o [ N0 1l 3L,
......................................... China Car Parks Co-Investment Fund L.P. ..... Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.400 .... |Arch Capital Group Ltd. ...cooovvvvveeeeees | evveeiiiiiis | eeee e
......................................... SP Islanders Feeder L.P. .....ooeiiiiiiiiiiis Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.410 .... |Arch Capital Group Ltd. ....oooovvvvveeeees |eee N0t e 3 e
Fortress Real Estate Opportunities Fund Il
......................................... (C) LP .. DE... Arch Investment Holdings Ill Ltd ............ |Ownership.. .. 0.448 .... |Arch Capital Group Ltd. ....ocoovvvvveeeees |eeee N0t e 3 e
......................................... Cibus Co-Invest Il LP .. |..GGY... Arch Investment Holdings IIl Ltd ............ |Ownership.. .. 0.500 .... |Arch Capital Group Ltd. ....ccovvvvvveeeees |eee N0l 3 il
BlackRock Asia-Pacific Private Credit Opp.
.......... Fund 11 (LX Feeder) SCSp o | LUK Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.510 .... |Arch Capital Group Ltd. ....coovvvvvveeeens |oee N0l 3l
.......... Monarch Co-Invest Fund - D LP .. .. |..DE... Arch Insurance Company .................eeeee.... |Ownership.. .. 0.833 .... |Arch Capital Group Ltd. ....ocoovvveveeeees |eee N0t e 3 i
RichBrook Offshore Segrated Portfolio D -
.......... Agency MBS .... .. DE..... Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.999 .... |Arch Capital Group Ltd. ....ocovvvvrvreeees |eee N0t i 3 e
RichBrook Offshore Segrate -
.......... Agency MBS o |..DE.... Arch Reinsurance Ltd. ........................... |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
.......... Fortress MSR Opportunities Fund | B L.P. .... |..CYM. .. |Arch Capital Holdings Ltd. . | Ownership.. .0.123 .... |Arch Capital Group Ltd. ..
.......... Melody Tillman Loan And Equity .............ooo. | NY. . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. .0.270 .... |Arch Capital Group Ltd. ..
.......... ADM Capital Somei Lending Platform Limited . |..CYM.... Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.281 .... |Arch Capital Group Ltd.
.......... ADM Galleus Fund Il Ltd - Class A6 .... ..CYM.... Arch Reinsurance Ltd. ........................... |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
.......... ADM Galleus Fund Il Ltd - Class A7 .... ..CYM... Arch Reinsurance Ltd. ........................... |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
Arch Asia-Pacific Private Credit
.......... Opportunities Fund I, L.P. ...cccoeerreinennnnnnn. | .CYM....) ...... OTH....... | Arch Reinsurance Ltd. .........cccccceeveeeeenen. [Ownership...oooeeeeeeeeeieeeeeeeeeeeeeee} .. 1,000 ... | Arch Capital Group Ltd.
Co-Investment Income Fund, L.P. - Non- US
.......... Series D Arch Capital Holdings Ltd. .................... [Ouwnership.. .. 1.000 ... |Arch Capital Group Ltd.
.......... CEMOF-A Investors I, LP Arch Investment Holdings Il Ltd. ............ |Ownership.. ..1.000 .... |Arch Capital Group Ltd.
Pinebridge Structured Capital Partners
.......... Offshore 11-A, L.P. .o | .CYMLLLL) Lol  OTH.... [ Arch Capital Holdings Ltd. .................... [Ownership.....oooeiiiiiiin .. 0.993 .. | Arch Capital Group Ltd.
Pinebridge Structured Capital Partners
.......... Offshore 111-A, L.P. cooeeiiiiiiiiiiieieeeeeeeeees | .OYMLLLL Arch Capital Holdings Ltd. .................... |Ownership.. ..0.992 .... |Arch Capital Group Ltd.
.......... QS Hybrid Arch SLP ... . |Arch Investment Holdings IV Ltd . | Ownership.. .0.993 .... [Arch Capital Group Ltd. ..
.......... QS Hybrid Arch Il SLP Arch Investment Holdings 1V Ltd Ownership.. ..0.984 ....|Arch Capital Group Ltd.
.......... Muzinich Alternative Investment Funds ICAV . Arch Reinsurance Ltd. ........................... |Ownership.. .... |Arch Capital Group Ltd.
.......... Arch MI ASIA Limited ...ooooveeeiinnis Arch Financial Holdings Europe |1l Ltd. ... |Ownership.. ... |Arch Capital Group Ltd.
.......... Transact Risk Partners LLP .. Castel Underwriting Agencies Limited ....... |Ownership.. ... |Arch Capital Group Ltd. ..
.......... Yachtpod Risk Partners LLP . |Castel Underwriting Agencies Limited . [Ownership.. ... |Arch Capital Group Ltd
.......... Propeller, Inc. ...ccccuvneeee Arch Insurance Group Inc. ...................... | Ownership.. ... |Arch Capital Group Ltd ...
.......... . Arch Capital Group (Cayman) Ltd .. Arch Capital Group Ltd. ..... Ownership.. ... |Arch Capital Group Ltd. ..
.......... 99-0736729 .. Arch US Investments, LLC . | Arch Reinsurance Company . . [Ownership.. .... |Arch Capital Group Ltd
.......... .. 99-0736729 .. Arch US Investments, LLC Arch Insurance Company ............cccceeeeee.... |Ownership.. . |Arch Capital Group Ltd ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
............................................................................ 99-0736729 .. | .eevvvvvvveenn | wvvvvvenvnennnnn | vveiviiiiiiiiiiiiinennnnnnn. |Arch US Investments, LLC .........ooevvveeeveeennns | DE.Loot] oo  NIAL..... [Arch Mortgage Insurance Company .............. | Ownership........ccceeeeevevnuunnnnnnnnnnnih.. 0,150 ... |Arch Capital Group Ltd .......oooeeeeeeees | o N0t e i
United Guaranty Residential Insurance
............................................................................ 99-0736729 .. | .eevvevvveeenn | wevrrrvnvenninnn | evveiiiiiiiiiineeeeeeeeen. [Arch US Investments, LLC ....ooovveveveeeeeeeeeenns [ DB e NTA s [ COmpany e | OWNETSAIPL b .. 0020 ... | Arch Capital Group Ltd ..oooeeeeeeeeees | N0 e
. 1279 ...|Arch Insurance Group ............eeeeeeeees |eeees 32174 ....]59-1583209 .. | ..eoiiiiiiiiis | e | e Republic Mortgage Assurance Company ........... LNC] e IA........ RMIC Companies, INC. ....ccoeeveeeeiiiiinieennes OWNErship..cooeeeeeeeeeieeeeee e ..1.000 .... |Arch Capital Group Ltd ......coooeeieeeeies | everiiiiiiis ] eeee e
Republic Mortgage Guaranty Insurance
. 1279 ...|Arch Insurance Group ... i 31275 ....|52-0990482 .. | ... Corporation RMIC Companies, Inc. ........ Ownership ..1.000 .... |Arch Capital Group Ltd ...
. 1279 ...|Arch Insurance Group . . |56-1031043 .. Republic Mortgage Insurance Company . RMIC Companies, Inc. ..... Ownership. ..}.. 1.000 ....|Arch Capital Group Ltd ...
.| 26-4386568 .. RMIC Companies, Inc Arch U.S. MI Holdings Inc. Ownership. ..}.. 1.000 ....|Arch Capital Group Ltd ...
.| 36-3048119 .. . |RMIC Corporation . RMIC Companies, Inc. ..... Ownership. ..}.. 1.000 ....|Arch Capital Group Ltd ...
.......................................... Apollo 14 Ltd. ....... Arch Reinsurance Ltd. .......... Ownership ..1.000 .... |Arch Capital Group Ltd ...

Explanation
.| Artisan Partners Limited Partnership owns 9.414% of the common shares of Arch Capital GroUP LEf. .......ooiiiiiiiiiiiiiiiiiiii e et e e e e ettt e e e e eaae e e e e e eeaaaaeee e e e aasaeeeeeaaasseeeeee e sssseeeeeeasssseseeeeanssseeeeeannsssseeeeanssaseeesannssssseeeanssnneeeeannne

.| Greysbridge Holdings Ltd is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd., which holds approximately 40% of the voting shares of Greysbridge Holdings Ltd .
.| Entity is an investment vehicle which is not 0Perated or CONTIOTIEA DY ArCh. .eeiiiiiiiiii ettt e ettt e et e e st e e ettt e ease e e sab e e e st e e e as e e e sas e e e s st e e e s s e e e eas e e oA st e e oAb e e e eab e e e ae b e e e ab e e e eab e e e s b e e ease e e na b e e e st e e easeeennbeeenbeeenneeean

.| Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the vOting Shares 0f Premia HOolIAiNgS LEA. ...eeoiiiiiiiiiiiiiiiie ettt ettt et e ettt e e b et e sab e e e st e e e ase e e eas e e e ast e e ease e e eas e e e s s e e e s se e e eab e e e anb e e o abe e e eab e e oA s b e e eas e e e e ab e e e s b e e eas e e e enb e e e st e e enseeennbeeenbeeenneeenn
.| Arch Capital Group (U.S.) Inc. is the sole member of Arch Group Foundation, which is a non-profit corporation that is in the process of @pPlying FOr BOT(C) STATUS. iiiiiiiiiiiiiiiiiiii ittt e ettt e sttt e e st e e be e e eate e e aa bt e e st e e eate e e ea bt a2 st e e eate e e en b e e e s st e ea ket e 4a b e e st e e e a ke e e an b e e e st e e eabaeeanbeeeanbeeanbaeesnteaenns
.| Coface North American Insurance Company (Massachusetts entity) is 100% owned by Coface, S.A. (France entity). Arch has a minority investment in Coface, S.A,. which is 29.86% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Europe

A separate Coface organizational chart is attached as a separate page to the statutory

Il Limited (Ireland entity). Arch Financial Holdings Europe Il Limited is 100% owned by Arch Reinsurance Ltd. (Bermuda entity) which is 100% owned by the Arch Capital Group Ltd, the ultimate parent.
organizational chart. ..........




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE vttt bbb (O RN (1 R 0.0 | 0.0
2.1 AIEA LINES .ot ettt (O [0 0.0 oo 0.0
2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0
2.3 FEAEral flOOM ......ovevveeeececeieceeeeeee ettt (O [V 0.0 oo 0.0
2.4 PIIVALE CrOP ...ouveveeeeecieieeeeeeeeeee ettt ese et ese s e s s s s e st ettt ettt (1 U [0 0.0 [ 0.0
2.5 PrIVate flOOT .......cocueueeieiieeeieeeetctceeee ettt ettt (O [0 0.0 oo 0.0
3. Farmowners MUILPIE POl .........ccvcveiiueiiiereeeereeecteeeetee et e (1 U [0 0.0 [ 0.0
4. HOMEOWNErs MUILIPIE PNl .........oveevevceeeiiecceeeeetceeee et et (O [0 0.0 oo 0.0
5.1  Commercial multiple peril (non-liability POrtion) ............ccceeeerereririeieeees e (O RN (1 R 0.0 oo 0.0
5.2  Commercial multiple peril (liability POrtion) ..........cccocvevivivevereriieeeeeeeevee e (O [0 0.0 oo 0.0
6. MOMGagEe GUATANTY .......vveeeiieiiieieieieeee et 700,467,659 |......cocvrene. 2,588,663 |.....cooeeene 0.4 | 1.7
8. OCEAN MANNE ... seseass s sesesessnsssnsseseseses|resesesssnenesenenensneneseenes O fooveneneneeeeeenenenenesseees O Lo 0.0 |oeereeeeeeeeees 0.0
9.1 INlANA MAMNE ...ceiiiiriiecieieee et |eosssnnsensssonssnnsenssnsneens 0 Lo 0 o 0.0 | 0.0
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O [0 0.0 oo 0.0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN (1 R 0.0 oo 0.0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo (O [0 0.0 oo 0.0
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o (O RN (1 R 0.0 oo 0.0
12. EArthQUAKE ......oveeecececeeceeeee e nna e nenesneneneenens O o 0 0.0 oo 0.0
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN (1 R 0.0 oo 0.0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O [0 0.0 oo 0.0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN (1 R 0.0 | 0.0
15.1 Vision only
15.2  Dental only
15.3  Disability iNCOME .....cceiiiiiiiiieiieeee e sree e e O [
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U 0
155 Medicaid Title XIX ..ot (0 U 0
15.6  Medicare Title XV .....coiiiieereirriieieienrccesie et s (O RN 0
15.7  Long-term care L0 0 0. .
15.8  Federal employees health benefits PIan .............cccccovriririrrieieeeeninesnse o (1 U [0 0.0 [ 0.0
15.9  Otherhealth ...
16. Workers’ COMPENSALION ..........ccovieiieieeieeieeiieeie et eeee e
171 Other liability - OCCUITENCE ......ccueiiiiiiiiiee e
17.2  Other liability - claims-made ...
17.3  Excess workers’ compensation
181 Products liability - OCCUITENCE ..........coouiiiiiiiiiiiiccceceeeeee ] . .
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (O [0 0.0 oo 0.0
19.1  Private passenger auto no-fault (personal injury protection) ............cccceeeesfooerirrnneccriennnnenn (O RN (1 R 0.0 oo 0.0
19.2  Other private passenger auto liability L0 0 0 |. .
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeeeeeeeerecferrnnnececc (O RN (1 R 0.0 oo 0.0
19.4  Other commercial auto li@DIlity ............cocveveviveverereeiieeeeeieieeieeeeeee e e (O [0 0.0 oo 0.0
21.1  Private passenger auto physical damage ..............cccoeueuereriniririreieieeeese e (O RN (1 R 0.0 oo 0.0
21.2  Commercial auto physical damagE ............c.cveveueueuriiiieeeieeecee e e (O [0 0.0 oo 0.0
22. Aircraft (all perils)
23. FIAEIITY ..o
24.
26.
27.
28.
29. International .............cooiiiii s
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of bUSINESS ...........cccoeveeiriririririieienns) 0 0 0.0 0.0
35. Totals 700,467,659 2,588,663 0.4 1.7
DETAILS OF WRITE-INS
3401.
3402.
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

21 Allied Lines ....

2.2 [V LB L] o) (=N o 1= o7 o PSPPSRSO

2.3 Federal flood ..........ccciiiiiiii e

24 R EAV= L S o (o] o TSRS PRR PPN

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

5.1 Commercial multiple peril (non-liability portion) ..

5.2  Commercial multiple peril (liability portion)

6. [V lo g (e E= T TN o U E=T =T o YOS USRURORR

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

9.2 PELINSUTANGCE .......cceiiiiii e
10. FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims-made .
12. Earthquake
13.1  Comprehensive (hospital and medical) INAIVIAUAL ................ceveueuiiiieieiieeieretcsceeee e enas [eeeeees e (O [0 0
13.2  Comprehensive (hospital and MEdICal) GrOUP ...........ceurriririririririeieieieeese st teresee s s seseseseseses [rereseeeene e (O RN [0 U 0
14. Credit acCident @Nd NEAIN .............c.oiiiiiieieeeecece ettt sesess oottt (O [0 0
15.1 Vision only
15.2 Dental only
15.3  Disability income 0
15.4 Medicare supplement
15.5  Medicaid Title XIX .....ciiiiiiiiiiiiiiiiic b [er e (O RN (O R 0
15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0
15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0
15.9  Other health ........ccciiiiii e
16. Workers’ compensation
171 Other liability - occurrence .
17.2  Other liability - claims-made
17.3  EXCESS WOTKErS' COMPENSALION .......c.eivivieiirieiitieeiteeeiteteeteteeteseesetesetesestesessessssesessesesseseesesessssessssessssdrteeabenesbesesteneseeseneerenes (1 U 0 [ 0
18.1  Products liability = OCCUITENCE ..........o.vvvveecececeeeiieie ettt ettt s s ettt (O [0 0
18.2  Products liability - CIAIMS-MEAAE .........cocvrieieieieieieieiiieieieie ettt [eebe bttt (O RN [0 U 0
19.1  Private passenger auto no-fault (personal iNjury ProteCtioN) .............cceveueieieieieiiuereteeceeeee e e e (O [0 0
19.2  Other private passenger auto lability ............cccoiiiiiiiiii e

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability 0
211 Private passenger auto physical damage
21.2  Commercial auto PRYSICAl JAMEGE ......c.c.euiuiriiiieieieieieeeie ettt ettt (O RN [0 U 0
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et (O [0 0
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt (O RN [0 U 0
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 230,365,802 688,388,901 678,648,068

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

4

5

6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PriOT oo foeeeeeeeeeeeen39, 902 [ (7,730) [ 32,217 | (4,951) | e 223 [ (4,728)] .o 31,552 [ 149 924 (032,625 (13,351) )
2. . ...(1,699)f. ...(1,632)[.. L (11,718)).. )
3. Subtotals 2022 + Prior ..........co.foeeriiiinenn89,330 | (14,513) | 44,817 [l (6,650) ] .cvceeeereiceen290 [ (6,360) | -ecveeevrereee 80,911 [ 188 | 1,344 42,443 (25,069) )
4. 2023 | 80,629 21,428 | 62,057 [ (5,020) ... BT o (4,969)].....cvirernn22,232 [ 230 [ 883 [ 28,315 | (23,417) )
5. (11,670)/.. . . (11,329)(.. ....(48,486)|.... )
6. XXX o (1,964) [ (1,964) XXX
7. 106,874 (11,670) (13,293) 111,936 (48,486) (3,959 (52,445)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 153, 145 Line 7 Line 7 Line 7
1. (48.5) 2. (57.3) 3. (49.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (34.2)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

The data for thiis supplement is not required to be filed.
The data for thiis supplement is not required to be filed.
The data for thiis supplement is not required to be filed.

The data for thiis supplement is not required to be filed.

