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STATEMENT AS OF SEPTEMBER 30, 2023 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 BONGS ettt [ 1,819,494 ,675 |, [V 1,819,494,675 |............ 1,819,259,739
2. Stocks:
2.1 Preferred STOCKS .....c.cvoiviiicietceceiie ettt ee ettt aesesnans [ereterenee et (O (O (1 0
2.2 COMMON SOCKS ...ttt [oeseneneenensennas 1,010,000 ..o (U 1,010,000 [.coovvceiernnne 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..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas [0 [0 O (V1 P 266,000
5. Cash($ .roerrnen 9,961,929 ), cash equivalents
[ J 43,163,698 ) and short-term
investments ($  ..ococoeiinenes 12,596,044 ) .o [ 65,721,671 65,721,671
6. Contract loans (including $ .o 0 premium notes) ...... | 0 foeeeerereereeniennnd O e 0
7. Derivatives ............... .0 | .0 |
8. Other iNVESLEA @SSELS ....c.oeiurureeeeieiecieeeeeisie et ee e ee s sesees [eesesssisecaenns 44,332,289 44,332,289
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 2,388,094 | (U 2,388,094 |.....ooiiiies 0
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 1,932,946,729 |.ocooveeeeeeeeeeee [0 1,932,946,729 |.......... 1,908,985, 114
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 16,422,877 | [V 16,422,877 |.covviennne 15,488,742
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 36,275,612 |cecviiicciecceine [V 36,275,612 |.ccveienne 37,680,559
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumMS) ........ccceoieieiiiiieeeicieeeeeeee et [eeeeereene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErs ..............ccoceeveueueeeeeeeereverereeeenens freveseeeenenencnes 948,069 |0 . 945,065 [ 332,253
16.2 Funds held by or deposited with reinsured companies ...........ccccceeevveens [oevrninninninnncncnn U 0 0 0
16.3 Other amounts receivable under reinsurance contracts ...........c.cceeeevees foevvinnniinicicn O 0 0 0
17.  Amounts receivable relating to uninsured plans ............ccccoccevviiveininneenennns ferninnienneeieeneenen U 0 0 L 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (01 O 0 [ (01 O 32,871,677
18.2 Net deferred tax asset .. 18,663,228
19.  Guaranty funds receivable or 0N dePOSIt ...........cccevveveverereeeiieeieieeieieeees |rereseereeeeene s O TP | TR | B AT 0
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeeviveiiieeies foorevieniieniens 3,760,750 |..oovoviiieeeieeicee (V1 R 3,760,750 |ceoveiieiinnne 146,389
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 134,709,242 |..cooovvinnne. 1,672,343 |...oveinne 133,036,899 |............... 129,995,583
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 2,412,974 137 | 263,684,392 |............ 2,149,289,745 |............ 2,144,163,545
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 2,412,974,137 263,684,392 2,149,289,745 2,144,163,545
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Company owned life iNSUFANCE ......ccoovieverieieiieieecicicee e oo 132,654,367 ..o [V 132,654,367
2502. LiCeNSes PUrChASEA ......cocoovoviviiieieiiiieiceeecce e [oereseee s 1,672,343 0
2503.  Oher @sSets ... [ 382,532 382,532
2598. Summary of remaining write-ins for Line 25 from overflow page 0] 0. 20 .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 134,709,242 1,672,343 133,036,899 129,995,583




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $ ..o A7,338,033 ) oottt e 114,647 177 | 129,407,091
2. Reinsurance payable on paid losses and [0ss adjuStMeENt EXPENSES ........couiiiiiiiiiiiieeeeee e [ b (O A 0
3. LOSS AGJUSIMENE EXPENSES ....evveviiiiiieieiieieteieteseet et tesesese e et s et ese s e s e e e e s et et esesesese ettt esesesese e s st et esesesesennsesesesesesesenenaeesesnenerearinanas 7,878,166 |....ccovveennne 7,924,020
4. Commissions payable, contingent commissions and other similar Charges ............cooeoiiiiiiiieiieeeeeeeeee e [ (O R 0
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiuiueuiriiiriiiriricieie ettt sese s seses |eosne s ses 445,992 | 746,094
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveuiuiiieiiiieiiciererceeeee et 2,300,397 | 3,442,649
7.1 Current federal and foreign income taxes (including $ ................. (4,008,057) on realized capital gains (10SS€S)) ..o reevereeerennns 14,241,303 |....oooee 0
7.2 Net deferred taX HADIILY ............ccceviiieiieeicectetet ettt ettt ettt et s s e e e s s et st et esesess et et et sesesessseas et ssesesesesesssnssasssssesesesesssns|reneesebebebeent et berenis (O R 0
8. Borrowed Money $ ....cocoevieirieinieiineins 0 andinterestthereon $ .......cccccovveuricunicnnn. 0 e e (O 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 116,918,459 and
including warranty reserves of $ ......cccooeiiiiiinns 0 and accrued accident and health experience rating refunds
including $  «oveeverrncceee 0 for medical loss ratio rebate per the Public Health Service Act) 30,581,481 |...cocvvennee 37,198,367
10, AQVANCE PIEMIUM .....ooeeieeeeeeeeeeceeeeee ettt e e s e s et tee e e e s e e s e s s s seseseesese s s s e eses et eseessessas st et et eseanssasasassasessenseasasassssesesessanssssassssas [ersreeseneneseseneaeas 189,710 |oovrvi 145,757
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt sttt s et h ettt b et ettt s bt en et e sebetene e nsns et en et (O 0
11,2 POICYNOIAETS ...ttt ettt ettt a et e st e s et et e s e se e s s s et et e b et esessss s e s e s ses et esesess s ss et sesesesesnss s ssasesesesesesssnsssssss|reneesebebebeae et ne e reteeis (O A 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) ..........ccceveviiriieirereriiiieseiese et eesese et ssese s e 118,515,530 |.covveneeee. 151,494,879
13.  Funds held by company under reiNSUraNCe trEALIES ..........cc.eiiiiiiiiiiiiiii ittt ettt sb e bt e st e et e b st e sneesneesd|e b e et et e et sreeaae s (O A 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiii e (0 U 0
15.  Remittances and itemMs MOt AIOCAEM ...............iuriiiuiiiiriieeieei ettt ettt ee ettt ees s st et ens et et sns e ens s [ 585,883 |...cciiriiiiinne 399,940
16.  Provision for reinsurance (including $ ... 0 COMLIfIEA) cvvoveveieieieicieie e reeees et 0 oo 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING .......covevvieieieic ettt ettt ettt et e ettt e s s e e e e es e s e s et et esesesess s ss e s b e b et e s esess s eses e s et et eseseas s es s esebesesessan s esenas |eoeet et nese et bbbt (O R 0
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceuevieueueieieiieieieieiieeteeet ettt e 14,173,348 |................. 11,010,001
20, DEIVALIVES ...ttt ettt ettt ettt ettt a ettt e st e s et et e se st et e s et et et e s s e s e se e s st et et s eaean st et et et et et e s eas s et et s tebesesesnas et es s sesesesed| et n ettt (O A 0
21, PAYADIE fOr SECUMIHIES .....cvvviieieitetiiiieececte sttt e et be b st e s st b s s e s s bbb s e st ebe b s s e seseb s s es e s b e b st es et et et s s sn et ese b s s sn s frseeecececneerns 5,742,239 |.ocooveiieee 0
22.  Payable fOr SECUIIES IENAING .....ooueiiiiiiiiii ittt e b e s bt e b e e bt e bt ea et e ae e ehe e she e sh e e ebe e ek e e ke e bt enbeanbesnnesnee s foreaneeaneesbeeabeeab e e beebeea 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiie ettt 0
24. Capital notes $  .......... .0 and interest thereon $ ...0
25.  Aggregate write-ins for liabilities .............cccccooveccueverereeecceee e 1,641,407,954 1,659,309,991
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 1,950,709, 174 2,001,078,789