Bar Codes:

resieea upue Sement Bosmen dertter =2 |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
4 0 2 6 6 2 0 2 4 4 9 0 0

oppement e Sehecue TRosmen ferier 2 |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II|
4 0 2 6 6 2 0 2 4 4 5 5 0

e e S Swppement besument Gerfier =2 |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II|
4 0 2 6 6 2 0 2 4 3 6 5 0

e e Suppiement bessment Gertier = |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II|
4 0 2 6 6 2 0 2 4 5 0 5 0

o
—

0 3

0 3

0 0 3
o 0 3

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

2

3

4
December 31

Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Other @SSEIS ....cococivcececeiiieiceece ettt oo 376,230 | [V 376,230 | 70
2597. Summary of remaining write-ins for Line 25 from overflow page 376,230 0 376,230 70
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEmMDEr 31 Of PIIOT YEAT .......c.ccoovveveieeeeeeeeeeieieee ettt se s s s s sesesens [eoeseseaeeenee e e eeeaeieenaes [ R 266,000
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals (95,916)
5. Deduct amounts received on disposals 351,297
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .299,250 |...
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 299,250
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 51,224,209 ... 34,917,661
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
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 recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 96,087,188 51,224,209
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 PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,728,123,677 |........... 1,820,269,736
2. Cost of bonds and stocks acquired 932,096,395 ...7190,513,212
3. Accrual of discount 3,068,271 3,643,722
4. Unrealized valuation increase/(decrease) 2,274,700 8,450,088
5. Total gain (loss) on disposals .. (5,939,528)|... ...(25,417,038)
6. Deduct consideration for bonds and stocks disposed of 867,158,516
7. Deduct amortization of premium 2,385,683
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,717,348,918 1,728,123,677

SI101
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 1,084,212,771 | 193,592,962 |................ 244 104,174 ... (11,342,801)|............ 1,108,608,926 |............ 1,084,212,771 |............ 1,022,358,758 |............ 1,159,717,722
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 459,547,376 |...ooveenne. 97,729,525 |.......cconne. 12,240,437 | 12,829,872 |.cvvnene. 505,433,886 |............... 459,547,376 |...coovvnvn. 557,866,337 |....ccvvvvnnee 431,810,633
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 98,250,430 |..cocovoveenne 13,050,592 |.....ccooveeeeee 11,739,461 | (124,484)|................ 105,131,688 |................. 98,250,430 |..coovveenne 99,437,078 |...cocveenee. 81,261,068
L 7Y @2 - TP PEPPRRSTTY SRS 63,325,739 |.ooivicinee 11,008,141 [..cocerneee 10,976,566 |.......ccccevne. 1,136,003 |..ccvvvnnee 64,151,233 |.ccvivine 63,325,739 |.ooiiicinee 64,493,318 |.........c...... 67,110,925
5. NAIC B () ettt ettt n e [er s 1,735,056 |....oovieciiciicinicieas [V 265,662 |.....ooovceceenne 100,642 |......occevenee 1,489,137 | 1,735,056 |.oocveerieneee 1,570,036 |.ooveereennee 1,492,019
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 375,300 0 35,000 24,510 394,065 375,300 364,810 424,688
7. Total Bonds 1,707,446,673 315,381,220 279,361,300 2,623,743 1,785,208,936 1,707,446,673 1,746,090, 336 1,741,817,055
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,707,446,673 315,381,220 279,361,300 2,623,743 1,785,208,936 1,707,446,673 1,746,090, 336 1,741,817,055
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ e 28,284,717 ; NAIC2 $ oovovveeeeee 297,495 ; NAIC3 $ ooovevveereennan 865,211 NAIC4 $ oo, 303,992 ; NAIC5 $ oo 0 ; NAICE $urvreerereeeeeeean 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 19,692, 109 XXX 19,628,961 21,188 20,557
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 7,450,267 |...covveenee 7,363,906
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 95,105,897 |.ooceeeeenne 78,092,772
3. ACCTURN OF GISCOUNL .....eeeierecteteeei i caetete et sseeeeeeeea e eseseeeee e eseseeeeee a2 esesesesee e e seseseee e 2 aeseseseeee a2 aeseseseees s e snsesesessansesesesessnnsnsnseen [oemanacicesessasnacaas 533,047 |.ooiieces 493,731
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens (3,144) | e 2,874
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 33,679 | 17,861
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 83,427,214 | 78,520,008
7. Deduct amortization OF PrEMIUM .............cceuiuiuiieeeeeee ettt ettt ettt ettt et es et et ebesessas s e s esesesesessssss st ssssesesesesesssssssssesesesesssnanas |oeeeeseseseneneeeneanenneas 425 [ 869
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 19,692,108 |....ccceveeeneee 7,450,267
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 19,692,108 7,450,267
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 16,451,902 |..cccvovneee 35,329,408

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,127,067,483 |................ 965,218,557

3. ACCTUAN OF GISCOUNL ....veeeieceeeceeeeeicaeteeeee e eseseeeee e e eseeeeeee e eseseseeee a2 eseseseeee e e e seseeee 2 eseseeeseeeaeseseseees s e sesesesesasansesesesesasnnansnans [oessnacicaseseasinicaas 795,435 | 833,847

4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes (2,380)|-+eeeeeeeeieeeieeens (7,720)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,088,761,769 |................ 984,921,339

7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 851

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 55,550,670 |.coeureeeenne 16,451,902
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 55,550,670 16,451,902
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

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

3637 Pariana Lane .........occeeveinereermnnnanreermnennnneermnnnnnaseeernennseeeeennns [ JACKSONVI T Louiiiiiiiiiii i [orereernnniaaeeas | PPPPTRN ... 07/12/2024 .......... 299,250 |.... 299,250

0199999. Acquired by Purchase

299,250

0 299,250

0399999 - Totals

0399999 - Totals 299,250 0 299,250 0
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

Loan Number

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Investment in Arch US Investments LLC .......cccccceiininnninnnnnnnnees Wilmington ..oovvvvvvviiiiiiiiiiiiiiiiiiiieeees o DE.......... Arch US Investments LLC .......oooeeeeeiieiiiininiiiiiiiiiiieeees o ceeeees ....00/23/2024 ... |oiin e | 2,721,640 | [0 Y [ P 82,278,360 |.........ce....s 14.500
2699999. Joint Venture Interests - Other - Affiliated 2,721,640 0 0 82,278,360 XXX
6099999. Total - Unaffiliated 0 0 0 0 XXX
6199999. Total - Affiliated 2,721,640 0 0 82,278,360 XXX

6299999 - Totals 2,721,640 0 0 82,278,360 XXX

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [ Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income

6299999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-KQ-3 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeei e e e een e e e e ee e e e e e e e e e s e e e e ennna e e e eennnnnns | oevernnnninnnes Joonnnd 07/31/2024 ..... Various .... 21,398,320 |. ....21,000,000 ... 1.
912820-KX-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e enni s sennnan s s nnnnnnns | aeeeeennnnneees founnd 07/17/2024 ..... BANK OF AMERICA SECURITIES . 8,055,625 |.eevvvniiiiiiiiins 8,000,000 |... 1.
91282CKY-6 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeee e e e een e e e e ee e e e e e e e e e e e e e e e nnne e e e eeennnnns | aeeevnnnnnnnnes Jonnnd 07/12/2024 ..... VAT TOUS e eeete e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e eenna s e e e eennnneeeeennnnneeeennnnnnees reernnnnaaeeeennnanneeennnnnaenees Joernniaeneenn s 8,602,100 [o.eereeeeennneeeeenns 8,600,000 |... 1.
91282C-LF-6 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 09/30/2024 ..... JEFFERIES & CO. = BONDS DIRECT ...uuiiviirniiiiiiiiiniiseiiii s scnniis e s sensis s s snnnnsseesnnnns [oeeerennnnnnenrnnnnnnnnesnnnnnnnees foevennnnnnneenneneeees 1,909,141 |, 1,500,000 ... 1.
91282C-LJ-8 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeei e e e een e e e e ee e e e e e e e e e s e e e e ennna e e e eennnnnns | oevernnnninnnes Joonnnd 08/30/2024 ..... JP Morgan Securities Inc. 1.
912820-LK-5 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e esnii s e nnnnan s s snnnnnns | aeeeeennnnnenes fouand 09/26/2024 ..... TRADEWEB DIRECT LLC 1.
91362%-AA-9 ......... Mortgage Guaranty Tax and LOSS BONG ......eeeuveeeniienniiieiiiiniieiiieeeiieeiiieeeeneeeineeenneereneenes | cveveernneeeens Joveees 09/30/2024 ..... 0Tl oY 1.
0109999999. Subtotal - Bonds - U.S. Governments 61,436,572 60,980,000 220,543
91282C-KX-8 ......... UNITED STATES TREASURY ...eeeeeeiie e e eeeee e e e eeen e e e e ee e e e e e e e eemnne e e e e ennne e e e eennnnns | aevevnnnninnnns Joonnid 07/17/2024 ..... Various ... ...(21,006,367) . ...(21,000,000)|... ..(18,132)
912820-KX-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e eennni s ennna s s snnnnnns | aeeeennnnnnenes fonnnd 07/17/2024 ..... Various ... ....21,006,367 |. ....21,000,000 ... ... 18,132
91282CKY-6 ......... UNITED STATES TREASURY ...eeeeeeeie e e eeene e e e een e e e ee s e e e e e e eennn e e e e e nnne e e eennnnnns | oeeevnnnninnnes Joonnnd 07/12/2024 ..... Various ... ....(8,602,100)[. ....(8,600,000)|...
912820KY-6 ......... UNITED STATES TREASURY .....iiiivuunniiiiiiniiniiiiiiiiinieiiiisunneeecisnnnsseseesnnnsseseessnnnsesseesnnnss | aeeeeensnnnenes |ousssd 07/12/2024 ..... LT O AP PPN 8,602,100 [...ovviviiunnniinnnns 8,600,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 0 0 0
00119L-AA-9 ......... JaLC I IS PR [SSUUUUURRRUUUIN RN 07/17/2024 ..... LT
00404A-AP-4 ACADIA HEALTHCARE COMPANY INC ....eeeeeeieeeeeene e e e e eenee e e e eeene e e e e eenn e e e emnn e e e ennnnnns | oevevnnniinnnes Joennnd 07/26/2024 ..... CANTOR FITZGERALD + CO. ...eevvrennnns
00687Y-AB-1 . ..| ADIENT GLOBAL HOLDINGS LTD 07/22/2024 MORGAN STANLEY & CO LLC/SL CONDUIT
013092-AC-5 ......... ALBERTSONS COMPANIES INC ...eveeeeeeeeneeeeeeeeee e e e e eeeie e e e eenee e e eeeenne e e eeennnnneeeeennnnnees | aevevnnnninnnns Jonnid 07/30/2024 ..... Various
01883L-AG-8 ......... ALLIANT HOLDINGS INTERMEDIATE LLC ..oovveniiiiiiiiiiieciiiiieee e eeeeevnieeennnnnnnes | eeeeeenniineees fonnsd 09/12/2024 ..... MORGAN STANLEY & CO LLC/SL CONDUIT ...
019576-AE-7 ......... ALLIED UNIVERSAL HOLDCO LLC ....eeeeeenneeeeeenne e e eeeenieeeeeeenneeeeernnneeeeeennnnneeeeennnnnees | oevevnnnnnnnnes Jeonnad 08/01/2024 ..... MORGAN STANLEY & CO LLC/SL CONDUIT ...
019736-AE-7 ......... ALLISON TRANSMISSION INC ...evvveiiiiiiiiiiiiiiiiie e errsi e eerrnis s nrnnnees | aeeeeennnineees fonnnd 09/09/2024 ..... Various ...
02073L-AA-9 ......... ALPHA GENERATION LLC ..eeeeerieeeeeeee e e e e eee e e e ee e e e e e eene e e e e e enn e e e e eennnneeeeennnnnneees | sevevnnnninnnns Jonnnd 09/19/2024 ..... CitiGroup
02352B-AA-3 ......... AMENTUM ESCROW CORP ....veeeecieiieseceeii s e s e s e cesni e s s ennna e s s ennnnn e ssennnnnns | aeeeeennnnnenes fouand 07/30/2024 ..... JP MORGAN SECURITIES LLC .
030727-AA-9 ......... AMERITEX HOLDCO INTERMEDIATE LLC ...08/07/2024 ..... Various
03761U-60-1 ......... MIDCAP FINANCIAL INVESTMENT CORP ...08/13/2024 ..... Various
05352T-AB-5 . .. | AVANTOR FUNDING INC .. Bank of America ....
05368V-AB-2 . ..| AVIENT CORP ... JP MORGAN SECURITIES LLC .
06051G-H0-5 . ..| BANK OF AMERICA CORP .
073170-AK-1 ......... BAYTEX ENERGY CORP ...ivvvvieiiiiiii e rcrni e s resii s ssnnn s s snnnnn s sssnnnns | aeeeeennnnneens founnd 09/19/2024 ..... PERSHING DIV OF DLJ SEC LNDING ..
085770-AB-1 ......... BERRY GLOBAL INC ..eeeereeeeeeeeee e e e e e e e e e e e e e e e e e eene e e e e e e e e e ennnneesennnnnnes | aevevnnnninnnns Joonnnd 07/10/2024 ..... BARCLAYS CAPITAL INC
09261H-BP-1 ......... BLACKSTONE PRIVATE CREDIT FUND .....civiivrinniiiiiiiiisiiniiiiis s eeccssin s srnsnn e s snnnnnssssnnnnns | oeeeeennnnnenes fonnnd 09/24/2024 ... WELLS FARGO ADVISORS LLC .... . . .
09261H-B0-9 ......... BLACKSTONE PRIVATE CREDIT FUND ....eieeeeeunseeeemnnieeeeemnneeeeemennneeeennnnnneeeernnnnneeeennnns | sevevnnnninnnes Jonnnd 09/24/2024 ..... CITIGROUP GLOBAL MARKETS INC. 4,944,900 |...cevvvnnniiieeinnnnns 5,000,000 |...
09581C-AC-5 ......... BLUE OWL CREDIT INCOME CORP ......ceeeevvuuniiiiiiiiieieiiiiieeesciniiseesensnnnn s s ensnnneessnnnnnnes | aeeeeennnnnenns founid 09/10/2024 ..... WELLS FARGO ADVISORS LLC 3,958,880 |...cvvuniiiiiiiinnnns 4,000,000 |...
097751-BT-7 ......... BOMBARDIER INC ...eeeeeiieeeeeeeee e e e et e e e e e e e ee e e e e ennna e e e e ennnnaeeeeennnneeeeennnnnns | seeerennninnnns Joennad 09/11/2024 ..... Various .
11135F-BX-8 ......... PR [SSUUUUURRRRUUUIN RPN 07/08/2024 ..... BANK OF AMERICA SECURITIES . ....10,000,000 ...
11135F-CB-5 ......... BROADCOM INC ..t e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e e ennnnneeeennnnnns | aeeernnniinnens Jonnnd 09/26/2024 ..... TD SECURITIES (USA) LLC ..ueeeeennneeeeienee e e eeemnnieeeeeeeneneseeeemnnaeeeeemnnnaeeeennnnnaeeennnnn [oeeeennnnnaseermnnnaneeeennnnnaeees Joeeennnnneeeeennnnaeees 1,996,480 |oooiiiiiiiiiiiis 2,000,000 |...
11136F-CD-1 . ..| BROADCOM INC ... JP Morgan Securities Inc. 5,000,000 |.
118230-AM-3 . .| BUCKEYE PARTNERS LP GOLDMAN, SACHS & CO. 157,000 |.
1248EP-BT-9 . ..|CCO HOLDINGS LLC ... Wells Fargo Securities, LLC 140,000 |.
1248EP-CP-6 ......... CCO HOLDINGS LLC ereeeeeeeeee e e e eeeee e e ee e e e e e e e e e e e e e eennns e e e e emnnnneeeeennnnnenees | sevevnnnninnnes Joennnd 09/06/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. .ee. 3,000 |...
125137-AC-3 ......... CEC ENTERTAINMENT LLC ..ivvviiiiiiiiiiiis i eeciri e seresi e rnniis s ennnns s s snnnnnsnens | aeeeennnnnneees founnd 09/19/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. .. 143,000 |...
126458-AE-8 ......... CTR PARTNERSHIP LP .. eeeeeee et eeeeee e e e ee e e e e eene e e e e ennne e e e e ennnneeeeennnnnns | oeeevnnnninnnns Joennnd 07/31/2024 ..... Stifel Nicolaus & Co. .....cceennn. ... 85,000 |...
127387-AN-8 ......... CADENCE DESIGN SYSTEMS INC .evvvniiiiiiiiiiiiiiiiiis e ciiii s escriii s renii e ennnn s snnnnnnnes | aeeeeennnnneens fonnnd 09/04/2024 ..... JP Morgan Securities Inc. ..6,000,000 |...
12769G-AA-8 ......... CAESARS ENTERTAINVENT INC ....eeeeeeieeeeceeee e e eeee e e e e een e e e e e e e e e e e e e e e ennnnneeeennn | aeeevnnnninnnns Joonnnd 09/20/2024 ..... J P MORGAN SECURITIES 167,640 |. 176,000 |...
13057Q-AK-3 CALIFORNIA RESOURCES CORP ......eevvvunniiiiirinisiiriiniis e erinnis e s ssnnnnassessnnnnnssssssnsnnssssenns | aeeeeenninnenes fouand 09/26/2024 ..... Various ... 103,259 |. ..102,000 |...
131347-CM-6 . ..| CALPINE CORP 08/16/2024 Jefferies .. 258,020 |. 266,000 |.
13323A-AB-6 ......... CAMELOT FINANCE SA ...iiiviiiniiiiiiiiiieeiiiiis s crnii e rrssii e s ssnsnns s ssnnsnnssesssnsnssssssnnnns | Govvvvvvnnnnns fovnnnd 08/15/2024 ..... Various ... 358,418 |. ..367,000 |...
14040H-DG-7 ......... CAPITAL ONE FINANCIAL CORP .....eeeeereneeeeeenneeeeemnn e e e eeennneseeeennnaneeeeennnnneeeennnnnneeees | seeevnnniinnnns Jonnad 07/24/2024 ..... MORGAN STANLEY & CO.  LLC . ....10,000,000 [. ..10,000,000 |...
143658-Bil-1 ......... L0 P PPPPPNN IFTPPTUUURUUUURNS FPPTN 09/25/2024 ... Var ious 405,805 |. 381,000 |...




L'¥03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
14366R-AA-T ......... CARNIVAL HOLDINGS (BERMUDA) LTD ... C.. TP 08/12/2024 ..... Various ... . 3.B FE
14366R-AA-7 . ..| CARNIVAL HOLDINGS (BERMUDA) LTD . C.. 09/25/2024 Various 3.BFE .. .
14879E-AH-1 ......... CATALENT PHARMA SOLUTIONS INC .eeeeeeeeeenieeeeeenneeeeeeeeieeeeeemeneeeeemnnneeeeernnnnneeeeennnn | sevevnnnninnnns Jeonnid 08/13/2024 ..... Jefferies 4CFE .coeennnn
159864-AE-7 ......... CHARLES RIVER LABORATORIES INTERNATIONAL ....ouviviiiiiiiiiiiiiiiiiiiiiiiinneeciniineeennnninneeens | oeeevennnneees fonnid 07/09/2024 ..... Various ... 3BFE ..ouvenns
171484-AG-3 ......... CHURCHILL DOWNS INC ..eeeeeee e e eeee e e e et e e e e e e e e e e e e eemne e e e e e nnnn e e e eennnnneeeenns | aeeevennninnnns Joennnd 08/12/2024 ..... Various ... 4AFE ...
172500-A%-2 ......... CION INVESTMENT CORPORATION ...evvvueniiiiiiiiiieeeciiiin e cceii e e sevnii e e cvnnin e s cnnnnneeennnns | aeeeeennnnneees fonnnd 09/18/2024 ..... Not Available 2027 ...
174610-BH-7 ......... CITIZENS FINANCIAL GROUP INC ....eeeieeemenneeeeemnnieeeeeennneeeeeennnaeeeeennnnaseeeennnneeeeennnnnes | seevvnnnninnnns Jonnnd 07/18/2024 ..... MORGAN STANLEY & CO.  LLC .... 2.AFE ..
17888H-AA-1 ......... CIVITAS RESOURCES INC ...evvvnniiiiiiiiiiiiiiiiiis e eceni s ernni s s rnnsns e ssnnnnnsesenns | aeeevennnnnenes founnd 09/17/2024 ..... Various 3.CFE .orvvnnnnn
185899-AP-6 ......... CLEVELAND-CLIFFS INC ...eeeeieeeeeeee e e e e eee e e e eeene e e e e eene e e e e e enn e e e eennnneeeeennnnneeees | oeevvnnnninnnes Joennnd 08/13/2024 ..... Wells Fargo 3.CFE .ooeeenn
18685@-AY-8 CLIFFWATER CORPORATE LENDING FUND ......coeeiviunniiiiiiiiieiiiiiieeeceiniin e e csnnineeecennnneeees | aeeeeennnnnenns fonnid 08/15/2024 ..... Direct 1.CPL
19240C-AC-7 . .| COGENT COMMUNICATIONS GROUP LLC . 07/08/2024 BARCLAYS CAPITAL INC 3.BFE ..
19416M-AB-5 . ..| PERMIAN RESOURCES OPERATING LLC . 08/05/2024 GOLDMAN, SACHS & CO 3.BFE ..
20679L-AB-7 . ..| CONDUENT BUSINESS SERVICES LLC 09/18/2024 AMERIVET oveeieeennnn 4.AFE ..
21871D-AD-5 . ..| CORELOGIC INC ... JP MORGAN SECURITIES LLC . 4.CFE ..
23166M-AA-1 . ..| CUSHVAN & WAKEFIELD US BORROM BNP Paribas . 3.CFE ..
235825-AG-1 ......... R (SRR RN 09/18/2024 ..... Various 122,629 |. 3.C FE
237266-AJ-0 ......... DARLING INGREDIENTS INC .....eeeeemneeeeemnn e e e eeenne e e e eeens e e e e eenne e e e e eenn e e e eennnnnneeeeennn | seevvnnnninnens Jonnnd 07/23/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. ... 70,618 |. 3AFE e
23918K-AU-8 ......... L R [SSUUUUURRRUUUIN RN 08/08/2024 ..... BNY/SUNTRUST CAPITAL MARKETS ... ... 94,000 |. 3.CFE .orvvnnnnn
2525%K-AA-8 ......... DIAMOND ESCRON TSSUER LLC ..eeeeeeeeeeeneieeeeemeee e e eeeneeeeeeeeenneeeeeemnnnaeeeeennnnnneeennnnnns | seevvnnnninnnes Joonnnd 07/10/2024 ..... BANC OF AMERICA/FIXED INCOME . ... 69,063 |. 4CFE .coeennnn
268858-AL-4 ......... EQM MIDSTREAM PARTNERS LP ....ciiiiiiiiiiiiiiiiiee i sreni e e snnnanneeeenns | oeeeennnnnneens fonnnd 08/19/2024 ..... GOLDMAN, SACHS & C0. ............ ... 17,235 |. 3AFE s
279000-AA-4 ECO MATERIAL TECHNOLOGIES INC . 09/19/2024 ..... Various 267,942 |. 4.B FE
29269R-AA-3 . .. |ENERFLEX LTD ..evvvniiinnnnn 07/29/2024 GOLDMAN, SACHS & CO. 103,750 |. 3.CFE ..
29281R-AA-7 . ..|ENDO FINANCE HOLDINGS INC 07/16/2024 JP MORGAN SECURITIES LLC . 38,804 |. 4BFE ..
293658-AA-1 . ..| ENTEGRIS ESCROW CORP ....... 07/22/2024 JP MORGAN SECURITIES LLC . 69,726 |. 2.CFE ..
34417V-AA-5 . ..| FOCUS FINANCIAL PARTNERS LLC 09/10/2024 ROYAL BANK OF CANADA ... 95,000 |. 4BFE ..
345277-AE-T7 . ..| FORD HOLDINGS LLC .. 09/03/2024 Various ......cceeeeeeens 169,693 |. 2.CFE ..
345370-CX-6 ......... FORD MOTOR CO 09/23/2024 ..... BARCLAYS CAPITAL INC ... 148,953 |. 2.C FE
345370-DA-5 ......... FORD MOTOR CO 07/25/2024 ..... JP MORGAN SECURITIES LLC ... 20,927 |. 2.CFE .oovvnnnnn
35640Y-AJ-6 ......... FREEDOM MORTGAGE CORP ... 08/15/2024 ..... MORGAN STANLEY & CO LLC/SL CONDUIT ... 31,228 |. 4BFE ..........
35640Y-AK-3 ......... FREEDOM MORTGAGE CORP 09/13/2024 ..... MORGAN STANLEY & CO LLC/SL CONDUIT ... ... 30,436 |. 4BFE ...oueen.
35908M-AD-2 ......... FRONTIER COMMUNICATIONS HOLDINGS LLC . 09/05/2024 ..... Various .. 14,910 |. 4BFE ..........
36485M-AK-5 ......... GARDA WORLD SECURITY CORP ...eevvveniiiiiiiiniesiiiiis s cinii s sennii s e rnnnns s ssnnnnn s essnnnnnns | oeeeeennnnnenes founnd 09/25/2024 ... J P MORGAN SECURITIES .. N 4BFE ...oueen.
37892A-AA-8 ......... GLOBAL NET LEASE INC ...00/17/2024 ... Jefferies 128,095 |. 3AFE o
37960B-AB-1 ......... GLOBAL MEDICAL RESPONSE INC ...07/08/2024 ..... Barclays Bank 107,800 |. 4.C FE
38016L-AA-3 . ..| GO DADDY OPERATING COMPANY LLC 07/31/2024 J P MORGAN SECURITIES ..296,861 |. 3.CFE ..
380355-AF-4 . ..|GOEASY LTD ..... 07/22/2024 RBC CAPITAL MARKETS .. 25,220 |. 3.CFE ..
382550-BF-7 . ..| GOODYEAR TIRE & RUBBER CO ... 08/05/2024 JP MORGAN SECURITIES LLC . 4.AFE .. .
38869A-AB-3 ......... GRAPHIC PACKAGING INTERNATIONAL LLC ....ovvviriiiiiiiiiiie i esscenninessennnnnneees | eeeeeennnineens fonnndd 07/15/2024 ..... Various 3BFE ..ouvenns
38869A-AD-9 ......... GRAPHIC PACKAGING INTERNATIONAL LLC ...eeeeeeeieeeeeeenia e e eeeeeieeeeeeeeneeeeeeeneeeeennnnneeees | oevevnnnnnnnnns Jeennid 07/12/2024 ..... JP MORGAN SECURITIES LLC . 3.BFE ..
390320-87-7 ......... GREAT ELM CAPITAL CORP ...evvviiieiiiiiiie e et cevni e seeni s s ennna s s ennnnneeens | aeeeennnnnneees fouand 09/26/2024 ..... Various 2BZ ..
390320-88-5 ......... GREAT ELM CAPITAL CORP ...t eeeeene e e e eeene e e e e eeen e e e e emne e e e eennnn e e e e emnna e e e e ennnnnneeees | sevevnnnninnnes Joennnd 08/05/2024 ..... Various ... 2BPL .o
398905-AN-9 ......... GROUP 1 AUTOMOTIVE INC ..eeeiiriiieeeciiiii e e e cenni s sennii s s esnnnn s s ennnnnns | aeeeennnnnneees founnd 07/25/2024 ..... Various ... 3BFE ..ouvenns
402635-AT-3 ......... GULFPORT ENERGY OPERATING CORP .......eeeeeerenneeeermnnieeeeennnneeeeennnnnaeeeennnnnneeeennnnnneneenns | soevrnnninnnnns Jonnad 09/09/2024 ..... Various 3.CFE .ereennnn
404119-CB-3 ......... [HOA INC i nranaa s | eeernieeeeeenns [oined 09/17/2024 ..... GOLDMAN, SACHS & CO. 2.CFE .ovvnnnnn
404119-CT-4 ....oeeei [HOA INC e e e e e e e e e e e e e e e e e e eenn s e e e e nnnn e e e eennnnnnnes | sevssnnenennns [eeeend 08/07/2024 ..... WELLS FARGO ADVISORS LLC . 2.C FE
40518J-AA-7 . .| HAH GROUP HOLDING COMPANY LLC . 09/17/2024 Bank of America ............. 4.CFE ..
42824C-BT-5 . .. |HEWLETT PACKARD ENTERPRISE CO . 09/12/2024 CITIGROUP GLOBAL MARKETS INC. N 2.BFE ..
428240-BV-0 ......... HEWLETT PACKARD ENTERPRISE CO ... 09/12/2024 ..... MIZUHO SECURITIES USA INC. ievvuuniiiiirunnniiiiiiusnnniisiinunssirrresnnsssrsresnnnssssrnnssnsssssnnnnnss [sossrennnnsnesrnnnnnseessrnnnnneens foorernnnnnneerennnnnees 4,993,900 |ovvviiiiiiiiiniinnnns 5,000,000 |... 2.BFE
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431318-BC-7 ......... HILCORP ENERGY | LP 09/12/2024 ..... JP MORGAN SECURITIES LLC ... 36,911 | 034,000 |eeeiiiiiiiiiiiiieeeeeenn. 1,044 |3BFE Ll
432833-AL-5 ......... HILTON DOMESTIC OPERATING COMPANY INC .. 07/24/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. ... 69,833 | ... 77,000 |...
432833-AR-2 ......... [HILTON DOMESTIC OPERATING COMPANY INC .. 09/05/2024 ..... JP MORGAN SECURITIES LLC .... ..109,000 |. ..109,000 |...
432830-AC-4 ......... [HILTON GRAND VACATIONS BORROWER LLC 09/11/2024 ..... JP MORGAN SECURITIES LLC .... ... 29,145 | ...29,000 |...
432840-AA-6 ......... HILTON GRAND VACATIONS BORROWER LLC .. 07/22/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. ... 61,562 |. ... 65,000 |...
44045A-50-8 ......... HORIZON TECHNOLOGY FINANCE CORP 08/26/2024 ..... Various L 22,172 . ... 23,300 |...
44106M-BA-9 ......... SERVICE PROPERTIES TRUST .. 07/26/2024 ..... Various 297,962 |. 312,000 |...
443201-AC-2 ......... HOWMET AEROSPACE INC 08/08/2024 ..... JP Morgan Securities Inc. .. 5,000,000 |...
449934-AD-0 ......... [ [QVIA INC 08/16/2024 Jefferies . N ... 73,000 |...
460599-AD-5 . .. | INTERNATIONAL GAME TECHNOLOGY PLC . 08/06/2024 Various .. 182,474 |. 182,000 |.
460599-AF-0 . ..| INTERNATIONAL GAME TECHNOLOGY PLC . 09/12/2024 Various . 222,000 |.
46284V-AC-5 . .| IRON MOUNTAIN INC .. 09/11/2024 Various ... .. 125,000 |.
46647P-BD-7 . ..| JPMORGAN CHASE & CO 08/29/2024 JP Morgan Securities Inc. ,000,000 |.
46647P-BX-3 . ..| JPMORGAN CHASE & CO .. BANK OF AMERICA SECURITIES . ,000,000 |.
476920-AA-1 . ..| JETBLUE AIRWAYS CORP ... GOLDMAN, SACHS & CO. 73,000 |.
50076P-AA-6 ......... KRAKEN OIL & GAS PARTNERS LLC ...cevvvviniiiiiiiiiiiiiiiiin e cciii e cevni e cvnni s snnnineeees | aeeeeennnnnenes fonnnd 07/23/2024 ..... Wells Fargo ...88,000 |...
BOTB8A-AB=6 .........[LABL INC .eeeeeeeiiii e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e eennnnaeeeens | serrieneeennnn [eeeed 07/10/2024 ..... BARCLAYS CAPITAL INC ... ... 5,000 |...
50187T-AF-3 ......... e 0 SRR [N RN 07/25/2024 ..... Various .. 174,000 |...
50187T-AH-9 ......... LGI HOMES INC ...eeeeeeeeeeeeeee e e e ee e e e e e e e e e e e e e e e eenn e e e e e rnnnneeeennnnneeeennnnnnnees | sevevnnniinnnes Jonnnd 07/03/2024 ..... Wells Fargo ..107,000 |...
513272-AE-4 ......... LAMB WESTON HOLDINGS INC ....uiviiviiniiiiiiiiisieniiiis e cennis s seernnni s s snnnnns s essnnnnnsnsnnns | aeeeeennnnneens founnd 08/27/2024 ..... ROYAL BANK OF CANADA ... ...61,000 |...
516806-AK-2 VITAL ENERGY INC eeeeeeeeeeieee e e e eeeeee e e e eeeee e e e e emnne e e eemnn e e e e eennnneeeeennnneneennnnnnnnes | sevevnnnninnnns Jonnnd 09/12/2024 ..... Bank of America .... ... 46,000 |...
53219L-AW-9 . .. |LIFEPOINT HEALTH INC . 09/10/2024 Various .......cco... 110,000 |.
53229K-AA-T7 . .. |LIGHTNING POWER LLC ..... 08/07/2024 JP MORGAN SECURITIES LLC . 102,000 |.
552953-CK-5 .. | MGM RESORTS INTERNAT [ONAL 09/03/2024 Bank of America .......... 188,000 |.
55342U-AG-9 ......... [MPT OPERATING PARTNERSHIP LP 07/10/2024 JP MORGAN SECURITIES LLC . . 6,000 |.
55342U-AH-7 .. |MPT OPERATING PARTNERSHIP LP 09/12/2024 JP MORGAN SECURITIES LLC . 12,000 |.
55760L-AA-5 .........[MADISON TAQ LLC ..errenieeeeieee e e e eeee e e e ee e e e e e e e e e e e e e e e e enn e e e eennnn e e e eennnnneees | sevnnnnnensnnns [oenend 08/14/2024 ..... Various ... 33,000 |...
57164P-AH-9 ......... MARRIOTT OWNERSHIP RESORTS INC ...cevivvviniiiiiriiiieieiiiiis e sreiis e sennii s ssernnnes s snnnnnnnes | aeeeeennnnnenns fonnnd 09/20/2024 ..... BARCLAYS CAPITAL INC ... .. 119,000 |...
57665R-AN-6 ......... MATCH GROUP HOLDINGS |1 LLC eveeeeeeeeee e e eeee e e eeene e e e e e e e e e e e e ee e e eennnnes | eeeevnnnnnnnes Jeennid 07/02/2024 ..... Various ... 99,000 |...
S57T767X-AA-8 ......... MCGRAW-HILL EDUCATION INC ....oiiiiiriniiiiiiiie e e cceiii e ccciiis e e eesni e s esnii s eennnansessnnns | aeeeeennnnneees fouand 09/04/2024 ..... Various ..583,000 |...
58064L-AA-2 ......... MCGRAW-HILL EDUCATION INC ...eeeeeeieeeeeeeee e e e eeen e e e e eeme e e e ee e e e eennne e e e eennnnneeeennn | oevevnnnninnnes Joennnd 08/01/2024 ..... Bank of America .... .. 113,000 |...
58769J-Al-7 ......... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ...uviiiviiiiiiiiiiiiiiieieciiiiineeecnninneseenniinnnnsnnnns | eeeeeenniineens fonnid 07/29/2024 ..... CITIGROUP GLOBAL MARKETS INC. ... N ....10,000,000 ...
61747Y-FT-7 ......... MORGAN STANLEY ...07/17/2024 ..... MORGAN STANLEY & CO.  LLC eeeereiieeeeennee e e e eemee e e e eeeen e e e eeenn e e e eemnnne e e eeennnnaeeeennnnn eeeennnnseeeemnnnnneeeemnnnnnenees Joemnnnannreernnnnnnnee 6,000,000 |..eeevvnnneeeeennnnnns 6,000,000 |...
61965R-AC-9 ......... MOSS CREEK RESOURCES HOLDINGS INC .. ...08/12/2024 ..... CitiGroup ... 97,000 |. ...97,000 |...
629377-C0-3 . .. |NRG ENERGY INC ... 08/06/2024 GOLDMAN, SACHS & CO. 16,178 |.
629377-CS-9 . .. |NRG ENERGY INC ... 09/11/2024 JP MORGAN SECURITIES LLC . 18,953 |.
63861C-AG-4 . .| NATIONSTAR MORTGAGE HOLDINGS INC 07/29/2024 Various ...ceeeeeeeeeeennnnnnns ..272,000 |.
652526-70-8 ......... NEWTEKONE INC 09/13/2024 ..... NATL FINANCIAL SERVICES CORP (NFS) ... L 4770 .
653420-AL-6 ......... NEXTERA ENERGY OPERATING PARTNERS LP 09/12/2024 ..... Various ... 105,180 |.
65343H-AA-9 ......... NEXSTAR MEDIA INC ...oviiiiiiieiiiiii et ersn e srnnae s sennnn s essennnns | oeeeennnnneeees [ounnd 09/23/2024 ... Various ... 272,151 |.
65505P-AA-5 ......... NOBLE FINANCE 11 LLC +.eeeeeeeeeeeeeee e e e eeee e e e e eeeee e e e e eenne e e e emrnne e e eeennnneeeeennnnnneeeenne | seeernnnninnnns Joonnad 08/08/2024 ..... MORGAN STANLEY & CO LLC/SL CONDUIT ... 84,460 |.
668771-AK-4 ......... L= O U [SUUUUURRRTUUTIN RN 07/26/2024 ..... BARCLAYS CAPITAL INC
66977W-AR-0 ......... NOVA CHEMICALS CORP ......eeeeeeieeeeeeenie e e e eeen e e e e eenne e e e eennnn e e e e ennnn e e e eemnnnnneeeennnnnns | oevevnnnninnnes Joennnd 08/06/2024 ..... BANC OF AMERICA/FIXED INCOME .
670001-AG-1 ......... L= I RPN [SSUUUUURRTUUUIN IR 09/19/2024 ..... BARCLAYS CAPITAL INC
671038-70-4 ......... OFS CAPITAL CORP .....eeeeeeeneeeeeemnnieeeeeennnaeeeeennnaeeeennnnneeeeennnnnaeeeennnnnneeeennnnnneeeenns | seeevnnniinnnns Jonnnd 09/17/2024 ..... Various
67103B-AA-8 . ..| OFS CAPITAL CORP ... 07/10/2024 NATL FINANCIAL SERVICES CORP (NFS)
674599-CN-3 ......... | OCCIDENTAL PETROLEUM CORP 09/17/2024 Various
674599-DF-9 . . | OCCIDENTAL PETROLEUM CORP ... 09/18/2024 ..... Jefferies
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674599-EJ-0 ......... OCCIDENTAL PETROLEUM CORP ....eeeeeeeeeenie e e eeeeeie e e e e eenee e e eeernnaeeeeennneeeeeennnnneeeennnnnns | seeevennninnnns Jonnnd 07/23/2024 ..... BANK OF AMERICA SECURITIES .... 2.CFE .oovennn
683715-AD-8 ......... L0 1o R [SSUUUUURRRUUUIN RN 08/01/2024 ..... JP MORGAN SECURITIES LLC
691543-88-8 ......... OXFORD LANE CAPITAL CORP ......eeeeeuueseeeeennueeeeeennneeeeeennaeeeeennnnneeeeennnnneeeennnnnnneeees | sevevnnniinnnns Jonnnd 09/09/2024 ..... NATL FINANCIAL SERVICES CORP (NFS) ...
69181V-30-5 ......... OXFORD SQUARE CAPITAL CORP ...evvvviiiiiiiiiiie i e e cinii e eensi e s s resnis s s snnsn e s ennnnnsessnnnns | aeeeeennnnneees founnd 09/13/2024 ..... Various
69181V-50-3 ......... OXFORD SQUARE CAPITAL CORP ...eeeeeeeeeeeeee e e eeeenne e e eeernna e e e eemnnneeeeeemnnneeeeennnnnnneeennnnn | seeernnniinnnns Jonnnd 09/24/2024 ..... NATL FINANCIAL SERVICES CORP (NFS) ...
69867D-AC-2 ......... CLARIOS GLOBAL LP ...evviiiieiiiiii et ecrii e e sennn e sesnnn e s sennnns | aeeeennnnnnenes [ounnd 09/05/2024 ... Citigroup (SSB)
70137T-AP-0 ......... PARKLAND CORP ... eeeeeee e e e eeene e e e e e e e e e e e e e e e e ee e s e e e e ennnsneeeennnnneeeennnnnneeeennnn | seevvenniinnnns Jonnnd 08/13/2024 ..... GOLDMAN
70137W-AN-8 ......... L RN [SSUUUUURRRRUUUIN RN 08/12/2024 ..... GOLDMAN, SACHS & CO.
707569-AS-8 ......... PENN ENTERTATNVENT INC ...eeeeeee e e eeeee e e e e e e ee e e e e e e e e e e e e e e mnn e e e ennnnnns | aeeevnnnninnnes Joonnnd 07/09/2024 ..... Various
707569-AV-1 . ..| PENN ENTERTAINMENT INC .... GOLDMAN, SACHS & CO
70932\1-AB-3 . ..| PENNYMAC FINANCIAL SERVICES INC . Various ...
71424V-AB-6 . .| PERMIAN RESOURCES OPERATING LLC . JP MORGAN SECURITIES LLC .
71429\-AD-7 PERRIGO FINANCE UNLIMITED CO 09/11/2024 ..... Bank of America
71880K-AB-7 ......... PHINIA INC .. 09/10/2024 ..... Wells Fargo
721283-AA-7 ......... PIKE CORP ... ...09/04/2024 ... Various
737446-AP-9 ......... POST HOLDINGS INC ...09/27/2024 ... Various ... . N
737446-AR-5 . ..|POST HOLDINGS INC ..... Various 54,221 |.
74165H-AC-2 . .. |PRIME HEALTHCARE SERVICES INC . Various .. 223,646 |.
74965L-AB-7 . .|RLJ LODGING TRUST LP ....... Various ... 69,844 |.