27. Protected cell liabilities ......... w0 o 0
28. Total liabilities (Lines 26 and 27) ............... 1,950,709, 174 |.. ...2,001,078,789
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas 0 fooveeieeeeeeeeeeee 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 2,750,000 |......covnveee. 2,750,000
31, Preferred CAPITAl STOCK ..........c.ciiiiiieieeeeceeeceec ettt ettt et s e s s et e s et e s e aes s s st et et et esessasa s s st eseseseasasssasssesesesesessasas s st ne ettt (O A 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
33, SUIIUS NMOLES ..ottt eaeee et e s e e s et et s s sasae s e s s s s ssaes et e s s s sssseeses s s ssanses s s s snsnsesas s s sssnsesas s s assnsnsesassassnsssesanarns et et et st neseeee 49,500,000 |........co...... 49,500,000
34. Gross paid in @nd CONTDULEA SUMPIUS .........c.cviuiuiiieeiietiieectetc ettt ettt eae s s et s e s et e s et essesessesesesesesesesseseseesessesen|ereenreeneeae s 5,571,359 ..o, 5,571,359
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.veveececeeteeeseeeeceeteieseeeecae e tesessssaesesesesssssaesesesenssssaetesesessnssaesesesessssssesesasansssssesasasansnsssesesasansssnsesadorerestssienena 140,759,212 | 85,263,397
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included inLine 30 $  ...oocvvieeiniciniiciniciias 0 ) e e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ocvvvevceciernnncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 198,580,571 143,084,756
38. Totals (Page 2, Line 28, Col. 3) 2,149,289,745 2,144,163,545
DETAILS OF WRITE-INS
25071, CONTINGENCY TESEIVE ...ueiieieiitiiieteeietee sttt te bbb bbb bbbt o bbbttt bbbttt bbbttt n et et enenee e nienena 1,629,197,585 |............ 1,644,762,633
2502.  PremiUm FEFUNG FESEIVE ...ttt e et e e e e e eae s eaeeseae s ees s eeeaeeseneeesasaseaseneanesesnnseanneenns |eeeeresaneeesarens 1,806,489 |........coee.. 2,237,084
2503.  Deferred Ceding COMMISSION ..c.c.oiiiiiieieieieieee ettt ettt et e s se e s s s et esesese e e sssesesenesenenen doaeseteterenee 10,403,880 |................. 12,310,274
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,641,407,954 1,659,309,991
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2 PP R PP TTTI
P2 01 T OO O TP ToY OO PP PSP PR PO RSP UP PRSP OPRPPIIN
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiie e [ere s (O A 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP RO PP PTPTRTI
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow Page ...........cccociiiiiiiiiiiiiceceeeeeee e [ O [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 678,648,068 ) ... 695,337,350 |..ccvreennnn 681,135,045 |............... 911,859,075
1.2 Assumed (written § ... 128,773,818 ) oo e 130,390,704 148,007,471 |ooeeene 194,125,780
1.3 Ceded (written $ 02,775,714 ) (oo ..719,464,99% |.. ..763,125,486 |... ..1,027,020,931
1.4 Net (written $  .coeveeis 99,646,172 ) ..o 106,263,058 |..........c...... 66,017,030 |...ocoveenvne 78,963,924
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 47,419,974 ).
2.1 DIFECE ..ttt ettt e 12,101,576 |............. (108,261,564)|.............. (170,843,387)
2.2 ASSUME ...ttt bbbttt ettt ettt en ... (7,999,838)/.. ..(39,728,916)|......cccec.... (91,331,225)
2.3 COABM ...ttt nene o ... 12,101,576 |.. (108,261,564)|... ....(170,843,387)
... (7,999,838)]|.. ..(39,728,916)|... ..(91,331,225)
3. Loss adjustment @XPENSES INCUITEA ..........c.veuevereiiiieeeieieiiseesesesesessssese sttt s s s sesesessssssens |oeecesssenseenees 1,374,468 |....cccovenee. 1,099,123 [ 2,898,456
4. Other Underwriting €XPENSES INCUITEA ..........c.cuevevieiuererereiieseieseseseeesesesesssssssesesessssssssesessssssesesens |eosessesesecsenns 10,588,338 |....cccovveenvne 16,457,586 18,712,047
5. Aggregate write-ins for underwriting dedUCHONS ............cceveveiiieeceeieiieeeie e ..(15,565,048)/.. ... 72,913,583 |... ...95,609,354
6. Total underwriting deductions (Lines 2 through 5) (11,602,080 ........cccvnvee 50,741,376 25,888,632
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeeesieieieeieee e e 117,865,138 |[...cocveenee 15,275,654 |.....cccvne 53,075,292
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 46,910,841 | 32,132,946 | ..o 42,653,797
10. Net realized capital gains (losses) less capital gains tax of $ ................. (4,008,057) ......ccoovnee. (15,077,931) (10,947,972) (15,907,962)
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 31,832,910 oo 21,184,974 |......coe.... 26,745,835
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 0 amountcharged off §  woooreeieceece 0 ) e e (O O (N 0
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiiie e (O T [0 0
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 2,658,784 (32,695,275) (25,189,978)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 2,658,784 (32,695,275) (25,189,978)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNcome taxes (LINES 8 + 11 + 15) .......cccuiuiiieiiieieieeeeeceee et e 152,356,832 |......ccovvvennee 3,765,353 |...coevennee 54,631,149
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 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) ......ccuevoiiiieuereieiieeieie et e 152,356,832 |....ccvevenene 3,765,353 |...cocvvne 54,631,149
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 17,113,038 60,371,934 43,114,451
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 135,243,794 (56,606,581) 11,516,698
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 143,084,756 143,518,657 143,518,657
22, Netincome (from LINE 20) ......cccvviuiuereieiiiieeeeteieesesssesesesss st essssssssesesssessssssesesessssssssesesasessnsssesesns [erssessssseseens 135,243,794
23. Net transfers (to) from Protected Cell aCCOUNLS ...........cccciiiiiiiiiiiii e 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 2,732,822
25. Change in net unrealized foreign exchange capital gain (I0SS) ........cc.ccoviriririiniinienininenesesesesese s e
26. Change in net deferred income tax ...........ccooevvvninincnicncnennn,
27.  Change in NONAdMIttEd @SSEES ........cciiiiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ettt ae
33.2 Transferred to capital (Stock DIVIAEN) .........ccoiiiiiiiiiiiiie s
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 55,495,815 (82,287,205) (433,901)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 198,580,571 61,231,452 143,084,756
DETAILS OF WRITE-INS
0501. Addition to the contingency reserve .........ccoooooecciciceceeeieeeeeeee ....65,195,352 |.. 74,003,737 |... ... 97,062,892
0502. Release of the contingency reserve per 120 month statutory holding period . ..(80,760,400)|.. (1,090, 154)|... ... (1,453,538)
(05101 T T RO TP T TP F T PSP P PP PRPT) RSP UP PP PTRPOPPPPIN
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) (15,565,048) 72,913,583 95,609,354
1401.  Company owned 1ife INSUFANCE ......cocooviviveeeeieieiiee ettt sttt e 2,658,784 |............... (32,695,275)].ccoveeennn. (25,189,978)
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 2,658,784 (32,695,275) (25,189,978)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 67,685,128 |...coccvvieenee. 85,976,923 |........cc..c... 104,354,678
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 45,238,133 [..coovine 32,053,084 |.......coocce. 39,692,795
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 0 0 0
4. TOtal (LINES 110 B) ..ot 112,923,261 118,030,007 144,047,473
5. Benefit and 10Ss related PAYMENLS ............cceuiiieiiiieieteicece ettt sesesnn s [oeseseensesenenane 7,372,888 |..ooovoeei 6,183,972 |.coooieies 7,859,380
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 15,759,628 |....cccvveevne 18,928,519 [ 23,637,123
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) ...ttt b e b e b bbb (34,008,000) 44,886,000 55,650,970
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e (10,875,484) 69,998,491 87,147,473
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 123,798,745 48,031,516 56,900,000
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
124 REAI €SALE ... eee e eee e see e s e Jerrereeirereeieenneen 301,297 [ 266,472 266,471
12.5 Other iNVESIEA @SSELS ......cviuuieiiecirieetrieice ettt nnies |oesines s 0 fererereeee (U 181,541
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O [V (64,934)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 5,742,239 18,934,114 12,150,000
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvvevevererieiieeeciee et [oeveresieinas 622,731,980 |.....coo....... 874,203,291 |.............. 982,694,482
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt [erresinensned 631,625,496 |............... 998,980,890 |............ 1,121,011,143
13,2 SEOCKS ...ttt et s sttt s eeees [entetesen ettt (U 2,839 | 877,839
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13.4 REAI ESHALE ...ttt [orseaeeen e 181,213 | 256,500 |.....ccvvrieenene 522,500
13.5 Other iNVESIEA @SSELS ......viuuieiieiiiecirieiee ettt nnies |oeiises s (U R (L 35,099,202
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 2,388,094 0 0
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 634,194,803 999,240,229 1,157,510,684
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (11,462,823) (125,036,938) (174,816,202)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s (U (10,001,929 .....coceuce. (10,001,929)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 Dividends t0 SLOCKNOIAETS .......c..cucuiuiiieiiiciie ettt [orneesnnennnes 100,000,000 |.....cecvreemrierriecrriiennee (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (145,965) (7,175,335) (2,452,173)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (100, 145,965) (17,177,264) (12,454,102)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 12,189,957 | (94,182,687)/.............. (130,370, 305)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 53,531,714 | 183,902,019 |.....coeevvevee 183,902,019
19.2 End of period (Line 18 plus Line 19.1) 65,721,671 89,719,333 53,531,714
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in CONTINGENCY FESEIVE ...o.oiiiiiieieieieieiee ettt esenenes [oesereenesenenes 15,565,048 |................ (72,913,583) |....coeevee. (95,609, 354)
20.0002. Change in premium refund FESEIVE ..o [oeresenesesssiesesenas 430,595 | 1,190,392 | 1,795,364
20.0003. Change in deferred ceding commission ... ..1,352,576 |. ..2,802,513
20.0004. Change in escheatable and stale checks .. s (93,333) .. ....(109,352)
20.0005. Change in value of Insurance Company Owned Life Insurance (1COLI) ..ococooeiivioinniiieecces foerereeieiinns 2,658,784 |................ 25,537,625 |................ 25,189,978




STATEMENT AS OF SEPTEMBER 30, 2023 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 # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 135,243,794 $ 11,516,698
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Change in contingency reserve 58 4 5 $ 15,565,048 $ (95,609,354)
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 119,678,746 $ 107,126,052
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 198,580,571 $ 143,084,756
(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 $ 198,580,571 $ 143,084,756

Accounting Policy

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

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

“2” (considered to be investment grade) are carried at amortized cost. Bonds and LBaSS with an NAIC designation of “3”, “4”, “5”,"5GI", “6” or “6*” (considered to be
non-investment grade) are carried at the lower of amortized cost or fair value. LBaSS fair values are determined using independent pricing services and broker quotes.
Bond and LBaSS securities are assigned a 5GI 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 $ 149,346,038 XXX
Less:
(2) Admitted Positive Goodwill $ - XXX
(3) Admitted EDP Equipment & Operating System Software $ - XXX
(4) Admitted Net Deferred Taxes $ 19,479,917 XXX
(5) Adjusted Capital and Surplus (Line 1-2-3-4) $ 129,866,121 XXX
(6) Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill limitation [Line 5*10%]) $ 12,986,612 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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 4 Discontinued Operations
Not Applicable

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 Current 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 $ 688,703

2. 12 Months or Longer $ 15,629,846
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 25,150,356

2. 12 Months or Longer $ 185,205,958

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

Asset Type Percent Share
(1) cash 15.1%
(2) cash Equivalents 65.7%
(3) Short-Term Investments 19.2%
(4) Total 100.0%

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable

NOTE7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
Not Applicable

NOTE9 Income Taxes
No significant changes

6.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
B. Transactions

Under the terms of the Development Coverage Reinsurance Agreement with Arch Reinsurance LTD, ("ARL"), the Company ceded a year to date performance
premium of $24,127,646 as of September 30, 2023.