75383K-AA-2 .........
76119L-AD-3 .........
TT28K-AA-3 .........
T7340R-AD-9 .........
T7340R-AN-9 .........
780153-BG-6 .........
780153-BH-4 .........
780153-BV-3 .........
780153-B-1 .
781630-20-9 .
781630-30-8 . .
784030-BD-1 .........
78433B-AA-6 .........
T8442F-AZ-1 .........
78442P-GE-0
78454L-AX-8 .........
78454L-AY-6 .........
78466C-AC0 .........
808541-AC-0

80874Y-BC-3 .

81105D-AA-3 .
81180-BN-0 .

816196-AT-6
82453A-AA-5 .........
82453A-AB-3 .........
82967N-BL-1 .........
838518-K#-4 .
85172F-AN-9 .
853496-AC-1

..|ROYAL CARIBBEAN CRUISES LTD .
.. | RUNWAY GROWTH FINANCE CORP ..
.| RUNWAY GROWTH FINANCE CORP

-|LIGHT AND WONDER INTERNATIONAL INC

..|E W SCRIPPS CO ...
.| SEAGATE HDD CAYMAN .

..|SOUTH JERSEY INDUSTRIES, INC.
.| ONEMAIN FINANCE CORP ...

RAPTOR ACQUISITION CORP ...
RESIDEO FUNDING INC
TGNR INTERMEDIATE HOLDINGS LLC ..
ROCKIES EXPRESS PIPELINE LLC
ROCKIES EXPRESS PIPELINE LLC
ROYAL CARIBBEAN CRUISES LTD ...
ROYAL CARIBBEAN CRUISES LD ...
ROYAL CARIBBEAN CRUISES LTD ...

SBATON 241 1C - ABS
SCIH SALT HOLDINGS INC ...
NAVIENT CORP

SM ENERGY CO ...
SM ENERGY CO
SS8C TECHNOLOGIES INC ...
MATIV HOLDINGS INC

SELECT MEDICAL CORP ..
SHIFT4 PAYMENTS LLC
SHIFT4 PAYMENTS LLC
SIRIUS XM RADIO INC

STANDARD BUILDING SOLUTIONS INC .

08/02/2024
07/10/2024
08/01/2024
09/18/2024
09/11/2024
07/31/2024
07/19/2024
07/29/2024

09/10/2024
09/12/2024
07/16/2024
09/26/2024
07/22/2024
09/12/2024
07/26/2024
09/25/2024
08/05/2024

09/26/2024
08/09/2024

08/05/2024
08/13/2024
08/12/2024
09/25/2024
09/12/2024
09/25/2024
09/25/2024

DEUTSCHE BANK SECURITIES, INC.
MORGAN STANLEY & CO LLC/SL CONDUIT ...
Bank of America
Barclays Bank
GOLDMAN, SACHS & CO.
CitiGroup
GOLDMAN, SACHS & CO.
CitiGroup
MORGAN STANLEY & CO LLC/SL CONDUIT
NATL FINANCIAL SERVICES CORP (NFS)
NATL FINANCIAL SERVICES CORP (NFS)
BARCLAYS CAPITAL INC. ...coeeeviiennnne
Various
Bank of America ....
Jefferies
Various ...
Various ...
Various ...
J P MORGAN SECURITIES ..
Various ..............
Bank of America ....
J P MORGAN SECURITIE!
GOLDMAN, SACHS & CO. ...
Various
GOLDMAN, SACHS & CO.
Various ...
DIRECT .
Various
Various ...

w

... 87,109 |.
..188,000 |.
...39,001 |.
..60,683 |.

17,113 |.
..110,625 |.
L. 22,750 |.
..80,740 |.
87,455 |.
11,730 |.

,700,000 |.
.. 497,425 |.
180,359 |.
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863667-BE-0 ......... STRYKER CORP ...ttt sassssssssnsnnnnnnns | seeeeeeeeenaees [ooned 09/04/2024 ..... WELLS FARGO ADVISORS LLC . .. 4,989,550 |. ..5,000,000 |... 2.AFE
86614J-AA-3 ......... SUMMIT MIDSTREAM HOLDINGS LLC ...eneeeiiii s [ eeeeeeenneeeens [ 07/17/2024 ..... Various 163,000 |...
87901J-AJ-4 ......... L= PP PPOPSPPPPPPPPPPPPUPPPPPPPPR IPPPUPPPPUUUPPPUI R 09/17/2024 ... Various ... ..535,000 |...
879369-AG-1 ......... L= O PSOPROPOPPPPPPOPPOP PPPPPPPRRU S 08/16/2024 ..... Various ... ..186,000 |...
880349-AU-9 ......... TENNECO INC oo [ eereeeeeeeneens [ 08/06/2024 ..... JP MORGAN SECURITIES LLC . .... 8,000 ...
886320-AE-3 ......... CLOUD SOFTWARE GROUP INC ....uuueiiiiiiiiii s [ eeeeeeeannennns [oonnd 09/06/2024 ... BNP Paribas . ..112,000 |...
893647-BL-0 ......... TRANSDIGH INC .. anns [ seeeeeeenenaens [ooeed 08/05/2024 ... Various 341,231 |. .. 346,000 |...
803647-BR-7 ......... TRANSDIGM INC ... [ eeeeeeaaaaaaens [ 09/30/2024 ... BANC OF AMERICA/FIXED INCOME . 181,500 |. .. 176,000 |...
896818-AU-5 ......... TRIUMPH GROUP INC 09/19/2024 ..... Various ...
90353T-AC-4 . ..| UBER TECHNOLOGIES INC 08/09/2024 Various ...
90353T-AE-0 . ..| UBER TECHNOLOGIES INC 09/03/2024 Bank of America ....
90353T-AG-5 . ..| UBER TECHNOLOGIES INC ... 09/04/2024 STIFEL NICOLAUS & COMPANY
913229-AC-4 ......... | UNITED WHOLESALE MORTGAGE LLC . 07/19/2024 ..... J P MORGAN SECURITIES
91327T-AA-9 ......... L R PPPORROPRPR (PPPPPPURRRRRU RN 09/06/2024 ... Various
91835H-AA-0 ......... UM CONSOLIDATED INC ... nnns [ eeeeeeeenennnns [ooenad 07/15/2024 ... STIFEL NICOLAUS & COMPANY
923281-AC-7 . .. | VENTURE GLOBAL CALCASIEU PASS LLC ..eevvvvviiiiiiiiiiiiiiiiiciicccceeccecccccceeeececeeeeeceeeeeneennnnees [ eeeeeeeeeannans [ 09/26/2024 ... GOLDMAN, SACHS & CO.
92332Y-AC-5 ......... | VENTURE GLOBAL LNG INC ......oeuuimiiiiiiiiiiiiiiiiiiiiiiiisssssssssssnnnnns | seeseesnnnnnnns fonens 09/11/2024 ... Various
92332Y-AE-1 ......... VENTURE GLOBAL LNG INC ...ooeeeieiiiiiiieeeeeceeceeeeeeee [ e [ 07/22/2024 ... Bank of America ....
92648D-AA-4 ......... VICTRA HOLDINGS LLC .o [ [ 09/10/2024 ..... Bank of America ....
92840V-AP-7 .........| VISTRA OPERATIONS COMPANY LLC ...cooeeieeieiiiii | e [ 08/12/2024 ... Various ...
92943G-AD-3 ......... | R GRACE HOLDINGS LLC . 07/08/2024 GOLDMAN ...
958102-AM-7 . ..|WESTERN DIGITAL CORP ... 08/16/2024 RBC CAPITAL MARKETS ..
958667-AG-2 . ..| WESTERN MIDSTREAM OPERATING LP 09/18/2024 DEUTSCHE BANK SECURITIES, INC.
96337R-AB-8 . ..|WHISTLER PIPELINE LLC .. JP Morgan Securities Inc.
96524V-40-3 . .. | WHITEHORSE FINANCE INC ... NATL FINANCIAL SERVICES CORP (NFS) ..3,824 |.
96812H-AA-6 ......... WILDFIRE INTERMEDIATE HOLDINGS, LLC .. v | e [ 09/23/2024 ..... Bank of America ... 95,000 |.
98310W-AS-7 ......... LS = o PP PP PP PP PPPPPPPPPPPPPPIN IRTTPPPPPPPPPUUR YR 08/13/2024 ... L PP PP AP 189,243
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 160,532,836 161,250,775
000000-00-0 ......... M2S GROUP HLDGS INC ....eeeeeiiiieeeiiiiiiiiiiiiiieiiseeeeeeeeeeeeee s sesssssssseessssssnssnsnnnsnnnnnnns | seeeeeeeneenees [ooned 08/22/2024 ... Jefferies & Co Bank Debt . ... 97,000 |...
00169Q-AG-4 ......... AIR MEDICAL GROUP HOLDINGS INC ....ceeiieiiiiiiiiiieiiieceecceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ eeeeeeeeeee [ 09/11/2024 ..... Various ..120,616 |...
00186X-AM-5 ......... AP GROUP INC ..veieeeeieeesisssssessessessssesesssssesssssesssssssssssssssssssssssssssssssssssssssssssnnnnnnns | seeeeeeeneenens [oored 07/09/2024 ... CITIZLOAN .. 244,007 |...
00488P-AT-2 ......... ACRISURE LLC .. s [ eeeeeeaanaaeens [ 07/25/2024 ... J.P. MORGAN SECURITIES LLC .... .. 27,509 ...
00488P-AT-2 ......... ACRISURE LLC . nns [ seeeeeeennanens [ooeead 08/15/2024 ... J.P. MORGAN SECURITIES LLC . 62,817 |...
00775K-AJ-7 ......... ADVISOR GROUP INC ...ueueii s [ eeeeeesanaaaens [ooned 02/22/2024 ..... UBS SECURITIES LLC ... (387)[.
03836B-AB-5 AQGEN ISLAND HOLDINGS, INC. . 09/05/2024 ... J.P. MORGAN SECURITIES LLC .... 160,650 |.

04686R-AB-9 .
056030-AC-6 .
05988H-AJ-6 .
070140-AN-1 .
14880B-AH-4 . .
20084X-AF-1 .........
21870F-BA-6 .........
22282G-AC-1 .........
22282G-AD-9 .........
24440E-AB-3 .........
26483N-AV-2

28414B-AF-3 . .
29280U-AB-9 .........

..| WC HOLDING CORP ...............
..|BR Financial Holdings, LLC Term Loan 8/2 .
..|BOXER PARENT CO INC ...........
..| GREAT QUTDOORS GROUP, LLC .
.| CATALENT PHARMA SOLUTIONS INC .

.| ELANCO ANIMAL HEALTH INCORPORATED .

COMMERCEHUB INC
CORELOGIC
COVANTA HOLDING CORP ....
COVANTA HOLDING CORP ....
DUFFPHELPS
DUN & BRADSTREET

ENDO

07/24/2024
09/17/2024
07/03/2024
07/11/2024
08/21/2024
...... 07/25/2024
...... 05/20/2024
...... 08/15/2024
...... 08/15/2024
...... 05/15/2024
...... 08/14/2024
07/09/2024
...... 08/27/2024

J.P. MORGAN SECURITIES LLC .
DIRECT ....
GOLDMAN SACHS - BANK DEBT
J.P. MORGAN SECURITIES LLC .
J.P. MORGAN SECURITIES LLC .
Morgan Stanley
J.P. MORGAN SECURITIES LLC ....
BARCLAYS CAPITAL BANK DEBT ...
BARCLAYS CAPITAL BANK DEBT .
WELLS FARGO
Bank of America .
MITSUBISHI ..
Various
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31935H-AD-9 ......... [FIRST BRANDS GROUP ......eeeeeemuueeeemnnuneeeernnnnaeeeennnnaeeeennnnnaeeeemnnnnseeernnnneeeennnnnnaeees | sevsninneesnnns [eneed 08/15/2024 ..... GOLDMAN SACHS - BANK DEBT ... U ... 59,400 |. ...60,000 |... 4AFE ...
35906E-AT-7 .........|FRONTIER COMMUNICATIONS CORP ......evuuniiiiimiiiiiiiiiiiiie e siiiiis e eesiis e s ernnn s s snnnnnsenenns | eennnnneeeeenns [ooned 09/05/2024 ..... J.P. MORGAN SECURITIES LLC . ... 57,698 |. ... 57,126 |...
35906E-AT-7 ......... FRONTIER COMMUNICATIONS CORP .....eeeereneeeeeemnneeeeemnnneeeeemnnneeeeernnnaseeennnnneeeennnnnneees | sevevnnniinnnes Jonnnd 09/05/2024 ..... J.P. MORGAN SECURITIES LLC . ... 94,723 | ... 93,785 |...
43283L-AH-4 ......... HILTON GRAND VACA ....iiiiiiiiiiieiiiii e eieiis s e cenii s ernnis s s srnan s s ssnnnn s s ssnnannsssssnns | aeeeennnnnnenes fouand 08/08/2024 ..... Various .. 105,587 |. .. 105,453 |...
45567Y-AN-5 INTERNET BRANDS (WEBMD) ....eeeeeeie e eeeee e e e e e e e e e e e e e e e e e e e e e ennneeeeennnn | eeeessnnnnns oeeens 08/14/2024 ..... 127,687 |. .. 128,007 |...
525260-AB-5 . .. | DARKTRACE .... 07/02/2024 GOLDMAN SACHS - BANK DEBT 188,000 |.
52729K-AR-7 . .| CENTURYLINK . 09/10/2024 Various ... 149,631 |.

58503U-AE-3 . ..|MEDLINE INDUSTRIES .
50220%-AA-8 ......... METROPOL I TAN LEVERED PARTNERS FUND VIII ..
50921P-AB-2 ......... UNITED AIRLINES ....

08/12/2024 Bank of America ....
...... 09/03/2024 ..... [METROPOLITAN BANK AND TRUST CO. .

LA
259,137 |...

(61,060) .

...... 06/07/2024 .....[Various .. (59,681)]...
73108R-AB-4 ......... POLARIS NEWCO, LLC «eveeeeeeeiiiiie e ens | eeeeesiiiennes [eeeed 09/06/2024 ..... Bank of America .... 152,981 |. .. 154,332 |...
73108R-AB-4 ......... B PP [EPP RO RO 09/06/2024 ..... Various .. 62,511 |. .. 63,206 |...