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 2023, the Company issued no
loans to ACGUS. As of September 30, 2023 and December 31, 2022, there were no loans to ACGUS outstanding.

On May 21 2023, the Department acknowledged the Company's request to pay an ordinary dividend of $14,308,476 to its parent, Arch U.S. Ml. On May 26, 2023, the
Department non-disapproved the Company's request to pay an extraordinary dividend of $85,691,524 to its parent, Arch U.S. MIl. The total amount of the ordinary and
extraordinary dividends was $100,000,000 of which $40,000,000 was paid on May 31, 2023 and $60,000,000 was paid on June 1, 2023.

D.  Amout Due From Or To Related Parties
At September 30, 2023, the Company reported a receivable of $3,760,750 and a payable of ($14,173,348) from/to affiliated companies. Details of the balances are:

United Guaranty Residential Insurance Company $3,760,750; Arch Mortgage Assurance Company ($4,829); Arch Mortgage Guaranty Company ($251,941); Arch U.S.
MI Services, Inc. ($13,867,691); United Guaranty Residential Insurance Company of North Carolina ($171); United Guaranty Services, Inc. ($48,716)

At December 31, 2022, the Company reported a receivable of $146,389 and a payable of ($11,010,001) from/to affiliated companies. Details of the balances are:

United Guaranty Residential Insurance Company $144,595; Arch Mortgage Assurance Company $1,794; Arch U.S. MI Services, Inc. ($10,110,804); Arch U.S. MI
Holdings, Inc. ($570,000); Arch Mortgage Guaranty Company ($284,184); United Guaranty Services, Inc. ($43,775); United Guarannty Residential Insurance
Company of North Carolina ($1,238)

Intercompany balances are settled monthly.

NOTE 11 Debt

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

As of September 30, 2023, the Company has determined its estimated maximum borrowing capacity to be $537,322,438 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 $ 537,322,436 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 $ 536,040,886 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)

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

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

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 $ - $ - $ -
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)

( @) )

11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively

6.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

b. Maximum Amount Pledged During Reporting Period

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 $ 40,170,875 $ 41,159,662 $ 35,000,000
(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 $ - $ - $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - 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

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other 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 Dividend Paid

On May 21 2023, the Department acknowledged the Company's request to pay an ordinary dividend of $14,308,476 to its parent, Arch U.S. MI. On May 26, 2023, the
Department non-disapproved the Company's request to pay an extraordinary dividend of $85,691,524 to its parent, Arch U.S. MI. The total amount of the ordinary and
extraordinary dividends was $100,000,000 of which $40,000,000 was paid on May 31, 2023 and $60,000,000 was paid on June 1, 2023.

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
Not Applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
Not Applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not Applicable
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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
Other MM Mutual Fund $ 16,590,541 | $§ - 19 - 18 - 19 16,590,541
Special Rev./Assess. Oblig. $ - 198 2,590,812 | $ - 198 -1$ 2,590,812
Indust. & Misc. $ - 198 135,609,156 | $ - 198 - 19 135,609,156
Bank Loans Unaffiliated $ - 13 3,809,710 | $ - 13 - 13 3,809,710
SVO Identified Funds $ 42,827,103 | $ - 198 - 18 -1$ 42,827,103
Common Stock (D-2.2) $ 1,010,000 |$ - 18 - 18 - 19 1,010,000
JV, Partnership, LLC Interest - Unaffiliated | $ 44,332,289 | $ -1$ -1$ -1$ 44,332,289
Exempt MM Mutual Fund $ 01$ - 193 -1$ - 13 0
Total assets at fair value/NAV $ 104,759,933 | $ 142,009,678 | $ - 19 - 193 246,769,611
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
At September 30, 2023, the Company has no assets or liabilities measured at fair value in this category.
(3) Policies when Transfers Between Levels are Recognized
At the end of each reporting period, the Company evaluates whether or not any event has occured or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended September 30, 2023.
(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 Disclosure
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 $1,688,873,473 | $1,819,494,675 |$ 289,197,535 | $1,398,846,144 | $ 829,794 | $ -1$ -
Cash, cash equivalent
and short-term
investments $ 65725288 [$ 65721670 |$ 60,855,028 |$ 4,870,259 | $ - 198 -8 -
Common Stock $ 1,010,000 |$ 1,010,000 |$ 1,010,000 |$ -1$ - 198 - 18 -
OtherLong Term Assets | § 44332289 |$ 44332289 |$ 44332289 [$ - 193 -19 - 19 -
D. Not Practicable to Estimate Fair Value
Not Applicable
E.  NAV Practical Expedient Investments

Not Applicable

NOTE 21 Other Items
H.
the Policy

Beginning in February 2021, the Company is the beneficiary of insura

(1) Amount of admitted balance that could be realized from an investment vehicle

(2) Percentage Bonds

(3) Percentage Stocks

(4) Percentage Mortgage Loans

(5) Percentage Real Estate

(6) Percentage Cash and Short-Term Investments
(7) Percentage Derivatives

(8) Percentage Other Invested Assets

NOTE 22 Events Subsequent

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control

nce policies on the lives of certain of its officers and employees.
$ 132,654,367
34.4%
58.8%
0.0%
0.0%
5.6%
0.0%
1.2%

Subsequent events have been considered through November 13, 2023 for these statutory financial statements which are to be issued on November 13, 2023.

Type | — Recognized Subsequent Events:
Not Applicable
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Type Il — Nonrecognized Subsequent Events:
On October 31, 2023, the Company requested approval from the Department to pay an extraordinary dividend of $100,000,000 to its parent company, Arch U.S. MI
Holdings, Inc. on or before December 31, 2023.

On October 31, 2023, the Company entered into an excess of loss reinsurance agreement with Bellemeade Re 2023-1 Ltd.

On November 2, 2023, the Department approved the Company's request to make an annual interest payment to Arch Capital Finance (Ireland) effective December 15,
2023, in the amount of $3,188,540 related to the 2016 and 2017 Notes.

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 $56.8 million and $78.8 mllion for the nine months ended
September 30, 2023 and 2022, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is generally the result of ongoing
analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding individual claims.

B. Information about Significant Changes in Methodologies and Assumptions
Not Applicable

NOTE 26 Intercompany Pooling Arrangements
Not Applicable

NOTE 27 Structured Settlements
Not Applicable

NOTE 28 Health Care Receivables
Not Applicable

NOTE 29 Participating Policies
Not Applicable

NOTE 30 Premium Deficiency Reserves
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, 2023 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? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

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 F= (=N el i =g Lo L UV URRURURR

Yes [ ]

Yes [ ]

Yes [ ]

No [ X ]

No[ ]

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
[ e I 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? ............ccocoiiiii e
If the response to 3.2 is yes, provide a brief description of those changes.

The following activity occured during the third quarter of 2023: Companies added: Castel Underwriting Asia PTE LTD. Companies dissolved:
Blue Sky Partners Limited; Archipelago Risk Services Limited. Company name changes: Verifly Insurance Services, Inc. formerly known as
Verifly Insurance Services, Inc. Company ownership changes: Arch Financial Holdings (UK) Limited's ownership percentage in Castel
Underwriting Agency Limited changed from 85% t0 88.69%. ..........coi i

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

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

Yes [ X ]

Yes [ X ]

Yes [ X ]

No [ ]

No[ ]

No[ ]

947484

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

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. ...........cccooeiiiiiiiiiicceccces

Yes [ ]

] No[X]

No [ X]

NAT ]

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. ...........cccocceiviiieninniinienciiees

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
61 SO S S TSRS PPN

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 DEPAMIMENTS? ...........ooouoeieeeeeeeeeeeee et e e e et e e s e e e e s e e e s e e e e e s s s et eesn s neeeesen e neneen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..., 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? ..ottt

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? ..

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.

1 No[ ]

1 No[ ]

Yes [ ]

Yes [ ]

Yes [ ]

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

FDIC

SEC

N/ALX ]

N/ATX ]

No [ X ]

No [ X ]

No [ X ]
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16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

GENERAL INTERROGATORIES

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? .............ccccooiiiiiiiiiie,

(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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeene
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[X]

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiieeeee s

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccuiiiiiiiiiiieiiieeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccoceoeviiiicicicne Yes [
If no, attach a description with this statement.

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 e $

7.1
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Yes[ 1 No[X]
] N[ 1 NAT ]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 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 .......c.ccocoooiooeeeeeeeeeeeeeee e One Mellon Center - Room 1072, Pittsburgh, PA 15258 .........ccccccoeninene

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Not Applicable

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. 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 Limited .........cococovoiiiioioiiiieccceeee e A
Eagle Point Credit Management LLC U...
Shenkman Capital Management, Inc U...

Sun Life Capital Management LLC
Allspring Global Investments
CVC Credit Partners, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes[ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity's invested assets?. Yes [ ] No[X]

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

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

129060 Arch Investment Management Limited .... 549300V710JOXIAVNB25 ........
166370 .. Eagle Point Credit Management LLC .. 549300JTV07DRGOOU0S3 .
112192 .. Shenkman Capital Management, Inc 549300915M5PZJRLF317 .
109684 .. Sun Life Capital Management LLC .. 5493001 YLOMBHWNPENSS .
104973 .. Allspring Global Investments LLC . 549300B3H21002L85190 .
138528 CVC Credit Partners, LLC ..... 54930009HJEK4028LZ52 .

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 SECUNLIES? ............o. e e e Yes[ ] 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 SECUIIES? ...........co i Yes [ ] 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? ......... Yes[ ] No[X]
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STATEMENT AS OF SEPTEMBER 30, 2023 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? ................covcurueuereeeeceeueeeeeeececee e eseeeee e en s nenns 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 GrEALEr thAN ZEIO? .......e.oeeeeececeeeeee ettt ettt e e ee e et e e e e e e tetetesenssseae st esensns e s et et esensnssaesesesensnsstetasesansnssaesesasannsnaesesasensnsnansasasns 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 10SS PEICENL .......eeieectetctceee ettt ettt et et et et et et e s e ssae et e s s e s et et et essss s e s es et et e b et eseas s eses a2 esesesesesssses a2 e st et et eseeess s es st et et esesess s esesesesebese £t ee et s E e Rk e ettt e bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.evvieeececeeeiiie ettt ettt et et eae s s s st et et e s es e s s s sasa s s et et et eses s s s s s s s et eseseseses s s as s s et eseseseasasas s s et et eseasssas oo eh b ebebee et et et e bbbt e et et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiuiuiiiieteteeeseseee ettt eteteseassssseteseseseses s ss s sesesesesessssasssssesesess Seesebetebtetat et st ee st eb bt eeeet e neneee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee et eeeae e te s s s ae e s s s asaese s s s s ssaseesesessssastesesnssnanansana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccceueueveeeeececeeteeeeeeecae et eeeeeseae e s es s ssaesesesesensssesesesesenssassesesssensnensena Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiieiiner e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccccoevevuenee... 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
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviieectcteteiet ettt ettt ettt s s b b s s st b e st b bt b b s s e es bbbt st b et sttt s s Yes[ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2023 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
............ 27847 ..o [ 95-2769232 .............| Insurance Company 0f the WEST .....ccooiiiiiiiiiiiieieeee e seeseeseesieesseenseennees [oeesieesieesieens ORuvrienenneene | AUThOF T ZEd UNBTFITTATEA Lo e Bt o e

...AA-31911352 ..

..|Ascot Bermuda Limited

...|Unauthorized..................

3.




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 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 ........ccccee AL [ Lo e 9,008,726 |.............. 8,634,799 | 67,299 | 28,841 | 2,455,400 |.............. 2,534,479
2. Alaska ......ccoeeveeeee . AK | Lo oo 3,537,500 |.............. 3,226,969 |......cocveveen 34,639 ..o 109,954 |............... 1,413,889 |............. 1,719,086
3. Arizona......oiii. AZ e [ IS 10,251,170 |.............. 10,915,274 ..o 30,844 | (O R 3,929,505 |..ocveven 5,544,610
4. Arkansas ... . AR s Lo e 4,496,451 | 4,700,185 |..ovoeeene 34,907 |.oooeie 38,842 | 1,055,552 |.............. 1,049,096
5. California .......ccccceceeece.. CA | Lo forrs 52,468,671 |............ 51,707,999 |.oooriiine 219,701 [ 312,667 |............. 26,014,402 |............. 28,061,748
6. Colorado ....... L. .13,480,978 |.. .13,675,236 |.. " ..3,780,092 |.. ..5,226,658
7. Connecticut ........ccc..... CT e Lo e 7,257,902 |...ocoeeen 7,204,773 oo (1[0 ] 1,178 | 3,134,575 |.............. 4,012,541
8. Delaware ..........c.cc.ec.... DE |eieiis Lo e 1,987,300 |oeoeeeenene 2,038,360 | (01 23,480 | 904,166 |............... 1,438,134
9. District of Columbia .....DC |-......... Lo e 2,008,365 |............... 2,003,664 |......cooveeeeeeeenn [0 (O R 1,198,118 ..o 2,146,660
10.  Florida .....ccoeoveviiens FL [ Lo forriis 33,155,663 |............. 35,655,683 |..ooeeee 52,214 |ovee 135,618 |............ 15,854,156 |.............. 20,945,023
11.  Georgia . .. GA L. .30,421,313 |.. .30,577,495 |.. ... 63,622 |.. .10,977,530 |.. .15,407,488
12.  Hawaii ... LLHE e Lo e 1,586,214 |...cocceeee 1,731,869 |oooiieeeen 237,169 | (V1 969,849 |.............. 1,433,627
13. Idaho..... LD [ Lo e 3,533,008 |...cccoenve 4,043,044 | O [ (01 894,051 |.............. 1,104,120
14, lNOIS ..o | I RO Lo forriis 26,576,176 |............. 26,695,000 |...cccovevnennee 659,162 |....cccoevveee 252,724 |.............. 11,773,023 |.............. 14,907,026
15. Indiana .......ccccccoeeeene IN e Lo forrin 20,881,032 |.............. 19,706,720 |.cooviereeene 138,129 [ 137,718 | 6,324,622 |............... 6,180,814
16. lowa ...... A L. 10,092,801 |.. ..9,930,823 |.. ....36,137 |.. .. 2,679,670 |.. .. 3,227,767
17. Kansas .. L KS e Lo e 7,662,589 |.............. 7,421,478 14,180 |..ooeeee. 2,031,378 |............... 2,398,026
18. Kentucky ... CKY e Lo e 7,956,204 |............... 7,510,966 |.oovoveeeeeeee 9,513 [ (O R 2,279,816 |....c........ 2,241,047
19.  Louisiana ........c.ccoeevene LA [ Lo e 5,643,391 |....coene. 5,696,168 67,485 |.............. 2,717,724 |.............. 3,710,246
20. Maine ....ccooeveiies ME [ Lo e 2,563,663 |.............. 2,489,681 578,431 | 303,692
21. Maryland ....... ... MD L. .17,688,848 |.. 7,757,077 ). . . , .. 7,315,156 |.. 10,258,829
22. Massachusetts . L MA | Lo forrin 24,346,569 |.............. 23,422,798 | 155,256 |...oovevr 47,836 |............... 6,497,413 |............ 10,742,275
23. Michigan ....... LML e Lo forrin 25,197,692 |..coconvcee. 23,498,562 |....cocreene 519,303 oo 251,250 | 8,850,403 |.............. 10,639,588
24. Minnesota .........ccoccune MN [ [ I, 25,164,699 |........... 24,667,059 |...cooienne 373,453 | 23,098 |.cocvevene 7,308,292 |............... 8,075,604
25.  MissisSippi ....cccovvvereene. MS [ Lo e 2,238,131 | 2,182,684 | 125,131 [ (201) e 1,325,879 | 903,839
26. Missouri .... ...MO | L. 13,384,174 |.. 12,669,745 |.. ..199,469 |.. .. 3,446,321 |.. ..4,015,589
27. Montana .... W MT e Lo e 1,144,431 | 1,114,021 316,212 [ 41,699
28. Nebraska .. .NE | Lo e 5,880,996 |...ccoceenne 5,643,242 |....cooooie 102,464 |.................... 32,118 | 1,217,831 | 2,066,303
29. Nevada ... NV | Lo e 4,722,880 |.............. 4,534,441 | 33,629 | (5,583)]...ccuveee 2,264,425 |............. 1,822,830
30. New Hampshire .......... NH [ Lo e 4,661,027 |............... 4,480,588 965,851 |.............. 1,140,534
31. New Jersey ...... L. .16,623,856 |.. 16,940,060 |.. , ..8,813,111 |.. .11,978,675
32. New Mexico .................NM [.......... Lo e 3,411,700 |............... 3,306,410 |....covve 21,735 | 3,17 | 1,017,756 |..ocoeeeee. 1,435,468
33. New YorK ....cccoeeveeee. NY [ Lo forriis 13,911,599 |............. 13,861,485 |......coveveee 260,631 [..ccvevereeee 49,569 |....cocoe. 7,146,143 |............ 12,011,642
34. North Carolina ............NC [.......... Lo forrin 26,267,259 |............ 24,951,419 | 17,792 oo 5,160 |...ccoenve... 6,530,869 |............... 8,330,518
35. North Dakota ..............ND [.......... [N ISR 859,183 [..ccvevee 895,809 301,517 | 457,028
36. Ohio ...ccceeeee L. 22,749,535 |.. 21,764,618 |.. " , .. 1,637,551 |.. .. 1,475,807
37. Oklahoma ........c..c...... OK e Lo oo 8,368,255 |...cocveee 7,924,166 |...ocooveeeecee (01 84,088 |.......c...... 2,288,805 |.............. 4,063,653
38. Oregon ........ccceceeeveeen. OR [ Lo e 9,675,662 |.............. 9,842,739 | 123,414 [l (O R 2,900,573 |cvevenn 4,097,241
39. Pennsylvania .............PA |[......... [ I, 20,048,551 |.............. 18,217,755 | 287,154 .o 23,173 | 7,229,362 |...ocovee 8,074,200
40. Rhode lsland ............ Rl |oeeens Lo e 4,175,121 | 4,165,141 | O 11,370 [ 1,045,773 | 1,390,393
41. South Carolina . ...SC L. .15,161,174 |.. 15,101,941 |.. . ..5,362,289 |.. .. 1,927,638
42. South Dakota ... .SD | Lo e 2,429,592 | 2,340,996 |..oooieeee 0 , 473,749 | 492,766
43. Tennessee ... TN s Lo forriis 17,386,700 |.............. 18,227,242 | 118,389 [ 34,194 | 4,130,372 |............... 5,121,521
44, TeXaS .cooceeeeereerereearnes TX o [ IS 57,904,043 |............ 56,142,569 |................... 433,840 |.coeeee. 165,845 |.............. 21,943,674 |............. 23,476,313
45, Utah ...coooovveeeeeeee. UT s [ IS 11,576,344 |............ 12,223,338 | [0 (O R 3,828,688 |............... 3,667,075
46. L. 1,611,226 |.. ..1,651,991 |.. , , 336,555 |.. 336,728
47. Virginia ......ccooveceeveeee . VA s [ IS 20,676,907 |............. 20,922,233 | 32,050 | 24,943 | 4,668,929 |.............. 7,260,109
48. Washington ................ WA |..c..... [ IS 21,715,301 |............. 20,833,517 oo 75,379 | 75,13 | 5,418,194 |.......... 6,263,671
49. West Virginia .............. WV |occceee Lo oo 1,108,648 |.............. 1,107,067 | (9,674) e 0 | 241,968 |....cccoevveee 444 406
50.  Wisconsin .......cccceeeee. Wl [ [ IS 22,927,943 |.............. 22,311,420 |.cooveeeee. 326,269 |....ccccvevneee 15,467 |.cocveee 4,559,371 | 6,117,702
51.  Wyoming L. ..874,080 |.. ..885,286 |.. ..418,988
52.  American Samoa . N
53.  Guam .............. L
54. Puerto RiCO ......c.......... L
55. U.S. Virgin Islands N
56. Northern Mariana
Islands ......ccooeoeieeies MP
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccoeeefennn XXX vver oo [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...........cc.ccoovvvinies wenee 53 4. Q- Qualified - Qualified or accredited reinSurer................c.co.ccevevs eveeee 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).........ccccooiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 4