75915T-AH-5 ......... LIFEPOINT e inneees | ceeeeniiieeees [ened 07/31/2024 ..... Bank of America .... ...60,000 |...
75915T-AJ-1 L= PP [PPSR RO 07/31/2024 ..... Citi Bank ...60,000 |...
78571Y-BJ-8 . ..| SABRE HOLDINGS 07/22/2024 Bank of America . 127,000 |.
82981M-AC6 ......... BT PP [ PR PO 09/12/2024 ..... Various 132,910 |. .. 189,873 |...

85512F-AC-2 ......... USSILICA e nnnnee e | eeeeeniineees [eeed 07/18/2024 ..... BNP Par ibas

..60,390 |. ..61,000 |...

87256F-AH-T7 ......... TKC HOLDINGS .ttt srnee e ssinnns | ceeeenineeees [oend 07/24/2024 ..... Jefferies & Co Bank Debt . .. 113,897 |.
88632N-BD-1 ......... CITRIX SYSTEMS INC ...t eineeee e | eeeeeniiieeees [eeeed 07/24/2024 ..... Various JU ... 87,109 |.
89364M-CC-6 ......... TRANSDIGM GROUP INC .ttt snneees | ceeeeniineeees [oend 08/12/2024 ..... GOLDMAN SACHS - BANK DEBT e e O ..201,514 |.
896780-AB-2 TRITON WATER HOLDINGS INC. ...eveeiieeiiiiiieeeiiei e eeins | eeeeeniiieeees [eened 09/09/2024 ..... Jefferies & Co Bank Debt .... ..32,042 |.

914908-BC-1 .
92537E-AE-8 .

.| UNIVISTON COMMUNICATIONS INC
.| VERTIV ..
.| VIASAT INC

07/10/2024
08/14/2024

Jefferies & Co Bank Debt .
Morgan Stanley

24,570 |
..235,588 |.

925550-AD-7 . . Various ........ 52,532 |.
C4000K-AF-1 . ..| GARDA ... J.P. MORGAN SECURITIES LLC . ..177,000 |.
CAOOOK-AF-1 . .| GARDA WORLD SECURITY CORPORATION J.P. MORGAN SECURITIES LLC . ..293,000 |.
D2007Z-AE-7 DELIVERY HERO ..t e e sneeeeeeeenns | Ceee [l 09/05/2024 ..... Various 140,624 |.

G9368P-BH-6 ......... LT = TP PP PP PP PPPPPPPPRN IEPPPPTTPPVPPPRN IIPPPR 08/05/2024 ... Various

90,057 .

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 5,140,310 5,220,579

2509999997. Total - Bonds - Part 3 227,109,718 227,451,354 708,219 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 227,109,718 227,451,354 708,219 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX

6009999999 - Totals 227,109,718 XXX 708,219 XXX
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..36179R-BII-8 | G2 MA2753 — RMBS .......oooevvveiiiniiin [ . 09/01/2024 . | Paydown ... 13,940 ... 14,913 |.... .. (972) ). L (972) ). . 04/20/2045 . [1.A ........
..912828-YY-0 |UNITED STATES TREASLRY ......ooovvvvinininnnnnnens [oenns . 07/31/2024 . | Adjustment .. . 1,005,816 01,021,725 |.... 1,021,584 |.. . (15,768) |.... . 12/31/2024 . (1.A ........
JP Morgan Securities
..91282C-Dii-8 |UNITED STATES TREASLRY ......coovvvriiniinnnnnnnns [oeens . 09/13/2024 .| Inc. wooeeieiiiii e | 4,654,883 |........ 5,000,000 |........ 4,991,202 |........ 4,903,489 |............... 0 s L-TE I [V ST L-TE I 0 fnns 4,994,363 |.....ooeeennnnn 0 f..... (339,480) |...... (339,480) [....0vvvnnen 98,675 |. 01/31/2029 . |1.A ........
JP Morgan Securities
..91282C-DY-4 |UNITED STATES TREASLRY ......oooovvrriiiinnnnnnnns [oenns . 09/13/2024 . | Inc. Q ................................................. 8,404,419 |........ 9,525,000 |........ 8,197,081 |........ 8,320,706 |............... 0 fens 87,101 [ovveeinnnnnnns 0 fnns 87,101 [ovveininnnnnns 0 fnns 8,407,808 |.......eeennns (U (3,389) |.....nnnn (3,389) |.......... 188,130 |. 02/15/2032 . [1.A ........
JP Morgan Securities
..91282C-EM-9 | UNITED STATES TREASLRY .....coovvvrinnnninnnnnnnns [oeens . 09/10/2024 . | Inc. Q ................................................. 6,126,434 |........ 6,280,000 |........ 6,253,997 |........ 6,259,722 |.........eeeinl 0 [oennnnnnnn 2,465 [oiiiiiiiinnnnn 0 [ 2,465 |0 | 6,262,187 [....ccceennnnn 0 f..... (135,752) |...... (135,752) [veennnne 156,019 |. 04/30/2029 . [1.A ........
BANK OF AMERICA
..91282C-GS-4 |UNITED STATES TREASLRY ......coovvvriniiinnnnnnnns [oeeens . 08/07/2024 . | SECURITIES .coeeeeeeeieees e |l 9,905,859 |...... 10,000,000 |....... 10,026,563 |....... 10,024,068 |.............e. 0 oo (2,001) |eveveniiininnnn 0 fvnnnnnn (2,091) fonniiiiininnnn 0 e 10,021,977 |ooeeeeeeeens 0 f..... (116,118) |...... (116,118) |.......... 310,007 |. 03/31/2030 . |1.A ........
JP Morgan Securities
..91282C-Hli-4 |UNITED STATES TREASLRY .......oooevvriirinnnnnnnns [oenens . 09/27/2024 . M T 18,026,563 |...... 18,000,000 |....... 17,732,188 |...... 47,741,737 |0 20,285 nnieiiiennnnnn 0 fnnnnnnn20,285 [onniiiiinnnnnnn 0 e 17,762,021 . 264,541 |....... 264,541 .. 678,270 |. 08/31/2030 . [1.A ........
..91282C-K0-3 |UNITED STATES TREASLRY ....ooovveviiniiinnninnnens [ oens . 09/27/2024 . |Various .......ccceevnnnnnn foreriinniniinnnnnns e 27,863,203 |....... 27,000,000 |....... 26,967,031 (0 R ) ) R € (1)) PO | I AU £ (1) i AU | B Y 26,966, 951 . 896,252 |....... 896,252 ...207,215 |. 05/15/2034 . [1.A ........
..91282C-KR-1 | UNITED STATES TREASLRY ......ooovvvrinininnnnnnnns [oeeens . 07/31/2024 . | Adjustment ...........ooos | | 4,394,063 |........ 4,360,000 |........ 4,360,170 [ooeeeeeeeeeeeeeann 0 0 27 i 0 27 e 0 s 4,360,197 |.. ...33,865 |.... . 05/15/2027 . [1.A ........
..91282C-KX-8 |UNITED STATES TREASLRY ....coovvvririeiinnniinnens [ oens . 07/29/2024 . | Adjustment .. R 21,120,938 |....... 21,000,000 |....... 21,006,367 [...eevvnvennnnnnnn 0 o0 e 266 |0 i 266 [enneiiiinnnnnnn 0 i 21,006,633 |.. . 06/30/2029 . [1.A ........
..91282C-KY-6 |UNITED STATES TREASRY ......oeovvvvvveeeeeeeneees [oeenn . 07/31/2024 . | Adjustment .......ooooeeees Joeeeeeiiiies | 8,634,938 |....... 8,600,000 |........ 8,602,100 |................0 ..o O o 110 |0 v 110 o 0 e 8,602,210 . 06/30/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 110, 151,055 110,798,940 109,189,414 48,376,360 109,419,871 0 731,184 731,184 1,871,919 XXX XXX
..54627R-AL-4 |LASGOV 22A A1 - ABS .....oooeeiiiiiiiini [ . 08/01/2024 . |Paydown .......oooeeeieeiins Jenininiiiinns | 1,129,275 |........ 1,129,275 |........ 1,120,275 [........ 1,129,275 |0 0 0 i 0 e 0 s 1,129,275 |.. .40,823 |. 02/01/2029 . [1.A FE ....
..91282C-KX-8 |UNITED STATES TREASLRY .. R [ . 07/24/2024 . |Various ... R 12,052,031 |....... 12,000,000 |....... 11,954,531 |.... R | N PRS- 1| ISR | B RN < - I RO | ) RN 11,955,067 |.. .34,416 |. 06/30/2029 . [1.B FE ....
..91282C-KX-8 |UNITED STATES TREASRY .......ooevvvvveeeeeeeeeees [oeennn . 07/29/2024 . | BARCLAYS CAPITAL INC. .. |.oeevvirirrrirnnn.e. ....(12,052,031) |..... (12,000,000) |..... (11,954,531) |.ovvvvveennnnnnes 0 feeeeeeeeeeen O e (836) e 0 v (836) fonninininnnnnn 0 [ (11,955,067) |...vvveeennnnn 0 f...... (96,964))....... (96,94)]........... (34,416) |. 06/30/2029 . |1.A ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,129,275 1,129,275 1,129,275 1,129,275 1,129,275 0 0 0 40,823 XXX XXX
..00253P-AA-6 | AAR ESCROW ISSUER LLC ...oooeeeeeeeeeeeeeeeeeeeeees [ . 07/12/2024 . | Various ......ceeevvviiinnn Jooveeennnnnnennennns Joeeeennns 46,144 |........... 45,000 [ounnnnnne 45,000 |ooeeeiiiiiinnnns (V2 0 e (VO 0 | (VO 0 s 45,000 |ooeeeiennnnnns [V 1,144 |.......... 1,144 oo 1,122 |. 03/15/2029 . [3.B FE ....

MORGAN STANLEY & CO
....... . 07/22/2024 . [LLC/SL CONDUIT
C..... . 09/11/2024 . | Var ious

....... . 09/20/2024 . [Call @ 101.35 .
....... . 09/15/2024 . | Paydown
....... . 07/01/2024 . [Call @ 100.00 .

. 11/06/2030 . |4.B FE ....
. 04/15/2031 . |4.B FE ....

. 02/15/2026 . |4.A FE ....
. 11/16/2026 . |1.A FE ...
. 10/01/2024 . |2.C FE ....

..00489L-AL-7 | ACRISURE LLC
..00687Y-AC-9 | ADIENT GLOBAL HOLDINGS LTD ..

..00810G-AC-8 | AETHON UNITED BR LP ...
..00834T-AA-6 | AFFRM 2122 A - ABS ....
..013817-AW-1 | HOWMET AEROSPACE INC

..269,670
..100,000

.0 [
...0 [
...0 [
...0 [
...0 [
..01883L-AG-8 | ALLIANT HOLDINGS INTERMEDIATE LLC ......ccuees | aeenns . 09/26/2024 . | Various ... 76,679 ...0 [ . 10/01/2031 . |4.B FE ....
..019576-AA-5 | ALLIED UNIVERSAL HOLDCO LLC ....evvvvvraeniiins | eeeens . 08/12/2024 . [Call @ 100.00 . ... 13,000 ...0 [ . 07/15/2026 . |4.C FE ....
..019576-AE-7 | ALLIED UNIVERSAL HOLDCO LLC ....eevvieeeeeiiiis | aeeees . 08/26/2024 . | Jetferies ... 60,669 ...0 [ . 02/15/2031 . [4.C Z .....
..02073L-AA-9 | ALPHA GENERATION LLC ..ooovevviiiiiiiiiiiiieeiis | eeeeens . 09/19/2024 . [Various ... .. 27,445 =0 .. ...0 [ . 10/15/2032 . |4.B FE ....
..02352B-AA-3 | AMENTUM HOLDINGS INC .. 09/12/2024 . | Various 75,961 .0 0 . 08/01/2032 . |4.B FE ....
..02377L-AA-2 | AMERICAN AIRLINES 2019-1 PASS THROUGH TR .... 08/15/2024 . | Paydoun .. 184,712 ..184,712 |. 0 . 08/15/2033 . |1.F FE ...
..02379K-AA-2 | AMERICAN AIRLINES PASS THROUGH TRUST 202 07/11/2024 . | Paydoun ... .. 241,304 ..241,304 |. 0 . 01/11/2036 . |1.F FE ...
..02406P-AY-6 | AMERICAN AXLE & MANUFACTURING INC . 07/24/2024 . [Call @ 100.00 . ..100,000 98,500 0 . 03/15/2026 . |4.B FE ....
MORGAN STANLEY
..030981-AL-8 | AMERIGAS PARTNERS LP .......ccoviiiiiiiiiiiiiiins | eeeeens . 07/18/2024 . [LLC/SL CONDUIT ...eevvevss fooneeniiiiniaeiis fereeeene 56,788 , I 2 A 57,107 0 . 05/20/2027 . |4.A FE ....
NATL FINANCIAL SERVICES

o

. 12/15/2028 . |2.C FE ....
. 04/21/2031 . |[1.A FE ...
. 06/01/2028 . |4.B FE ....
. 11/15/2029 . |3.B FE ....
. 02/15/2032 . |3.B FE ....
. 01/23/2031 . |1.F FE ....
. 11/01/2031 . |3.C FE ....
. 03/31/2027 . |2.B PL ....

..03761U-60-1 | MIDCAP FINANCIAL INVESTMENT CORP ..........ccoo |eeeeees . 08/15/2024 . [CORP (NFS) ...oovveeviiins formeeeniiiiieienns o 1,721 875 | 1,686 | 0
..03765X-AG-1 | APID XXI1 ATR = CDO ..eovveeeiiiiiiieciiiiiieees | e . 07/22/2024 . |Paydoun ... . 1,979,471 1,979,471 |....
..039524-AA-1 | ARCHES BUYER INC ....eevviiiiiiiiiiniiiiiiiieiins [ eeeeens . 07/25/2024 . [Various ... ... 25,907 ...24,866 |....
..043436-Ali-4 | ASBURY AUTOMOTIVE GROUP INC ......oevvveeeiiiiis | aeeens . 09/17/2024 . [Various ... .. 497,343 ..475,079 |....
..043436-AX-2 | ASBURY AUTOMOTIVE GROUP INC ......ovvvveeiiiiins | eeeens . 09/13/2024 . [Various ... ... 40,313 ...37,892 |....
..04965F-AJ-0 | ATRM XV C = CDO0 .eeveeeniiiiieeeeeiiiieeceeiiies [ aeeees . 07/11/2024 . | Paydoun ... . 1,000,000 .1,000,000 |....
..05368V-AB-2 | AVIENT CORP U [ . 09/06/2024 . [Various ... o foereee. 46,404
..06457*-AA-5 | AXAR CL SPV LLC ..oveeeeniiiieeeeeiiiieeeeeiies | e . 09/19/2024 . [ INTERNAL .oooeeenvveeeees foveeeeiiiieeeeees e, 84,451

o oo ooo
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..05825X-AA-7 | BALDWIN INSURANCE GROUP HOLDINGS LLC .......... [.ceeenn . 08/07/2024 . | Various .......cceeeennnenn foorerrnninnnininnnns Joeeennns 150,013 |.......... 146,000 |.......... 146,000 [...oovvvvevennnnns (VR [V N | ) R [V (VR [V R 146,000 |.......eevveeee [V R 4,013 |o.oeeneee 4,013 |l 2,010 |. 05/15/2031 . [4.C FE ....
BANK OF AMERICA
..06051G-HT-9 | BANK OF AMERICA CORP .......cevvvvvvviriviiiiininns [ereeenn . 08/28/2024 . | SECURITIES .ooooeeiiiiiiies oo | 5,405,235 |........ 5,500,000 |........ 5,500,000 |........ 5,500,000 |..ccoeereeennns [V RN | ) R [V (VR [V R 5,500,000 [..ccoeiiiinnns 0 f...... (94,765) |....... (94,765) . 04/23/2027 . (1.E FE ....
BANK OF AMERICA
..07274N-AJ-2 |BAYER US FINANCE Il LLC ..evvvvvvviviiiiiiiiiiinns [ eeeenn . 09/26/2024 . | SECURITIES ................ . 4,966,200 .5,150,066 |.... (122,735) |...... (122,735) . 12/15/2025 . (2.B FE ....
..09261H-AD-9 | BLACKSTONE PRIVATE CREDIT FUND ............ceees [eennnn . 08/02/2024 . | OPPENHEIMER & CO. INC. |.... ... 28,009 ...25,985 |.... 1,312 1,312 . 12/15/2026 . (2.C FE ....
WELLS FARGO ADVISORS LLC
..09261H-AT-4 | BLACKSTONE PRIVATE CREDIT FUND ............ccee. [oennnn . 09/24/2024 . ..1,993,520 |........ 2,000,000 01,908,849 |oooiiiiiiiiiin 0 fevviiiiin 677 [0 ool 677 |0 | 1,999,525 |.. (6,005) [........ (6,005) . 03/24/2025 . (2.C FE ....
..103186-AB-8 | BOXER PARENT COMPANY INC . 07/30/2024 . |Call @ 100.00 . 1,473,000 |........ 1,473,000 ..671,509 |.......... 2,589 [oeeeennn(6,483) [cuniiiiiinnnnnn 0 e (3,894) |0 | 1,473,000 |. .0 .0 . 10/02/2025 . (4.B FE ....
MORGAN STANLEY
..103730-BE-9 |BP CAPITAL MARKETS AMERICA INC .......evvuuuunnn [ereenn . 09/25/2024 . |LLC ..7,000,000 .7,001,030 |.... (55,621) . 02/11/2026 . [1.E FE ....
..109696-AB-0 | BRINKS CO .. . |- 09/13/2024 . |Call @ 100.00 . .. 765,000 . 765,000 ..755,941 1,761 . 07/15/2025 . 3.B FE ....
.. 1248EP-CP-6 | CCO HOLDINGS LLC ....evvvvvvvvvvvvnnnnnnninnnnnnnnns [ eeeeenn . 09/04/2024 . | Various ... 40,006 .. 457 . 01/15/2034 . [3.C FE ....
BANC OF AMERICA/FIXED
..125137-AC-3 | CEC ENTERTAINVENT LLC ....ovvvvvvninrnnnrnnnnnnnnns [ eeeenn . 08/06/2024 . | INCOME .......evvvvvvvvnnnnn Jooveneeiiiiieinnnens | 71,460 |l 72,000 |...........68,040 |t 89,080 oeeeeeeveennnnn O feuiiiiincnn 708 [0 e 708 |0 e 69,788 [ 0 e 1,722 s 1,722 . 05/01/2026 . [4.C FE ....
L 12613G-BA-6 | CDW LLC e [ . 08/13/2024 . |Call @ 100.00 . ....(2,565) |. 0 e ...0 . 12/01/2024 . (2.C FE ....
LA2513G-BE-8 | CDW LLC e [ . 08/13/2024 . |Call @ 99.23 .. .. (1,208) | .0 , .0 , .........(3,622) |.........(3,622) . 05/01/2025 . [2.C FE ....
..126307-A0-0 | CSC HOLDINGS LLC ....vvvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeens . 09/04/2024 . | Various .......cceeeviiiiinn Joereeeennennennnnnns Jeeeene... 66,390 [l 79,000 |l 81,765 [oiiiinnnnn 79,744 [0 [ (266) [c0vvnnnnnnnnnne 0 s (266) [c0vvnnnnnnnnnne 0 s 79,478 |ooeeeiiiinns 0 f...... (14,088) |....... (14,088) . 04/15/2027 . [5.A FE ....
JP MORGAN SECURITIES LLC
..126307-AS-6 [ CSC HOLDINGS LLC ....vvvvvvvieniiiciiniinieiiinnnn | nneens L 07/31/2024 . | eveeeiiie .. 39,750 5,179 |.. .0 . L1772 . 02/01/2028 . [5.A FE ....
..12653C-AJ-7 | CNX RESOURCES CORP . |- 09/09/2024 . | Various .. 219,459 .0 0| 11,013 |. . 01/15/2029 . 3.B FE ....
..12653C-AL-2 | CNX RESOURCES CORP ........eevvvvmmmmmmmmnnnnnnnnnns [erneen . 07/18/2024 . |Bank of America . ... 28,770 .0 . 0 . 03/01/2032 . 3.B FE ....
..13057Q-AK-3 | CALIFORNIA RESOURCES CORP .......cccooeieiiiiiiaen [ereeenn . 08/08/2024 . | CitiGroup .ooevvveveeeeeees e e, 9,124 .0 . 0 . 06/15/2029 . [3.C FE ....
.. 14913U-AF-7 | CATERPILLAR FINANCIAL SERVICES CORP ........... [....... . 07/12/2024 . | TRADEWEB DIRECT LLC .... . 5,016,600 .0 . 0 . 02/27/2026 . (1.F FE ....
.. 15135B-Ali-1 | CENTENE CORP .....coooeeeeeieiiiiiiei [ . 08/05/2024 . | BNP Paribas . ... 61,684 . .0 . 0 . 10/15/2030 . [2.C FE ....
..161150-AG-5 | CHART INDUSTRIES INC ...ooooveveiieiiiiiiiiiiiieens oo . 08/02/2024 . | Jefferies ... ... 21,450 ...21,164 |.... .0 . 0 . 01/01/2031 . [4.C FE ....
..18060T-AA-3 | CLARIOS GLOBAL LP ...coovveeeieiiiiiiiiiii [ . 09/26/2024 . |Call @ 100.00 . ... 30,000 ...30,002 |.... .0 . 0 . 05/15/2025 . [3.C FE ....
..185899-AN-1 | CLEVELAND-CLIFFS INC 08/23/2024 . |Various ... .. 313,332 ..306,267 |. 0 0| . 04/15/2030 . [3.C FE ....
..185899-AP-6 | CLEVELAND-CLIFFS INC .. 08/14/2024 . |Various ... 48,873 0 0| . 03/15/2082 . [3.C FE ....
..19416M-AA-7 | PERMIAN RESOURCES OPERATING LLC 07/31/2024 . |Call @ 101.47 . .. 115,672 0 0| . 02/15/2026 . (3.B FE ....
..20848V-AB-1 | CONSENSUS CLOUD SOLUTIONS INC .. 08/28/2024 . |Various ... 68,341 0 0| . 10/15/2028 . [4.B FE ....
..212015-AT-8 | CONTINENTAL RESOURCES INC . 09/26/2024 . [ GOLDMAN, SACHS & CO .. 230,736 0 0| . 01/15/2031 . [2.C FE ....
..225655-20-8 | CRESCENT CAPITAL BDC INC .....eevvvmmvnnennnnnnnns [ereenn . 09/26/2024 . |Various .......ceeeevnnnnns foorerriiiinninninnns o, 5,192 .0 . 0 . 05/25/2026 . [2.C FE ....
..233046-AN-1 | DNKN 2021-1 A2] = ABS .......evvvvvvmmmnnnnnnnnnnns [ eeeeenn . 08/20/2024 . | Paydoun ... ... 20,000 .0 . 0 . 11/20/2051 . 2.B FE ....
..24380L-AE-3 |DCRK 1B = CDO ..cceeveeeeeeeeeeiceiieeeeeeeeeeeee [ . 09/11/2024 . | Paydoun ... . 1,000,000 .0 . .0 . 0 e . 10/21/2030 . [1.A FE ....
..24703T-AJ-5 |DELL INTERNATIONAL LLC .....ovvvvvvvrvrnnnnnnnnins [eeeenn . 08/05/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeeiienienins |oeeeeeees 49,977 0 0 | 46,997 |0 e, 3,980 . 07/15/2036 . (2.B FE ....
DEUTSCHE BANK
..25160P-AF-4 | DEUTSCHE BANK AG (NEW YORK BRANCH) ............ [.eeeees . 08/22/2024 . | SECURITIES, INC. ...ccoes |oevereeniiiieniennes |oeees 1,082,763 |........ 1,133,000 |........ 1,133,000 |........ 1,133,000 0 0 fnns 1,133,000 |.ooeeeeeeennns 0 f...... (50,237) |....... (50,237) ..o 17,723 |. 03/19/2026 . 1.F FE ....
..25461L-AA-0 | DIRECTV FINANCING LLC ...evvvvvvviiviiiiiiiiiiienns [ eeeenn . 09/16/2024 . |Various .........ccceuvnnee .. 196,345 .... 206,000 ..102,431 .0 . 0 .194,802 |.. 1,543 |..........1,543 . 08/15/2027 . 3.B FE ....
..26885B-AA-8 | EQM MIDSTREAM PARTNERS LP ......ccooviiiiiiiiiins [eeeenn . 08/01/2024 . |Maturity @ 100.00 ....... |.... .. 509,000 .0 . 0 .599,000 |.. . 08/01/2024 . [3.A FE ....
..314353-AA-1 | FEDERAL EXPRESS CORPORATION 2020-1 PASS ...... |....... . 08/20/2024 . | Paydoun ... .. 253,995 .0 . 0 .253,9% |.. . 08/20/2035 . 1.D FE ....
..315289-AA-6 | FERRELLGAS LP .........evvvvvvnnnns 07/11/2024 . |Various 73,870 L0 0 0| . 04/01/2026 . (4.B FE ....
..34417V-AA-5 | FOCUS FINANCIAL PARTNERS LLC 09/26/2024 . |Various ... 57,380 L0 0 0| . 09/15/2031 . (4.B FE ....
..345397-1-9 | FORD MOTOR CREDIT COMPANY LLC .. 09/08/2024 . |Maturity @ 100.00 . ..500,000 ..500,947 |. 0 0| . 09/08/2024 . 3.A FE ....
..35906A-BF-4 | FRONTIER COMMUNICATIONS HOLDINGS LLC .......eee f.eeennn . 09/04/2024 . |Various ........ccceeunnnnee ... 59,148 .0 . .0 . . 05/01/2028 . [4.B FE ....
FIRST BROKER SECURITIES
..366504-AA-6 | GARRETT MOTION HOLDINGS INC ....ccovvvrvvveennnns [ereenn IRV A V) 72 R K R 12,362 |oveevieennns 12,000 |.ooeveennns 12,000 [ooeeeeeeinnnnnnee (VO [V N | ) R [V (VR [V 12,000 [..eevevenennnns [V 362 |oevvvennnnns K7 310 |. 05/31/2032 . 4.A FE ....
..37185L-A0-5 |GENESIS ENERGY LP .......oooeeeeeeeeeeneeeeeeeeeeees oo . 08/01/2024 . | GOLDMAN, SACHS & CO. ... |ooeeeriereieeeeeeees |oveeeenns 2,50 |, 32,000 f.ccoennens 32,000 |ooeeiiiiieee [ OO e 0l [ 0 Joeeeeeennn 32,000 .ooeeiiiennnns [ 520 ovvvrrnnnns 520 |ovivreiiiiinnns 581 ). 06/15/2032 . [4.C FE ....
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..37960B-AB-1 | GLOBAL MEDICAL RESPONSE INC .......cevvvvvvvvunns [ereeenn . 09/11/2024 . | Various L7 0 . 2,116 ... . 10/31/2028 . [4.C FE ....
..382550-BH-3 | GOODYEAR TIRE & RUBBER CO .....ccoovvvviiiiiiiies [eeeenn . 07/24/2024 . |Call @ 100.00 . , .. (54)) .0 .0 . 05/31/2025 . [4.A FE ....
..38869P-AM-6 | GRAPHIC PACKAGING INTERNATIONAL LLC ....eevvves [eeennnn . 08/15/2024 . |Maturity @ 100.00 ....... |.eeeeeeeeeenennnnies s 285,000 [ooeeeeennns 285,000 |........... 280,012 |........... 281,438 |..........1,967 |.......... 1,59 [ooeeeeieennns 0 0 . 08/15/2024 . 3.B FE ....
NATL FINANCIAL SERVICES
..300320-88-5 | GREAT ELM CAPITAL CORP .......eevvvvvvvvvennnnnnns [ereeenn . 09/09/2024 . | CORP (NFS) .evvunnnniiees Joveeeeieieniieeeens Joveeeeeeeenn 1760 [ 175 0 0 . 04/30/2029 . (2.B PL ....
..402635-AR-7 | GULFPORT ENERGY OPERATING CORP ........cccevvve [reeenn . 09/04/2024 . |Call @ 102.33 .... .... 187,683 .0 . 0 . 05/17/2026 . [3.C FE ....
..40518J-AA-7 |HAH GROUP HOLDING COMPANY LLC .......eevvvvvvuens fereenn . 09/18/2024 . |Bank of America ......... |oceoriiiiiiiiiins Joennnn 3,088 [, 3,000 .0 . 0 . 10/01/2031 . [4.C FE ....
.. 421924-BT-7 | ENCOMPASS HEALTH CORP .......evvvvvvvmnnnnnnninnnnn [eeeeenn . 07/17/2024 . |Call @ 100.00 . .. 112,000 .0 . 0 . 09/15/2025 . [4.A FE ....
.. 42239P-AB-5 | HEARTLAND DENTAL LLC ....evvvevivnniininniiniiinnns [ eeeenn . 09/17/2024 . | Various .0 . 0 . . . 04/30/2028 . [4.C FE ....
..432833-AR-2 | HILTON DOMESTIC OPERATING COMPANY INC ........ [....... . 09/26/2024 . |Various ... .... 109,000 .... 109,000 |.... .0 . 0 109,000 |.. . 03/15/2033 . [3.B FE ....
..4328411-AA-6 | HILTON GRAND VACATIONS BORROWER LLC 09/25/2024 . |Various ... .. 225, ..242,000 ..226,951 |. 0 0| .227,414 . 06/01/2029 . [4.A FE ....
..44988M-AC-9 | IRB HOLDING CORP ... 09/30/2024 . [Call @ 100.00 . . 1,821,000 ..1,821,000 ,885,723 |. (8,391) | 0 0| .1,820,831 . 06/15/2025 . (4.B FE ....
..460599-AC-7 | INTERNATIONAL GAME Tl . 09/24/2024 . |Call @ 100.00 . ..584,000 . .(2,309) | 0 0| . . 02/15/2025 . [3.A FE ....
..46284V-AL-5 | IRON MOUNTAIN INC ......ovvvvvmrrrrirriinniiniinnnns [eeeeenn . 09/11/2024 . | CitiGroup O .. 100,000 .0 . .0 . . 07/15/2032 . [3.C FE ....
WELLS FARGO ADVISORS LLC
..46647P-BH-8 | JPMORGAN CHASE & CO ..ooooveveeeeeeeeeeeeeeeeeens [ . 08/29/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiinn e [0 982,710 [l 1,000,000 932,040 [........... .0 . o0 |eee......965,888 .. . 03/13/2026 . (1.E FE ....
..46647P-CJ-3 | JPMORGAN CHASE & CO ... veeee.. |- 09/26/2024 . | TRADEWEB DIRECT LLC ... |oeeeeeeeeieiiiininns |oeeen. 939,627 | 1,016,000 ..1,016,000 |........1,016,000 |.... .0 . ....0 |........1,016,000 |.. . 06/01/2029 . [1.E FE ....
..47216F-AA-5 | JAZZ SECURITIES DAC ... [ . 08/28/2024 . |CitiGroup ... . ... 14,599 |.... 14,784 |.... .0 . 0 ..14,943 |.. . 01/15/2029 . (3.B FE ....
..476920-AA-1 | JETBLUE AIRWAYS CORP 09/26/2024 . |Various ... 72,535 |. 0 0| 72,538 . 09/20/2031 . [4.A FE ....
..48661-AA-6 |RAD 3 A - CDO ..... 07/09/2024 . |Paydown ..912,709 |. 0 0| .910,7% . 04/15/2032 . (1.A FE ....
..50076P-AA-6 | KRAKEN OIL & GAS PARTNERS LLC . 07/23/2024 . |Various ...17,000 |. 0 0| 17,000 . 08/15/2029 . [4.A FE ....
..50168A-AB-6 |LABL INC ... . |. 08/12/2024 . | Various . 181,020 |. 0 0| 168,000 . 07/15/2026 . [4.C FE ....
..501680-AC-9 |LABL INC ... . |- 08/23/2024 . |Various ... 0 0| . 11/01/2028 . [4.C FE ....
..50187T-AH-9 |LGI HOMES INC ....eevvvvvririiiiniiiiiiiriniinninnens [ eeeenn . 08/28/2024 . |Wlel s Fargo U .0 . 0 . 12/15/2028 . [3.C FE ....
..50190E-AC-8 |LCM INVESTMENTS HOLDINGS Il LLC ...coevveeeeeees e . 08/13/2024 . | ROYAL BANK OF CANADA ... |.... .0 . 0 . 08/01/2031 . [4.B FE ....
..513272-AE-4 | LAMB WESTON HOLDINGS INC .....ccceeeiiiiiiiiinn [ eeeennn . 09/10/2024 . | ROYAL BANK OF CANADA ... |.... .0 . 0 . 01/31/2032 . (3.C FE ....
..527298-BX-0 |LEVEL 3 FINANCING INC ....eevvvvvvrnnnnninnnnnnnnns [ eeeeenn . 09/10/2024 . |Bank of America . .0 . 0 . 04/15/2029 . [4.B FE ....
..53219L-AW-9 | LIFEPOINT HEALTH INC ......ovvvvmmmmniinniniiiiinnn [eeeeenn . 08/01/2024 . | Various .0 . 0 . 10/15/2030 . (4.B FE ....
..53220K-AA-7 |LIGHTNING POWER LLC .....ovvvrrmnnnnnnnnninnninnnnn [eeeeenn . 08/07/2024 . | Various .0 . 0 . 08/15/2082 . [3.C FE ....
..536797-AF-0 | LITHIA MOTORS INC ... 07/19/2024 . (Bank of America . ..169,998 |. 0 0| . 01/15/2031 . [3.B FE ....
..541098-A*-0 |LOGAN RIDGE FINANCE CORPORAT[ON 09/03/2024 . (Redemption @ 100.00 31,626 |. 0 0| . 04/01/2032 . [3.A PL ....
..562953-CK-5 | MGM RESORTS INTERNATIONAL .... 09/04/2024 . | BNP Paribas . 0 0| . 09/15/2029 . (3.C FE ....
..55342U-AG-9 | MPT OPERATING PARTNERSHIP LP 09/12/2024 . |Various ... 0 0| . 08/01/2026 . (4.B FE ....
JP MORGAN St
.. 55342U-AJ-3 | MPT OPERATING PARTNERSHIP LP .......ooooeeeeeeins [oennnn . 09/12/2024 . | evvviiiiiiii 0 0 . 08/01/2029 . (4.B FE ....
..55916A-AA-2 | MICHAELS COMPANIES INC ........cceeiieieiieeiennss [oeeenn . 09/11/2024 . |Wells Fargo .............. .0 . 0 . 05/01/2028 . [4.C FE ....
..57638P-AA-2 | MASTERBRAND INC ........... 08/27/2024 . |Stifel Nicolaus & Co. .. | 0 0| . 07/15/2082 . 3.B FE ....
..58064L-AA-2 | MCGRAW-HILL EDUCATION INC . 08/13/2024 . (Bank of America . 0 0| . 09/01/2031 . (4.B FE ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC .... 09/20/2024 . | Paydoun ... 0 0| . 06/20/2027 . [2.C FE ....
..61965R-AC-9 | MOSS CREEK RESOURCES HOLDINGS INC . |. 08/13/2024 . | Various 0 0| . 09/01/2031 . [4.A FE ....
..62482B-AB-8 | MEDL INE BORROVER LP . |- 09/12/2024 . |Various ... K 0 0| . 10/01/2029 . [4.C FE ....
..620377-CS-9 | NRG ENERGY INC «eeeeen |- 0971072024 . | GOLDMAN, SACHS & CO. ... |.... .0 . 0 . 02/15/2032 . 3.B FE ....
..629571-AA-8 | NABORS INDUSTRIES LTD [ . 08/06/2024 . |Call @ 101.81 ............ .0 . 0 . 01/15/2026 . [5.B FE ....
..63861C-AE-9 |NATIONSTAR MORTGAGE HOLDINGS INC . 09/10/2024 . [ GOLDMAN, SACHS & CO X 0 0| . 11/15/2031 . [4.A FE ....
..63861C-AF-6 |NATIONSTAR MORTGAGE HOLDINGS INC . . 07/18/2024 . | GOLDMAN, SACHS & CO. ... |.... .0 . 0 . . 02/01/2032 . [4.A FE ....
BANK OF AMERICA
..641062-AR-5 |NESTLE HOLDINGS INC ....ccovvvvviiiiiiiiiiiiiinnnns [eeeenn . 07/02/2024 . | SECURITIES ...ocoeeeeeeeees Jooeeeenieieeeeeeeens oo 5,617,860 |........ 6,000,000 |........ 5,968,980 |........ 5,988,002 0 0 eeens 5,090,959 |.....coeennnn 0 [..... (373,099) |...... (373,099) [............ 36,250 |. 01/15/2026 . |1.D FE ....
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..652526-70-8 | NEWTEKONE INC ....evvvvvvviiiiiiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 09/17/2024 . |Various .......ccceeeeunnnn |oee ... 31,176 ...31,925 ...31,857 |.... .0 . 0 ..31,879 |.. (704) |.... .. 1,293 |. 02/01/2026 . [2.A PL ....
..653420-AC-6 | NEXTERA ENERGY OPERATING PARTNERS LP ......... [....... . 09/16/2024 . |Maturity @ 100.00 ....... ... 51,000 ...51,000 ... 49,406 |.... .0 . 0 ..51,000 |.. 2,168 |. 09/15/2024 . [3.A FE ....
..653420-AK-8 | NEXTERA ENERGY OPERATING PARTNERS LP ......... [....... . 07/15/2024 . |Maturity @ 100.00 ....... . .0 . 0 610,000 |.. .25,925 |. 07/15/2024 . 3.A FE ....
..65505P-AA-5 |NOBLE FINANCE 11 LLC ..o [ . 08/08/2024 . |Stifel Nicolaus & Co. .. |.... .0 . .0 . ..16,480 |.. . 04/15/2030 . [3.C FE ....
JEFFERIES & C0. - BONDS
..67116N-AA-7 [ . 09/30/2024 . | DIRECT ...ovvvvvvvnnnnnnnns 1,996,871 |.... .1,997,060 |.. . 03/16/2033 . [3.A FE ....
..682691-AE-0 | ONEMAIN FINANCE CORP .......cooevvveviinininnnnnnns [oennnn . 07/18/2024 . | GOLDMAN, SACHS & CO. ... |.... , , , .. 25,849 | .0 . 03/15/2030 . (3.B FE ....
..690732-AE-2 | OWENS & MINOR INC ......evvvvvmmmmnmnnniniiniiiiinnn [eeeeenn . 09/16/2024 . |Call @ 100.00 .......ccvvs |oevereerennneeennnns Joeeeeens 578,000 |.......... 578,000 |........... 570,449 |........... 567,879 0 . 12/15/2024 . (3.C FE ....
NATL FINANCIAL SERVICES
..691543-88-8 | OXFORD LANE CAPITAL CORP ........eevvvmvvurumnnnnn [erneenn . 07/29/2024 . | CORP (NFS) evvvuvninnnnnnn Jooeeeeeiiiieiieeenns |, L3 I IO 150 [oveeveiiiiienes 148 [ 149 [, 0 e (VO 0 0 e . 01/31/2027 . [2.A PL ....
NATL FINANCIAL SERVICES
..69181V-30-5 | OXFORD SQUARE CAPITAL CORP ..........cceeeeeeeees [oeeennn . 09/23/2024 . | CORP (NFS) ..vvvunninnnnnnn Joeeeeeieiiieiieenens e, 466 |....ooeeeennnn 475 |l LY PO YL P 0 e (VO 0 0 e . 04/30/2026 . (2.B PL ....
FIRST BROKER SECURITIES
..70052L-AD-5 |PARK INTERMEDIATE HOLDINGS LLC ......covvvverens [oeennn . 07/23/2024 . | evveeiiiiiiie 0 0 . 02/01/2030 . [4.A FE ....
..70137W-AN-8 | PARKLAND CORP ......cooeiiiiiiiiiiiiiiiiiiiiiieieeees oo . 08/13/2024 . | GOLDMAN, SACHS & CO. ... |.... . .0 . 0 . 08/15/2082 . [3.C FE ....
..7T0932M-AE-7 | PENNYMAC FINANCIAL SERVICES INC .....cccoeeeean [eeennn . 08/09/2024 . |Barclays Bank ............ ...95,000 .0 . 0 . 11/15/2030 . [3.C FE ....
..71424V-AB-6 | PERMIAN RESOURCES OPERATING LLC ......eevvvvuuns [ereenn . 07/30/2024 . |ROYAL BANK OF CANADA ... |.... . ...64,000 . .0 . 0 . . 02/01/2033 . 3.B FE ....
..714201-AD-7 | PERRIGO FINANCE UNLIMITED CO . 09/12/2024 . | Various X .. 130,248 ..129,000 ..129,000 |. 0 0| .129,000 . 09/30/2032 . (3.C FE ....
. T1677K-AA-6 | PETSMART LLC ...ovvvvriiiiiiiniiinnininiiiiinniiiinns [ eeeeenn . 09/11/2024 . | ROYAL BANK OF CANADA ... |.... ... 57,569 ...61,000 ...57,340 |.... .0 . .0 . ..58,262 |.. . 02/15/2028 . [4.A FE ....
DEUTSCHE BANK
..T1677K-AB-4 |PETSMART LLC ...ovvvvriiiniinniiiniiniiiiiiiiiniiinns [ eeeeenn . 07/18/2024 . | SECURITIES, INC. ... 43,450 ...40,5% |.... .0 . 0 ..40,976 |.. . 02/15/2029 . [4.C FE ....
L 73179P-AM=8 | AVIENT CORP ....evvvvvvvvrrvnnnnnnnnsnnnnsssnnnnnnnnns [ oeeees . 09/20/2024 . |Call @ 100.00 .... ..270,000 ..266,288 |.... .0 . 0 .268,554 |.. . 05/15/2025 . [3.C FE ....
.. 737446-AN-4 | POST HOLDINGS INC ...ocovvvvvviiiiiiiiiiiiiiiiieeens [ . 08/13/2024 . |Not Available . ... 34,518 ... 35,595 |.... .0 . 0 ..35,645 |.. . 01/15/2028 . [4.B FE ....
.. 74965L-AA-9 |RLJ LODGING TRUST LP ...oovvvvviiiiiiiiiiiieieeenns [ . 08/09/2024 . | Various ... 80,718 ...85,000 |.... .0 . 0 e ..85,000 |.. . 07/01/2026 . [3.C FE ....
..75383K-AA-2 | RAPTOR ACQUISITION CORP .....ccooveveeeeeeeeeeeees s . 08/22/2024 . |Various .......cceeevunnnnn foorerrnnnnnninninnns foeeennns 196,800 |...........205,000 |........... 199,020 0 [V R 199,462 . 11/01/2026 . [4.A FE ....
DEUTSCHE BANK
..758750-AN-3 | REGAL REXNORD CORP .........covvvvviieiiiiiinnennnns [ . 09/16/2024 . | SECURITIES, INC. ..ocooes |ooveviniiiiniiiiinns o 30,955 [ 29,000 o 29,702 o 0 fveiiiiiiiiinn 0 fecci (22) o0 e (22) e 0 e, . 02/15/2030 . [2.C FE ....
..76119L-AD-3 |RESIDEQ FUNDING INC ....coovvrrreniieiniienns [ . 07/31/2024 . | Various ......coeeevvnnnnn fooveeennnnnnnnnnnnns |oeenn 188,179 |, 188,000 |.......... 188,000 [.ovvveevvveveennnn O fovviniiiiiinnn O foeiiiiiiiinnnd 0 0 0 el 0 i, . 07/15/2032 . [3.C FE ....
JP MORGAN SECURITIES LLC
..7T7340R-AR-8 |ROCKIES EXPRESS PIPELINE LLC ....ccovveeeeeeeenes oo L 07/18/2024 . | evveeeiiiiiiiiiiiiiiiiiiinins e [ 22,8000 [ 24,0000 | 21,080 [ 21,213 [0 [ 128 0 128 . 07/15/2029 . 3.B FE ....
..780153-BS-0 |ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [ereeenn . 08/13/2024 . |Not Available . . 01/15/2029 . [2.C FE ....
..780153-BV-3 | ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [ernenn . 07/31/2024 . | Various . 02/01/2033 . 3.B FE ....