10
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‘Arch Underwriting at
Lloyd's Ltd
(a UK company)
98-0705201

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

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

PART I - ORGANIZATIONAL CHART

Arch Capital Group Ltd.
(2 Bermuda company)

Arch Reinsurance Ltd.
(aBermuda company)

98-1031826

‘Arch Investment
Management Ltd.

!
‘Alternative Re Holdings
Limited

1
“Arch Global Services.
oldings Ltd.

98-0602504

98-1271381 98-0389551

‘Arch Capital Group (U.5.)
Tne,

(2 Delaware corporation)
06-1424716.

‘Arch Capital Holdings Ltd.
(2 Bermuda company)
o

T
‘Arch Financial Holdings
Europe L1l Limited
(an Ireland company)
98-1243751

T

‘Arch Re Underwriting ApS|
(aDenmars

98-0585481

iccompany)

Arch Syndicate
Titd,

98-0652764.

‘Arch Investment Holdings

(a Bermuda company)
98-0705596

‘Arch Financial Holdings
UK) Limited

(2 UK company)

R

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

‘Alternative Re Limited
(2 Bermuda company)
98-0625

AA-3190779

‘Arch Investment

Guir
mi (a Jersey (Channel
(an Ireland company)

Limited

i, T L.

98-1364912

98-1544594

98-0705598

98-1244244.

—

Limited
(a UK company)

98-1350243

)

“Arch Investments I1 LLC
(a Delaware limited
Tiability company)

y Europe ‘Arch Financial Holdings
(a UK company) B.V. Underwriting Designated Austraia Pty Ltd (2 Duba International

‘Gulf Relnsurance Limited

Barbican Company
Limited

98-0616493

(an Ireland company) 98-1305287
6114

98-1365176

(a Missouri corporation)
391128209

30830

‘Arch Specialty Insurance
‘Company

‘Arch Underwriting
‘Agency LL

yLLc
(a Delaware limited

36-2545393
21199

27-0800002

company)
561273575

Arch U.S. MI Services United Guarant

Residential Insurance

(a Delaware corporation)
46-195025

(a New York company)
16-1364134

Corporation
(a Missouri corporation)
4516586

Transfer Holdings LLC

Penflex Actuarial
‘Services LLC

First Shield Service
ation of Florida

473497583

84-3725636

38-4119847

Arch Mortgage Ris}
Transfer PCC Inc.

@

(a Missouri corporation)
1-1932852

a7-4121100

Service Corporation of
Florida

(a Missouri corporation)
-194473

Incorporated Protected
Cell No. AMRT-FRE-01
(a District of Columbia
protected cell captive
insurer)
823878331

Ventus Risk Management,
(2 Delaware corporation)
37185

Out of Towne, LLC
(a Virginia limited
liability company)

‘Soundview Claims

‘Solutions In

(a Delaware corporation)
87-1239107

Verifly Insurance
‘Services, LLC
(a New York company)

Verifly UsA, LLC
(a Delaware company)

Lake Shore IC, Inc.
(a District of Columbi

ted cell captive
insurer)

T T T !
“Arch Reinsurance “Arch U.5. M1 Roldings e Verify Technolagy Verify Technolagy “Arch LMI Pty Lta Arch Lenders Mortgage
ompany x Company of America P — hore Ins Limited Endemnis Lo
(a Delaware corporation) (a Delaware corporation) (aKansas company) “corporation) (a Bermuda company) (an Limited 981244422 (an Australia company)
06-1430254 950584 (a Gibraltar company) (a UK company)
10348 98-1244441 980413940
=0 AA-1120053
Jry Pr———— - ‘Arch M1 Asia Limited
inc. Inc. TInc. Ltd. Arch Europe Insurance (aHong Kong company)
(aDelaware corporation) Services Lid
430971887 32:0539209 86-2848610 (2 UK company)
98-0704518.
Woldings Pty Ltd
iters Inc. Al h Arch
ey | | | (2 Missouri corparation) Corporation Company Company e s Designated iy i
43-099073 (an Treland compan
47-537430: o007 431053031 391080973 363105660 Ay (anreland company) 981243732 T
18732 40266 98-1024362
Frecision Marketing Asia Precision Marketing
Tnsurance )| (Aveh Capital Finance tic pacificpty Lid Australia Pty Lid
Arch Property Casualty “Agency Inc. ‘Company (a Delaware limited ‘Arch Capital Finance Nostram Care
(amisne . o ]
(a Missour corporation) 430990705 95.2621453 (an{reland company) 98-1547024
06-1521582 1341235 o
e = P Precision Marketing ‘WPM apan Limited
Indonesia (aJapan company)
e ‘Services, Inc. Residential nsurance
Arch Indemnity x a Europe IV Limited (aFrance company)
45-5366880 Carolina

(anIreland company)

Tt ‘Arch Financial Holdings
Canada Ltd.

(a Canada company)

‘Arch Insurance Canada
L.

(a Canada company)
98-1089562

Notes:
Unless otherwise indicated, ownership percentage of subsidiary companies i 100%. Third party entties which areless than 50% owned by an Arch company are not shown on ths chart,

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

Footnote 2: Arch Reinsurance Europe Underwriing Designated Actiity Company has a 10% interest in Arch Capital Group (U.S ) Inc.

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

Europe Il Limited owns 50% of Prévalois SAS.

Foolnote 6: Arch U.S. MI Holdings Inc. i the sole member of Arch Capill Finance LLC.

Foolnote 7: Arch Intermediaries Group Limited owns 98.03% of Blue Sky Partners Limited.

Footnote 8: Arch Financial Holdings (UK) Limited owns 11 more corporate member companies which e presented here under one heading

Footnote 9: Arch Financial Holdings (UK) Limited owns 88.69% of Castel Undenwriting Agencies Limited

Footnote 10: Castel Undenwriting Agencies Limited has an interest of over 60% in various UK partnerships.

Footnote 11: Arch Financial Holdings Europe Il Liited owns 75% of Nostrum Care.

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

Foolnote 13: PT Precision Marketing Indonesia is owned 99% by Precision Marketing Holdings Pty Ltd and 1% by Precision Markeling Asia Pacifc Pty Lt
Foolnote 14: Castel Undenwiting Agencies Limited owns 60% of Square Pegs Risk Limited and 65.8% of Castel Consiruction Risk Linited.

Footnote 15: Arch Capital Group (U.S.) In. is the sole member of Arch Group is a non-profi thatis in the pr applying for

Brasil Lida. Footnote 4: Arch Financial Holdings

Key: For each entiy, the compar . FEIN # (wh

NAIC # (or equivalent number f applicable) are listed.

Escritorio De

Ltda.

Castel Underwriting
irope BV

98-1245248

J (a UK company)

‘Arch Underwriters Ltd.

(a Bermuda company)

98-1244615

‘Group Limited

Arena NV

v itd.
98-0705593

98-1490970

Archipelago Risk Services
Limited

(a UK company)

Obelisk Underwriting
Limited

(a UK company)

‘Axiom Underwriting
y Limited
(2 UK company)

Blue Sky Partners Limited|
(a UK company)

‘Square Pegs Risk Limited
UK company)

Castel Construction Risk
ta

(a UK company)

Talus Insurance Brokers.
(2 UK company)

‘Albus Energy Risks,

(a UK company)

‘Castel NAPL Limited

(Bermuda) Ltd.
(aBermuda company)

Relnsurance Company
Limited

Limited

(2 UK company)

‘Arch Investment ICAV

(an Ireland company) Limited

Somerset Bridge
Insurance Services
Limits
(a UK company)

rvices Limited
(a UK company)

‘Somerset Bridge Group.

(a UK company)

‘Somerset Bridge Shared
s

Limited
(2 UK company)

Limited
(a UK company)

‘Arch Underwriting at
Lioyd's (Australia) Pty

(an Australia company)
98-1006574

‘Arch Underwriting

Somerset Bridge Ltd
(a UK company)

Southern Rock Holdings
Limited
(a Gibraltar company)

Southern Rock Insurance
Company Limite
(a Gibraltar company)

Ltd.
(an Australia company)
247340
Thomas Underwriting
‘Agency Ltd

(2 UK company)

SALT Insurance Services
Limited

(a UK company)

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

‘Arch Fund Management
Ltd.

(aBermuda company)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART | - ORGANIZATIONAL CHART

Arch Investment Holdings
III Ltd.

Bermuda

Melody Capital Partners

Offshore Credit Fund, L.P. Saron X P
Cayman elaware
98-1140757
2455% T10% ST
Bridge KF112 Partners LLC ||| Bridge KF119 Partners LLC
Delaware Delaware
86-3636120 87-2092860
%21% 3010%

T
Real Estate Credit

Cibus Co-Invest I LP
Guernsey

25.97%

Soluntions Offshore Fund I,
Lp

Cayman Islands
98-13;

85608

Arch Investment ICAV
reland
98-1602535

Cibus Fund LP

Cibus Co-Invest IT LP
Guernsey

Guernsey

50.00%

1957%

AT76%

Fortress Real Estate
Opportunities Fund I (C) LP|
Delaw:
32-0436814

are

Fortress Real Estate
Opportunities Fund IIT (C)
LP

Cayman Islands
98-1313738

Altai Ventures It
elaware
87-3246295

elaware
81-2327459

BlackRock Carbon VI LP

Arch Insurance Company

43-0990710
11150

elaware
84-3852891

12.02%

Pinebridge Secondary
Partners V Feeder, SLP
Luxembourg

1464%

Arch Reinsurance Ltd.
ermuda
98-0493884

7.25%

Long Arc Capital Fund I, L.P|

Monarch Co-Invest Fund - D
Lp

Delaware

18.26%

8330%

ADM Galleus Fund IT
Limited Class A6

100.00%

Templeton Strategic
Emerging Markets Fund IV
Asia (Cayman), L.P.
ayman
98-1056747

100.00%

Castle Creek Capital

Delaware
90-1000837

Monarch Capital Partners
Offshore 111 LP.
Delaware
98-1148405

Bay Capital Feeder Fund Ltd|
Class.

Shield Capital Fund 1, LP
Delaware

Lime Tree Emerging
Beachfront Land Club Fund
Cayman Islands
98-1300492

Melody Harmoni Co-Invest,
LP

Delaware

18.14%

2083%

39.60%

18.00%

BlackRock Asia-Pacific

Private Credit Opp. Fund I
X Feeder) SCSp
Luxembourg

SP Islanders Feeder L.P.

Monarch Capital Partners
Offshore Fund IV LP
Cayman Islands

Monarch Opportunistic Real
Estate Fund 1-C LP
Delaware

24.56%

16.40%

50.97%

4098%

11.60%

35.50%

China Car Parks Investment|
Fund L.P.

ayman
98-1084100

Actis Asia Real Estate
Carrock Co-Investment
Luxembourg

China Car Parks Investment]
ind I L.P,

Cayman Islands
98-1532451

SP Sunset Investors L.P
Cayman Islands

Partners Group Secondary
2020 (USD) C-1,L.P.
Cayman Islands

40.00%

28.09%

1.94%

26.40%

ADM Galleus Fund II Ltd -

Cayman Islands

AG Essential Housing, L.P.
Delaware
84-4716164

China Car Parks Strategic
Investment Fund LP
Cayman Islands
98-1413105

Muzinic
Bermuda/Ireland

100.00%

1557%

26.00%

Arch Asia-Pacific Private
Credit Opportunities Fund T,
L

P,
Cayman Islands

100.00%

Asia Property Fund IV
Feeder S.A SICAV-SIF
Luxembourg

Dyal Capital Partners V Co-
Invest Odyssey (A) LP
Cayman Islands

077%

.52%
EIP China Multi-Strategy.
Fun

Cayman Islands

10.00%
Gaw Growth Equity Fund I,
LPF

Hong Kong

31.97%
Highbridge European Asset
Value Fund
Cayman Islands
98-1194227

.25%
Highbridge European Asset

Cayman Islands

27.48%

100.00%

10.41%

Sanaka Growth SPV I

RichBrook Offshore
Segrated Portfolio D -
Agency MBS
Delaware

99.90%

4050%

Europe IV Limited
Ireland
98-1554793

100.00%

Coface North America
Insurance Company
Massachusetts
20-0527783
31887

2087%

Footnote 2

Arch Financial Holdings

Precision Marketing
Australia Pty Ltd
Australia

Arch Financial Holdings Arch Financial Holdings 11T
urope 11 Limited Premia Holdings Ltd. Limited
Ireland reland
96-0616491 98-1243751
700.00% 23.00% 100.00%
Prévalois SAS Premia Reinsurance Ltd. Premia Holdings Inc. Predision Marketing
France Bermuda Delaware e e
Australia
50.00% 00.00% 0000% 7500%
Nostrum Care Premia LV1 Ltd. Premia Solutions Inc. Precision Marketing Asta
France Bermuda Delaware Y
98-1547024 Australia
75.00% 100.00% 100.00% 100.00% 100.00%

PT Precision Marketing
Indonesia

MPM Japan Limited
Indonesia

Arch Investment Holdings I
Ltd.

Bermuda

Footnote 1 100.00%

Greysbridge Holdings Ltd
Bermuda

Arch Financial Holdings (UK)|
Limtied

United Kingdom

000% T00.00%
Somers Group Holdings Lta.| [ Thomas Underuiting
Bermuda Agency
United Kingdom
02391095
00.00% T00.00%
Somers Re L. SALT Insurance Services
Bermud: imite
United Kingdom
10000% T00.00%

Watford Holdings (UK)
imite
United Kingdom

100.00%

Watford Holdings (U.S.) Inc.

47-4532543

100.00%

Watford Services Inc.

ervic mpai

New Jersey

47-4444135 47-5113164
15824

Watford Specialty Insurance|

Arch Investment Holdings 11
Ltd.

Bermuda

CEMOF-A Investors 1, LP CEMOF-A Investors I1, LP
Delaware

98-1014500 90-0910035

100.00% 100.00%

Global Renewable Power
Fund II (B), L.P.
Cayman Islands
98-1271952

EW RE Fund Pte Ltd
Singapore

25.86%

1224%

Arch Intermediaries Group
imited
United Kingdom

100.00%

Axiom Underwriting Agency
Limited

Obelisk Underwriting
Limited
United Kingdom United Kingdom

05547227

100.00%

Arch Reinsurance Company

06-1430254

i

Capital Protection Insurance|
rvices, LLC
Delaware
22-3501803

49.00%

100.00%

Arch Mortgage Insurance

Wisconsin
36-3105660

Marilyn Alpha

Co_Investment L.P.
Delaware

1045%

Arch Investment Holdings
v Ltd.

Bermuda

98-0705593

CVC Credit Partners EU DL
11 Co-Invset Fund SCSp
L

100.00%

Special Credit Opportunities|
(Parallel) I1, L.P. - Series A P,
Cayman Cayman Islands

AP EPF IV One Co-Invest,
LP,

CVC Credit Partners Global
Special Situations USD

100.00%

Watford Insurance Company

38-2755799
25585

Global Credit O
Fund Luxembourg SCSp

ind, L.P. Luxembourg
98-1078889 Cayman Islands 98-1420048
98-1240480
95.99% 75.56% 3420%

13.39%

Arch Capital Holdings Ltd
Bermuda

. —

Fortress MSR Opportunities
Fund 1B L.P.

Cayman
981062634

Pinebridge Structured
Capital Partners Offshore II-|
ALP.

cayman

Pinebridge Structured

Co-Investment Income

Fortress Bermuda

Fortress MSR Opportunities

90-0861822

1234%

Capital Partners Offshore I11|| Fund, LP. - Non- US Series || Infrastructure Partners (A) Fund 11 A LP(A)
A LR 0 ermuda Cayman Islands
Cayman Delaware 98-1348733 80-0941834
98-1256911 82-2479380

9933%

Note:
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 (i) the ovmership 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 99% owned by Precision Marketing Holdings Pty Ltd and is 1% owned by Precision Marketing Asia Pacific Pty

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 29.87% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Europe If Limited
(ireland entity). Arch Financial Holdings Europe Il Limited is 100% owned by Arch Reinsurance Ltd.(Bermuda entity) 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 NAICH (or equivalent number if applicable) are listed. The figures in the
chart are as of December 31, 2022, such figures are updated on an annual basis in line with normal practices.