..780153-Bli-1 |ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [ereeenn . 09/19/2024 . |Various .......cceeevunnnnn Jooverrennennnnnnnnns Joeeee 76,838 [ 76,000 |oeeieeennnn 76,000 oeeeeeviiiiiinnnn O ferviiiiiiiinnd 0 foeeiiia 0 0 0 s . 09/30/2031 . [3.B FE ....
NATL FINANCIAL SERVICES
..78163D-30-8 | RUNWAY GROWTH FINANCE CORP .........ccooeveeeeens [oeennn . 09/10/2024 . | CORP (NFS) ...nnnnns . 12/31/2027 . [2.A PL ....
.. 78454L-AY-6 | SM ENERGY CO ....ovvvvvvvvvnnnnnnnnnnnninnnnnnnnnnnns [ eeneens . 07/19/2024 . | CitiGroup ... . 08/01/2032 . [3.C FE ....
..78573N-AJ-1 | SABRE GLBL INC . . |. 07/22/2024 . | Various . 06/01/2027 . [4.C FE ....
..80349A-80-2 | SARATOGA INVESTMENT CORP .......cccceeiiiiiiiiiaen [eeeenn . 09/24/2024 . | Various ........ccceeeunnnne . 04/30/2027 . |2.A PL
NATL FINANCIAL SERVICE
..80349A-86-9 | SARATOGA INVESTMENT CORP .......ccceeeieiiiiiiian [eeeenn . 09/18/2024 . | CORP (NFS) .. ....863 |.. . 04/15/2028 . |2.A PL
..81180W-BM-2 | SEAGATE HDD CAYMAN Covee . 07/24/2024 . | Various 128,256 |.. . 12/01/2032 . |3.B FE
FIRST BROKER SECURITIE
..81180W-BN-0 | SEAGATE HDD CAYMAN Covee . 07/25/2024 . .0 . 0 ..29,874 |.. . 12/15/2029 . |3.B FE
..81728U-AC-8 | SENSATA TECHNOLOGIES INC .......evvvvvvmvnnnnnnnns [ereeenn . 07/18/2024 . | Jefferies 0 0| 200,000 . 07/15/2032 . |3.B FE
..82453A-AB-3 | SHIFT4 PAYMENTS LLC ......... . |- 08/13/2024 . |Various ... 0 0| . 08/15/2032 . |3.C FE
..829259-BA-7 | SINCLAIR TELEVISION GROUP INC .......ccceeeeeess [oeennn . 09/23/2024 . |Various ... .0 . 0 (1,411 |.... . 12/01/2030 . |4.B FE
..83001W-AC-8 |SIX FLAGS THEME PARKS INC ....cooovveeeeeeeeenees [ orennn . 05/17/2024 . |Call @ 100.00 . .0 . 0 0 e . 07/01/2025 . |3.B FE
..83002Y-AA-7 | SIX FLAGS ENTERTAINMENT CORP .........eevvvvvvnns [ornennn . 09/12/2024 . |Barclays Bank . .0 . .0 . O £ . 05/01/2032 . |3.A FE
..86765K-AC-3 | SUNOCO LP ...evvvviviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieens [ . 08/01/2024 . |Barclays Bank ............ 0 [ PP 91,000 |..ooeeeeeennns 0 [...eeee. 3,526 . 05/01/2032 . |3.A FE
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..88023J-AD-8 | TEMPO ACQUISITION LLC ooeveeeeeeeieeeeeeeeeeeeeens [ . 07/22/2024 . |Call @ 100.00 . .. 410,000 408,975 |.... L . . . 06/01/2025 . [3.C FE ....
..886320-AE-3 | CLOUD SOFTWARE GROUP INC ......covvvvrrvrrniinnens [eeeenn . 07/25/2024 . | Various 154,000 |... 137,705 |.... .. ..1,289 | .0 , .139,3%0 |.. ) . 03/31/2029 . (4.B FE ....
..896945-AA-0 | TRIPADVISOR INC ....oevveeniiiiiiniiiiiiis [eeeenn . 07/15/2024 . |Call @ 100.00 ........ccee |evevverrnnnnnnnnnns |oeeeen 1,529,000 ... 1,529,000 |........ 1,601,812 |........ 1,529,228 |......... 11,949 |....... (10,038) [.eevvveeenennns [V R 1,911 [ [V R 1,629,000 |ooeeeeeeeeeennn0 o0 i [V R 107,030 |. 07/15/2025 . [4.A FE ....
MORGAN STANLEY & CO
..897051-AC-2 | TRONOX INC ...evvvvviiiieiiiiiiiiiiiiiiciieeiiiiiiiees [ eeeeenn . 08/02/2024 . |LLC/SL CONDUIT ........... 0 . 03/15/2029 . [4.A FE ....
..90279X-AA-0 JUKG INC ..oeeeeeeeeeeeeeeeee [ . 07/18/2024 . |CitiGroup ... K .0 . . 02/01/2031 . [4.B FE ....
..90353T-AE-0 | UBER TECHNOLOGIES INC R [ . 09/18/2024 . | Various ... (2,198) | .0 . . 09/15/2027 . 2.B FE ....
..909320-AA-4 |UNITED AIRLINES 2014-2 PASS THROUGH TRUS .... |....... . 09/03/2024 . | Paydoun ... 1,185 ). .0 . . 03/03/2028 . [1.F FE ....
..91533%-AA-3 | UP SATURN TRUST - ABS ......ooovviiiiiiiiiiiiennens [eens . 09/23/2024 . | Paydoun ... .0 . . 04/22/2030 . (1.G PL ....
..91824Y-AA-6 | VFH PARENT LLC ...oovvvrviiiiiiiiiiiiiiiieieceeeeeens [ eeeenn . 08/12/2024 . | GOLDMAN, SACHS & CO. ... |.... .0 . . 06/15/2031 . [4.A FE ....
..91911K-AN-2 | BAUSCH HEALTH COMPANIES INC . 07/26/2024 . |Various ... 0 . 11/01/2025 . [4.C FE ....
..91911K-AP-7 | BAUSCH HEALTH COMPANIES INC . 08/16/2024 . |Various ... X 0 . 12/15/2025 . (6. .
..92262T-AA-4 | VELOCITY VEHICLE GROUP LLC .. 07/16/2024 . |J P MORGAN SECURITIES .. |. 0 . 06/01/2029 . |4.B FE
..92328\1-AC-7 | VENTURE GLOBAL CALCASIEU PASS LLC . |- 07/18/2024 . [Bank of America ......... 0 . 11/01/2033 . |3.B FE
BNY/SUNTRUST CAPITAL
..925650-AD-5 | VICI PROPERTIES LP ......evvvvvvvvvnnnnnnnnnnnnnnnns [ eeeeens . 07/16/2024 . | MARKETS .0 . . 05/15/2032 . |2.C FE
..92648D-AA-4 | VICTRA HOLDINGS LLC ......evvvvvvvvevnnnnnnnnnnnnnn [eeeeenn . 09/10/2024 . |Bank of America . .0 . . 09/15/2029 . |4.A FE
..92980*-AB-7 | W2W FINANCE LLC ...ovvvvviviiiiiiiiiiiiiiiiiiieieens e . 07/01/2024 . |Call @ 100.00 . .0 . . 01/31/2032 . |2.B PL
..02980*-AB-7 | W2W FINANCE LLC ...ovvvvvviiiiiiiiiiiiiiiiiiiieeeees [ . 09/30/2024 . |Direct . .0 . . 01/31/2082 . |2.B Z .....
..933940-AA-6 | WAND NEWCO 3 INC .....vvvvvvmmmmmnmnnninininiinininn [eeeeenn . 08/12/2024 . | Various ... 45,888 .0 . . 01/30/2032 . |4.C FE
..06337@-AA-8 |WHISTLER PIPELINE LLC ....evvvvrvvvnnnnninnnnnnnnns [ eeeenn . 08/05/2024 . |Call @ 100.00 . . 2,588,801 .0 . . 06/30/2030 . [2.C ........
NATL FINANCIAL SERVICES
..96524V-40-3 | WHITEHORSE FINANCE INC ....ccoovvviiiiiiiiiiiinies [oeens . 09/19/2024 . | CORP (NFS) ..eevvvnnnnnnnnn Jooveeeiiiiiiiiieinns e, 332 [ 325 [ 324 | (VR [V (VR [V (VR (V1 34 |l (VO - 8 [ 18 |. 09/15/2028 . |2.C FE
MORGAN STANLEY & CO
..96812H-AA-6 | WILDFIRE INTERMEDIATE HOLDINGS, LLC .......... [.ceeens . 09/24/2024 . |LLC/SL CONDUIT oovvvvvves Jooeeiiiiieiieieeeees e 12,060 |............ 12,000 . 10/15/2029 . |4.A FE
..96949V-AN-5 | WILLIAMS SCOTSMAN INC ......eovvvvrrvrrriniiinnnnns [ eeeenn . 07/19/2024 . |WlelIs Fargo ...22,000 . 06/15/2029 . |3.C FE
..98310W-AN-8 | TRAVEL + LEISURE CO ..oooveeeeeeieiiieiieieeeeeeees s . 08/09/2024 . | Various ...85,000 . 04/01/2027 . |3.C FE
DEUTSCHE BANK
..98311A-AB-1 | WYNDHAM HOTELS & RESORTS INC .......ccooeeeeeeees [eeennn . 08/02/2024 . | SECURITIES, INC. ... ...99,000 . 08/15/2028 . |3.B FE
MORGAN STANLEY & CO
..983793-AK-6 | XPO INC ..oooeeeiiiiiiiiiii [ . 07/31/2024 . |LLC/SL CONDUIT ...22,000 e (35) ). 0 ...993 |. 02/01/2032 . [3.C FE
..98980B-AA-1 | ZIPRECRUITER INC .....cocovinnnnnnninnninnnnnnnns . . 09/09/2024 . | Various ... ...78,000 ...62, .. L 179 . 0. .63, . .5, 2,363 |. 01/15/2030 . |4.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 64,447,678 64,680,313 74,208 (76,269) 0 64,167,939 0 (430,825) (430,825) 2,423,483 XXX XXX
. 000000-00-0 | COMMERCEHUB INC .. . |- 09/30/2024 . Redemption @ 100.00 .... 0 . 12/29/2027 . |4.B Z .....
..00187G-AD-1 | YAHOO! ........ 08/12/2024 . 0| . 09/01/2027 . |4.B FE
..00216E-AK-5 | TEKNIPLEX . 09/30/2024 . Redemption @ 100.00 .... 0| . 09/15/2028 . |4.C FE
..00488P-AT-2 | ACRISURE LLC . 09/30/2024 . Redemption @ 100.00 .... 0| . 02/16/2027 . |4.B FE
..00775K-AJ-7 | ADVISOR GROUP INC .....oovvvvviriiiiiiiiiiiiieieeees [ . 09/30/2024 . | Redemption @ 100.00 .... . . 0 . 08/17/2028 . |4.A FE
..01642P-BB-1 |ALIXPARTNERS LLP .....ooooeeirrinninnn [ . 09/30/2024 . | Redemption @ 100.00 .... ... 843 ....843 ....844 ... 0 . 02/04/2028 . |4.A FE
..02376C-BJ-3 | AMERICA ADVANTAGE LOYALTY . [ I . 07/25/2024 . | Various .......ccoeeeeeinnn |oee .. 82,826 |... 81,319 |[.. 82,030 |.... .0 . .57 . .0 . . 04/20/2028 . |3.A FE
..03836B-AB-5 | AQGEN ISLAND HOLDINGS, INC. ....ccovvvvvrvvvennns [ereenn . 09/30/2024 . |Redemption @ 100.00 .... |oecoeeeereriiiiinins Joeeennnnns 1,078 |l 1,078 |oeeeennneee 1,082 [eeeeviiiiiiiinnnn 0 [0 o0 e [V (VR 0 . 08/02/2028 . |4.C FE
J.P. MORGAN SECURITIES
..04686R-AB-9 | VVC HOLDING CORP ........evvvvvvevvvnnnnnnnnnnnnnnns [eeeeenn . 09/30/2024 . |LLC coooeiiiiiiiiii e | 115,458 0 . 02/15/2029 . |4.B FE
..056030-AC-6 |BR Financial Holdings, LLC Term Loan 8/2 .... |....... . 09/17/2024 . | Redemption @ 100.00 .... .. 142,062 . 138,818 |.... 0 . 08/18/2027 . |4.B PL
..05988H-AG-2 |BOXER PARENT CO INC ...oevvvvvviiiiiiiiiiiiiiiiiens e . 07/03/2024 . | Redemption @ 100.00 .... .. 357,161 ..124,911 0 . 12/29/2028 . |4.B FE
..05988H-AJ-6 | BOXER PARENT CO INC ....evvvvriviiiiiiiiiiiiiieinns oo . 08/05/2024 . | Various ........cceeeeiinnn |oee 79,07 0 . 07/30/2031 . |4.B FE
..070140-AN-1 | BASS PRO GROUP LLC .... 09/30/2024 . Redemption @ 100.00 128 0| . 03/06/2028 . |4.A FE
..070140-AN-1 | GREAT QUTDOORS GROUP, LLC .... . 09/30/2024 . | Various ... ... 82,005 0. . 03/06/2028 . |4.A FE
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..10637#-AA-4 | BREAKWATER CREDIT OPPORTUNITIES FUND Il ..... [....... . 09/24/2024 . |Redemption @ 100.00 .... |.... .0 . 0 24,882 |.. 1,448 |. 06/30/2025 . [2.B PL ...
.. 11132V-AX-7 | BROADSTREET PARTNERS ............ooovvrreennnnnnnns [eenens . 05/13/2024 . |RBC ...cooeeeeeeeeies .0 . 0 ...356 |. 06/13/2031 . [4.B FE ....
..14880B-AH-4 | CATALENT PHARMA SOLUTIONS INC .....ccoeveeeeeees [eeeennn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/22/2028 . [3.C FE ....
..14880B-AJ-0 | CATALENT PHARMA SOLUTIONS INC ........ccceeeeess [oeennn . 09/30/2024 . | Redemption @ 100.00 .... |.... .0 . 0 . 02/22/2028 . (3.C FE ....
.. 15477B-AE-7 | CDK GLOBAL INC. ...oovvvvviiiiiiiiiiiiiiiiiiiiiieens oo . 07/18/2024 . |UBS SECURITIES LLC ...... .0 . 0 . 07/06/2029 . (4.B FE ....
. A7187M-AS-9 | CINCINNATI BELL INC ....ovvvvvvnninnninininiiiininn [eeeenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 11/22/2028 . [4.A FE ....
..20084X-AF-1 | COMMERCEHUB INC ........evmmmiiiiiiiiiiiiiis [eeeenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 12/29/2027 . [4.C FE ....
..21870F-BA-6 | CORELOGIC ....vvvvvvvvnnnnnnniiniiiiniiiniiiiiiiiiinnn [ eeeeens . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . .. . 06/02/2028 . [4.C FE ....
..22006V-AJ-8 | CORPORATION SERVICE COMPANY ..........cvnnnnn [ereeenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 ....855 |.. . 11/03/2027 . [4.A FE ....
..22164M-AB-3 | VERSCEND HOLDING CORP . 08/12/2024 . |Various . 121,000 ..120,3% |. 0 0| .120,420 . 05/01/2031 . [4.B FE ....
..22282G-AC-1 | COVANTA HOLDING CORP 09/30/2024 . Redemption @ 100.00 . 452 .452 .453 |. 0 0| .453 . 11/30/2028 . 3.B FE ....
..24440E-AB-3 | DUFFPHELPS ...... 09/03/2024 . |Various ... .. 129,027 ..130,103 . 130,768 |. 0 0| .130,746 . 04/09/2027 . (4.C FE ....
.. 24736C-BS-2 |DELTA SKYMILES ....oevvnniniiiii oo . 07/24/2024 . |Various ... e [ 6,838 |............6,838 [............. 7,046 |.... .0 . 0 ...7,000 |.. . 10/20/2027 . [2.A FE ....
..26483N-AV=2 |DUN & BRADSTREET ......coovveviiiiiiiiiiiiiiiiiinens [ eeeens . 09/27/2024 . | Redemption @ 100.00 .... ..2,042 .2,045 |.... .0 . 0 .2,045 |.. . 01/18/2029 . [4.A FE ....
..26826Y-AB-8 |E20PEN ... [ . 09/03/2024 . | Redemption @ 100.00 .... .0 . 0 .. 129 ) . 02/04/2028 . (4.B FE ....
..28414B-AF-3 | ELANCO ANIMAL HEALTH INCORPORATED ..........eee [.reeenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 .5,802 |.. . 08/01/2027 . 3.B FE ....
..31935H-AD-9 | FIRST BRANDS GROUP ......ccovvvvvviiiiiiiieieeeeeens [ . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 LTI . 03/30/2027 . [4.A FE ....
..31935H-AD-9 | FIRST BRANDS GROUP ........ccvvvvvveieieeieeeeeeeens [ . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/30/2027 . [4.A FE ....
..31935H-AG-2 | FIRST BRANDS GROUP ......ccovvvvviiiiiiieiiieeeeeens [ . 09/30/2024 . | Redemption @ 100.00 .... .0 . .0 . . 03/30/2027 . [4.A FE ....
J.P. MORGAN SECURITIES
..34966L-AB-0 |PRESIDIO HOLDINGS INC .......evvvvmmmmennnnnnnnnnnn [ eeeeenn . 08/13/2024 . |LLC .oooeeiieiiiiiiieees 15,748 .0 . 0 . 06/27/2031 . [4.B FE ....
..40421Y-AG-7 | HERBALIFE NUTRITION LTD . 09/30/2024 . Redemption @ 100.00 . 625 0 0| . 04/12/2029 . [4.A FE ....
..42236W-Ali-7 | HEARTLAND DENTAL . 09/30/2024 . Redemption @ 100.00 . 479 0 0| . 04/28/2028 . [4.C FE ....
..43283L-AH-4 |HILTON GRAND VACA ... 09/30/2024 . [Various 44,958 0 0| . 08/02/2028 . [3.A FE ....
..44988L-AK-3 | ROARK CAPITAL GROUP INC . 09/30/2024 . Redemption @ 100.00 ..1,704 0 0| . 12/15/2027 . (4.B FE ....
..45567Y-AN-5 | INTERNET BRANDS (WEBWD) ... . 09/30/2024 . | Redemption @ 100.00 .... .79 .0 . .0 . . 05/03/2028 . (4.B FE ....
J.P. MORGAN SECURITIES
..50220K-AC-8 |LES SCHWAB TIRE .......covvvvviiiiiiiiiiiiiiiiininns [eeeen L 07/02/2024 . |LLC coooeeeieiiie e e 120,833 |........... 120,682 0 0 s 121,121 |0 e (288) . 04/23/2031 . (4.B FE ....
..52526C-AB-5 | DARKTRACE Covee . 07/19/2024 . |Various .......ccceeevnnnn |oee . .. 117,014 .0 . 0 116,868 |.. (975) |.... . 07/02/2031 . [4.B Z .....
..58063D-AC-7 | MCGRAW HILL LLC .. 07/01/2024 . (Redemption @ 100.00 0 0| 0| . 07/28/2028 . (4.B FE ....
..58503U-AE-3 | MEDLINE INDUSTRIES . 09/30/2024 . Redemption @ 100.00 .... 0 0| I . 10/23/2028 . [3.C FE ....
..59921P-AB-2 |UNITED AIRLINES 07/08/2024 . Redemption @ 100.00 .... 0 0| . (13,481) |. . 06/21/2027 . [2.C FE ....
..63939I-AL-7 | NAVICURE ... 09/30/2024 . Redemption @ 100.00 .... 0 0| 19| . 10/22/2029 . [4.A FE ....
..63930-AL-7 | WAYSTAR, INC. 09/05/2024 . [Various .............. 0 0| . 10/22/2029 . [4.A FE ....
..B68621X-AE-3 | ORGANON .......eemeinniis [ e . 05/15/2024 . | Redemption @ 100.00 .... .0 . .0 . . 06/02/2028 . 3.B FE ....
..68621X-AF-0 | ORGANON ......ccooiiiiiiiiin [ oo . 08/12/2024 . | Various ........ccceennnne 0 0 | 99,758 |0 [, . 05/19/2031 . (3.B FE ....
J.P. MORGAN SECURITIES
. T1677H-AL-9 | PETSMART INC ....ovvvvvvvvirinrnrnininnnnnnnninnnnnns [ eeeeens . 08/05/2024 . |LLC ..oovveieiiiiiiies 0 0 Joeeiiinnnn20,267 |oeeeeeeeeeennnl 0 v . 02/11/2028 . [4.A FE ....
..73108R-AB-4 | POLARIS NEWCO, LLC ...eevvvvvvrvvnnnnnnnnnnnnnnnnnns [ eeeeenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 06/02/2028 . 4.C FE ....
..73108R-AB-4 | SOLERA LLC ...oevnnnniiiin oo . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 06/02/2028 . [4.C FE ....
..74006L-AS-1 |LEGALSHIELD ...ooovvviiiiiiiiiiiiiiiieiiiieieeeeeeees [ . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 12/15/2028 . [4.C FE ....
.. 74330D-AK-4 | QLIK PARENT INC ...ooovrrrniniiiii [ . 09/05/2024 . | Various .......ccceeeviiinnn |oee .0 . 0 . 10/28/2030 . (4.B FE ....
L 79915T-AH-5 |LIFEPOINT ..o [ . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 11/16/2028 . [4.B FE ....
..75915T-AJ-1 |LIFEPOINT . 08/05/2024 . [Citi Bank K 0 0| . 05/17/2031 . [4.B FE ....
..78397G-AF-8 |KISSNER .... 09/30/2024 . Redemption @ 100.00 .305 .306 |. 0 0| . 03/16/2027 . [4.C FE ....
..8063DA-D5-9 | MCGRAW HILL LLC 08/13/2024 . [Various .. 163,057 ..162,916 . 162,101 |. 0 0| .162,189 . 08/06/2031 . [4.B FE ....
..8063DA-D5-9 | MCGRAN HILL LLC ....eevvvvvvvvnnnnnninninninniinnnns [ eeeens . 08/13/2024 . |Bank of America . .. 110,498 110,390 110,519 |.... .0 .. .0 .. .110,521 . 08/06/2031 . [4.B FE ....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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..816194-AX-2 | SELECT MEDICAL CORP .......evvvvvvvvvevmvnnnnnnnnns [ereeen . 07/31/2024 . | Various .0 . 0 . 03/06/2027 . [3.C FE ....
..85512F-AC-2 JUSSILICA .ooeeeeieeii [ . 07/25/2024 . | BNP Paribas . .0 . 0 . 07/31/2031 . [4.B FE ....
..86880N-BB-8 | SURGERY PARTNERS ..........eevvvmvmmmmmmnnnnnnnnnnns [erneenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 12/19/2030 . (4.B FE ....
..86880N-BB-8 | SURGERY PARTNERS ...........evvvvvvvmmmmnnnnnnnnnnns [ereeenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 12/19/2030 . (4.B FE ....
..87169D-AB-1 | INVENTIV (STAR PARENT) ......evvvvevvvvvmvnnnnnnns [ereennn . 07/02/2024 . | Redemption @ 100.00 .... .0 . 0 . 09/27/2030 . [4.A FE ....
..87266F-AJ-3 | TKC HOLDINGS .....covvvvvriiiiiiiiiiiiiiiiiiiiieeeens e . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 05/15/2028 . [5.A FE ....
..88632N-BD-1 | CITRIX SYSTEMS INC ....oevvniiiiiiiiiiiii oo . 09/03/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/29/2029 . 4.B FE ....
..88632N-BD-1 | CITRIX SYSTEMS INC .....ovvnnniiiiiiiiiiiiiiiies e . 09/03/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/29/2029 . 4.B FE ....
..89364M-CB-8 | TRANSDIGM GROUP INC ....coooeeeeeeeeeeeeeeieees [ . 09/30/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/22/2030 . [3.C FE ....
..89364M-CC-6 | TRANSDIGM GROUP INC ... 09/30/2024 . Redemption @ 100.00 .... 0 0| . 08/24/2028 . (3.C FE ....
..89841E-AB-1 | ULTIMATE SOFTWARE GROUP INC THE 09/30/2024 . Redemption @ 100.00 .... 0 0| . 02/10/2031 . [4.C FE ....
..90266U-AJ-2 | UFCHOLDINGS ...................... 09/30/2024 . Redemption @ 100.00 .... 0 0| . 04/29/2026 . (3.C FE ....
..914908-BC-1 |UNIVISION COMMUNICATIONS INC .....evvvvvmmnnnannn [ereenn . 09/30/2024 . | Redemption @ 100.00 .... .0 . .0 . . 03/15/2026 . [4.A FE ....
J.P. MORGAN SECURITIES
L. 91834W-AD-2 | VEEAM oo [ . 08/05/2024 . |LLC ..oooeviiiiiiiiiiees . 04/12/2031 . [4.B FE ....
. 92637E-AE-8 | VERTIV L..evviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiininn [ eeeees . 09/30/2024 . | Redemption @ 100.00 .... . 03/02/2027 . (3.C FE ....
BARCLAYS CAPITAL BANK
..92041P-AC-7 |WEIGHT WATCHERS INTERNATIONAL INC ........ccoes [rennn . 08/01/2024 . |DEBT .....ceeeeeeeeennnnns . 04/13/2028 . [5.A FE ....
BARCLAYS CAPITAL BANK
..94120Y-AD-5 |WATERBRIDGE ........ccevieeiiiiiiiiiiiiiiiiiieieneens oo . 09/03/2024 . |DEBT ....cooeeeeeeeeeeeen, . 05/10/2029 . (4.B FE ....
..97360B-AD-7 | UNIVAR SOLUTIONS INC ..ooveeeiiiiiiiiiiiiiieieeees [ . 09/04/2024 . |Various .........cceeunnnnee . 08/01/2030 . [4.A FE ....
..98919X-AE-1 | ZAYO GROUP HOLDINGS INC .......evvvvvvvvvvnnnnnnnn [ereennn . 09/30/2024 . | Redemption @ 100.00 .... . 03/09/2027 . (4.C FE ....
J.P. MORGAN SECURITIES
..C4000K-AF-1 | Garda Wor Id Security Corporation ...........cc.. [.coeeen . 08/12/2024 . |LLC «ooevveeiieiiieees .0 . 0 ..79,301 . (99) [.... . 02/01/2029 . (4.B FE ....
..D2007Z-AE-7 |DELIVERY HERO ........cceveuns . 09/30/2024 . | Redemption @ 100.00 0 0| 1,074 2 | . 12/12/2029 . [4.C FE ....
..G5080A-AJ-1 | JAZZ PHARMACEUTICALS PLC «.... |- 09/30/2024 . [Redemption @ 100.00 X 0 0 0| .807 .. (2) . 05/05/2028 . (3.C FE ....
..G5080A-AJ-1 | JAZZ PHARMACEUTICALS PLC .. |C..... . 09/30/2024 . |Various .................... ..357,386 |.... .0 .. .0 .. .357,386 |.. (156) |.... . 05/05/2028 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,841,426 2,346 (495) 0 1,851 0 3,922,506 0 (34,192) 169,812 XXX XXX
2509999997. Total - Bonds - Part 4 178,997,372 180,296,975 178,923,635 104,653,031 76,553 31,079 5,179 102,453 0 178,639,590 0 266, 168 266, 168 4,506,038 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 178,997,372 180,296,975 178,923,635 104,653,031 76,553 31,079 5,179 102,453 0 178,639,590 0 266, 168 266, 168 4,506,038 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
60099999909 - Totals 178,997,372 XXX 178,923,635 104,653,031 76,553 31,079 5,179 102,453 0 178,639,590 0 266, 168 266,168 4,506,038 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America .......ccccoeorunne Concord, CA ..ooeeecccens oo 100,000 [ [V S, [V 10,222,551 |............ 7,940,554 |.......... 10,263,445 |..
Bank of New York Mellon ........ New York, NY .o |, 1.0.000 [ O 0 ... 4,161,426 |........... 4,164,212 |.......... 4,182,004 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 (273,493) 27,33 (173,642)
0199999. Totals - Open Depositories XXX [ XXX 0 0 14,110,485 12,132,102 14,271,807
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 14,110,485 12,132,102 14,271,807
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