%21%

99.99%

10.00%

131%

00.00%

Watford Insurance Company|
Europe Limited
G

100.00%

Watford Asset Trust 1
Delaware

100.00%

Watford France Holdings
rance

00.00%

Axeria IARD
France

100.00%

1288%

CVC Credit Partners
European Direct Lending
Feeder Fund ITT SCSp
Luxembourg

1454%

EW India Special Assets
Fund IT Pte. Ltd
Singapore

Madeira Capital Tnvestmentsl|[ o /b acch 11 stp
Ltd
Luxembourg

16.40%

16.80% 9B41%

1059%

CVC Credit Partners

European Direct Lendin: Yield Plus LF
Feeder Fund III (Coinvest- Singapore
Csp
Luxembourg

Edelweiss Infrastructure

Four Rivers Office One, LP
singapore

QS Hybrid Arch SLP
b

Salus Investments Limited
Luxembourg Mauritius

15.18%

47.08%

9931% 770%
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Coface North America Insurance Company

) Arch Capltal Emp[oyee
Public Group Ltd. Shares
]
29.86% I
69.57% _ | 0.57%
Coface SA
Compagnie Frangaise D'assurance
Compagnie Francaise I Pour Le Commerce Extérieur
D’assurance Pour Le 100% Canada Branch
Commerce Extérieur
] 100%
Coface North 1005 Coface Canada
America Holding = Holding Corp
Company (Delaware) (Delaware)
100%
100% 100% °
Coface North Coface Services B
America Insurance North America, Canada Company
Company Inc. (Nov, ti
(Massachusetts) (Delaware)
100% 4 100%
y
Rel8ed.to Rel8ed.to Analytics
Analytics Inc. Global LLC
(Ontario) (Delaware)

Coface North American Insurance Company is 100% owned by Coface S.A. Coface is 29.86% is owned by Arch Capital Group Ltd, the ultimate parent. As part of Arch ownership of
Coface SA; CNAIC has been included in the Arch Insurance Group (Group Code 1279). A separate Arch Organizational Chart following.
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY
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98-0374481 .. NASDAQ Arch Capital Group Ltd. .... ..0.000 ... ....No .
Arch Capital Services LLC .. .. |Arch Services Holdings Inc. . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....N0..
Arch Investment Management Ltd. .. |Arch Capital Group Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....No..
. . Arch Reinsurance Ltd. .............. ..|Arch Capital Group Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....N0..
..|98-1031826 .. Arch Global Services (Philippines) Inc. .. |Arch Capital Group Ltd. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....No..
. Arch Global Services (Cyprus) Ltd ... .. |Arch Global Services Holdings Ltd. . . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....N0..
Arch Global Services Holdings Ltd. . |Arch Capital Group Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....No..
..| 98-1244615 .. Arch Underwriters Ltd. ... . |Arch Reinsurance Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....N0..
..|98-0705201 .. Arch Underwriting at Lloyd's Ltd .. . | Arch Reinsurance Ltd. ... . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....No..
Axiom Underwriting Agency Limited . .. |Arch Intermediaries Group Limited . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. ....N0..
Thomas Underwriting Agency Limited . |Arch Financial Holdings (UK) Limited ....... |Ownership.. ..}.100.000 ... |Arch Capital Group Ltd. ....No..
SALT Insurance Services Limited Thomas Underwriting Agency Limited .......... Ownership .100.000 ...|Arch Capital Group Ltd. ... ... No
Arch Underwriting Agency (Australia) Pty.
............... Ld. eeeeeeeeieieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | L AUS Arch Managing Agency Limited .................. | Ownership .100.000 ...|Arch Capital Group Ltd.
98-0399846 .. Arch Capital Holdings Ltd. .....ccccoovunnnnnnne ..BW Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
..|98-0616488 .. Arch Financial Holdings Europe | Limited .... |..IRL.... . |Arch Reinsurance Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
98-0585481 .. Arch Re Underwriting ApS ....ooovvvvvivvvvvenennnns DK Arch Reinsurance Ltd. ... Ownership .100.000 ... |Arch Capital Group Ltd. ...
98-0652764 .. Arch Syndicate Investments Ltd .... Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Gulf Re Holdings Limited .... . | Arch Reinsurance Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
. Gulf Reinsurance Limited ... Gulf Re Holdings Limited ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0705596 .. Arch Investment Holdings Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 98-0705598 .. Arch Investment Holdings . |Arch Reinsurance Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
99-1244244 .. Arch Investment Holdings Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0705593 .. Arch Investment Holdings Arch Reinsurance Ltd. ...... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Somers Group Holdings Ltd. .... . | Greysbridge Holdings Ltd . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Somers Re Ltd. ....ooooeeeeeiiinns Somers Group Holdings Ltd. ............ .. | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Watford Holdings (UK) Limited ... .GBR.. Somers Re Ltd. ..ooovvevveviiiiiiinnnns . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Watford Holdings (U.S.) Inc. .... .|..DE... . [Watford Holdings (UK) Limited Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Watford Insurance Company Europe Limited .... |..GIB... Watford Holdings (UK) Limited .. | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Watford Services INC. ..coeeeeeeeeeiiiiiieieieees .. DE..... Watford Holdings (U.S.) Inc. ..ccoeeeeieeeennns Ownership .100.000 ...|Arch Capital Group Ltd.
Arch Reinsurance Ltd. Escritorio De
99-1245248 .. Representacao Ltda. .........cccccoeiiiiinnnnnnnne ..BRA... Arch Reinsurance Ltd. .........cccoeeeiiiiiiiins Ownership .100.000 ...|Arch Capital Group Ltd.
Arch Underwriting at Lloyd's (Australia) Pty
98-1006574 .. LEd e ..AUS Arch Managing Agency Limited ... Ownership .100.000 ... |Arch Capital Group Ltd. ...
..|98-0616491 .. Arch Financial Holdings Europe Il Limited ... |..IRL.... . | Arch Reinsurance Ltd. ... Ounership.. ..4.100.000 ...|Arch Capital Group Ltd.
98-1243751 .. Arch Financial Holdings Europe Il1 Limited . |..IRL.... Arch Reinsurance Ltd. ... Ownership .100.000 ... |Arch Capital Group Ltd. ...
98-1244422 .. Arch LME Pty Ld woeveeeeiiiiieeeciecice ..AUS Arch Financial Holdings Australia Pty Ltd [Ownership .100.000 ...|Arch Capital Group Ltd.
Arch Financial Holdings Europe Ill Limited
98-1305287 .. Arch Financial Holdings Australia Pty Ltd ... [.. Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 47-3497583 .. Arch Mortgage Risk Transfer Holdings LLC .. |Arch U.S. MI Services Inc. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
..| 47-4121100 .. Arch Mortgage Risk Transfer PCC Inc. .......... . . | Arch Mortgage Risk Transfer Holdings LLC . |Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
82-3878331 .. Incorporated Protected Cell No. AMRT-FRE-01 Arch Mortgage Risk Transfer PCC Inc. ....... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0616493 .. Arch Financial Holdings B.V. ....cccccevunnnnnnn. Arch Financial Holdings Europe |l Limited |OWnership........ccccovuvvvvmvvvurvvvnnnnnns .100.000 ...|Arch Capital Group Ltd.
Arch Insurance (EU) Designated Activity
98-1024362 .. COMPANY +eeeeeeeeeeeeeee e IRL....] e NIA....... Arch Financial Holdings Europe |l Limited |Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-1243732 .. Arch Underwriters Europe Limited ............... IRL.... et NIA....... Arch Financial Holdings Europe Il Limited |Ownership .100.000 ...|Arch Capital Group Ltd. ...
Arch Reinsurance Europe Underwriting
98-0611448 .. Designated Activity Company IRL.... et NIA....... Arch Financial Holdings Europe |l Limited |Ownership .100.000 ...|Arch Capital Group Ltd. ...
06-1424716 .. Arch Capital Group (U.S.) Inc. . DE....[..... NIA....... Arch Financial Holdings Europe | Limited . |Ownership ..90.000 ....|Arch Capital Group Ltd. ...
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Arch Reinsurance Europe Underwriting
............................................................................ 06-1424716 .. | .eeevvvveeeenn | wevvvvvememnnnnn | weneeeeiiiiiieiiininnnnnenennnn. |Arch Capital Group (U.S.) Inc. ....cccccoeeeeees | DE.coit] oo NIALL..... [Designated Activity Company ............ccccc.. |OWNErship......cccoooiiiiiinnnnnnnnnnnnnnnd .. 10,000 ... Arch Capital Group Ltd. ... |ceee N0 ceeee o
............................................................................ 98-1244441 .. | ..oovvvvvvvenn | vvevviiiiininnn | vveviviiiiiiiiiiiiiiieeeenenn. [AlWyn Insurance Company Limited ................ |..GIB....].......1A........ [Arch Financial Holdings B.V. .................. | OWnership.......ccceeeeunvennnnnnnnnnnnnnnp. 100.000 ... | Arch Capital Group Ltd. .....oooovveeeeeens | e N0 e i
Arch Reinsurance Europe Underwriting
98-0413940 .. Arch Insurance (K) Limited ......ccccceeunnnnnnnn .|Designated Activity Company Ownership.. .100.000 ...|Arch Capital Group Ltd. ....ooovvveeeeees | ee N0 ceeee i
.| 06-1430254 .. Arch Reinsurance Company .. Arch Capital Group (U.S.) Inc. . . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
47-5374395 .. Arch Underwriters Inc. ..... . | Arch Reinsurance Company . . [Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
...| 98-0389551 .. Alternative Re Holdings Limited ...........c.... . Arch Capital Group Ltd. ..... . | Ownership.. .100.000 ...|Arch Capital Group Ltd.
..|98-0704518 .. Arch Europe Insurance Services Ltd .... Arch Insurance (UK) Limited . | Ownership.. .100.000 ...|Arch Capital Group Ltd.
43-0971887 .. Arch Insurance Group Inc. ............. . . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
22-3501803 .. Capital Protection Insurance Services, LLC . .. | Arch Reinsurance Company . . [Ownership.. .49.000 ....|Arch Capital Group Ltd. ..
98-0625844 .. Alternative Re Limited ........ccccciiieiiiiiiis . . |Alternative Re Holdings Limited . | Ownership.. 100.000 ...|Arch Capital Group Ltd. ..
..| 43-0990709 .. Arch Specialty Insurance Agency Inc. ......... Arch Insurance Group Inc. ........... Ownership.. .100.000 ...|Arch Capital Group Ltd.