14,110,485

12,132,102

14,271,807

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... UNTTED STATES TREASURY ... iiieeuuieeeeinnuueeeeennni s s e e ennnseeseennssesseseesssseeennssaseeeeennnaasseennnnaseeennnnnnssseennnnnnseeennnnnnssesennnnnseeernnnnnnneerennnnnnees | seeennnnnes [eeeernnnnes 09/18/2024 Loiiiviiin Jovvnnnnnnninnnnnnnnnneennnn. 0,000 ooeeen.. o 1073172024 Lo | eeeeeeeee ... 10,059, 305
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 10,059,305
0109999999. Total - U.S. Government Bonds 10,059,305
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 10,059,305
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 10,059,305
262006-20-8 ....... DREYFUS GVT CM INST ... 09/30/2024 .......... 41,856,283 |..
262006-20-8 ....... DREYFUS GVT CM INST ... 09/30/2024 . 3,632,894 |..
31846V-10-4 ....... FIRST AMER: INS PR OBL ¥ ..t iiuuuuuiiiiunsuniitiutus st et ettt s e et taa s e s e e ee e e e e e ees e e e e ee e e e e e e e e e e e e e e e e e e e e e e e e e s e e e s ea e b s s e e sesbaasssasennnnsssas R TN R 05/10/2024 ......covv |ovvennnnniniiinnnnnnnennnnnn 480 i i | 2,188 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 45,491,365

8609999999 - Total Cash Equivalents

55,550,670
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