.143-0990710 ..
43-1053031 ..
..... 10946 ....|06-1521582 ..
..... 21199 ... [36-2545393 ..
..... 30830 ....[39-1128299 ..

Arch Reinsurance Company ....
Arch Insurance Group Inc. .. | Ownership..
Arch Insurance Company ... .. | Ownership..
Arch Insurance Company ...............eeeeeeeenns Ownership..
.| Arch Property Casualty Insurance Company . |Ownership..

. [Ownership.. .100.000 ...|Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd. ..
.100.000 ...|Arch Capital Group Ltd. ..
.100.000 ...|Arch Capital Group Ltd. ..

.100.000 ...|Arch Capital Group Ltd.

Arch Insurance Company
First American Service Corporation ....
Arch Property Casualty Insurance Company ....
Arch Specialty Insurance Company
Arch Indemnity Insurance Company ...............

. 1279 ...|Arch Insurance Group .
. 1279 ...|Arch Insurance Group .
. 1279 ...|Arch Insurance Group ....

.......... ..| 45-5366880 .. Arch Insurance Solutions Inc. . Arch Insurance Group Inc. .............. Ownership.. .100.000 ...|Arch Capital Group Ltd.

.......... 98-1089562 .. Arch Insurance Canada Ltd. ..|Arch Financial Holdings Canada Ltd . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... 46-1950584 .. Arch U.S. MI Holdings Inc. .. |Arch Capital Group (U.S.) Inc. .... . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... 46-1950584 .. Arch Capital Finance LLC .. . |Arch U.S. MI Holdings Inc. . Ownership.. .100.000 ...|Arch Capital Group Ltd. ..

Arch US MI Holdings Inc. ......ccceeeeeeeennns Ownership..
.|Arch U.S. MI Holdings Inc. ........cccceeeeees Ownership..
Arch U.S. MI Holdings Inc. . Ownership..
.|Arch U.S. MI Holdings Inc. .... Ownership..
Arch Investment Property Holdings Ltd. .... |Ownership..
Arch Global Services Holdings Ltd. .......... Ownership..
Arch Financial Holdings Europe |l Limited |Ownership..
Arch U.S. MI Holdings Inc. .......cccceeeeeens Ownership..

...| 46-1960257 ..
..... 40266 .... |36-3105660 ..
..... 18732 ....|39-1080973 ..
..... 20114 ....|95-2621453 ..

Arch U.S. MI Services Inc. ... .
Arch Mortgage Insurance Company ................
Arch Mortgage Guaranty Company ...
Arch Mortgage Assurance Company ................
Arch Investment Holdings (Cyprus) Ltd ...
Arch Investment Property Holdings Ltd. .......
Arch Capital Finance (lreland) Limited ....... .
United Guaranty Services, Inc. .......ccceeeennnn .
United Guaranty Residential Insurance Company

.100.000 ...|Arch Capital Group Ltd.
.100.000 ... [Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd. ..
.100.000 ... [Arch Capital Group Ltd. ....ccceveerunnne
.100.000 ...|Arch Capital Group Ltd. .....ccvvvrrrrrens
.100.000 ... [Arch Capital Group Ltd. ....ccceveerunnne
.100.000 ...|Arch Capital Group Ltd. .....ccvvvrrrrrens
.100.000 ... [Arch Capital Group Ltd. ...ccceeveerunnne

. 1279 ...|Arch Insurance Group ....
. 1279 ...|Arch Insurance Group .
. 1279 ...|Arch Insurance Group ....

...| 98-1341235 ..
..| 56-1273575 ..

. [56-0789396 .. | ..eeeeiiiiii | e of North Carolina ... .NC..... .|Arch U.S. MI Holdings Inc. ........ccceeeeies Ownership.. .100.000 ...|Arch Capital Group Ltd. ......ccoevveeeens e N0 e
United Guaranty Residential Insurance Company
L [42-0885398 .. [ .iiiciiiiiiie | e | e | e e LNC ] s 1A........ Arch U.S. MI Holdings Inc. ..c.ccevrevvvenunnn Ounership .100.000 ... |Arch Capital Group Ltd. ...cocovuveennes e N0 e
............................................................................. Prévalois SAS ......ccevvvvvvvvviviieenineneeeennnnnnn. | JFRALL) L NIAL...... |Arch Financial Holdings Europe Il Limited |Ownership ..50.000 ....|Arch Capital Group Ltd. .....ooovvveeeeees | ee N0t ceeee i
Special Credit Opportunities (Parallel) 11,
.......... L.P. = Series A uueeeeeeeeieieiiie Arch Investment Holdings | Ltd. .............. |Ownership.. .. 0.000 .... |Arch Capital Group Ltd. ....ccovvvvrrennnns
.......... Fortress MSR Opportunities Fund | B L.P. .... . |Arch Capital Holdings Ltd. . | Ownership.. .12.340 ....|Arch Capital Group Ltd. ..
.......... ADM Galleus Fund Il Limited Class A6 ......... Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd. .....ccvvvrrrrrens
Melody Capital Partners Offshore Credit Fund,
.......... L.P. ... . |Arch Investment Holdings Il Ltd . [Ownership.. .24.590 ....|Arch Capital Group Ltd. ..
.......... Castle Creek Capital Partners V, L.P. Arch Reinsurance Ltd. ................. Ownership.. ..24.560 ....|Arch Capital Group Ltd. ......ccoeeveeens
Pinebridge Structured Capital Partners
.......... Offshore 11-A, L.P. .o | OYMLLLL) Lol  OTH.L.... [ Arch Capital Holdings Ltd. .................... |Ownership ..99.330 ....|Arch Capital Group Ltd. .....cooevvvveeeees |eee NOciiil] i 3 e
Templeton Strategic Emerging Markets Fund IV
.......... Asia (Cayman), L.P. ......... oo |--CYM... Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd. .....coovvvveeeeeee |eee N0t i 3 i
.......... CEMOF-A Investors I, LP .... o |..CYM.... Arch Investment Holdings Il Ltd. ............ |Ownership.. .100.000 ...|Arch Capital Group Ltd. .....covvvvvveeeees |eee N0t 3 il
.......... CEMOF-A Investors Il, LP .....ccccceeennnnnnnnnn | . DEL. Arch Investment Holdings Il Ltd. ............ |Ownership.......ccccccvvvvvvrernennnnnnnnnnt . 100,000 ... [Arch Capital Group Ltd. ..o [ N0 1l 3L,

Pinebridge Structured Capital Partners
......................................................................................................................................................... Offshore 111-A, L.P. ..cccoeeeiiiiiiiiiiiiieieee. [ LOYM....) ...  OTH....... [Arch Capital Holdings Ltd. .................... |Ownership......ccooooiiiiiiiinnnnnnnnee. ) ..99.210 ... | Arch Capital Group Ltd. ..o |ooee N0t 3 il
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............... Premia Holdings Ltd. .........cevvvvvvvevvvvnnnnnnnns | BUULLL. Arch Reinsurance Ltd. ........................... |Ownership.. ..23.210 ....|Arch Capital Group Ltd. ....ooovvvvvvveeees |oore N0t e 4l
............... Premia Reinsurance Ltd. ........ccoovvvviveeenee. | B Premia Holdings Ltd. .......cccccccceeeeeeeeeeee. | Ounership.. .100.000 ...|Arch Capital Group Ltd. .....ocoovvvveeeees | eee NOceiid ceeee o
............... Premia LV1 Ltd. ......... ..BW.... Premia Reinsurance Ltd. ........................ |Ownership.. .100.000 ...|Arch Capital Group Ltd. ....oovvvveeeeees | ee N0 ceeee o
............... Premia Holdings Inc. .. Premia Holdings Ltd. .......cccccccceeeeeeeeeeee. | Ounership.. .100.000 ...|Arch Capital Group Ltd. .....ocoovveveeeees | eee NOceiid] ceeee o
J IR Premia Solutions Inc. ...... Premia Holdings Inc. .....oevvvvvvvivevienininnnns Ownership.. .100.000 ...|Arch Capital Group Ltd. .....ccovvvrreenns N0
32-0539299 .. Arch Mortgage Funding, Inc. . |Arch Capital Group (U.S.) Inc. . . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
..| 98-1490970 .. Arch Intermediaries Group Limited .. Arch Reinsurance Ltd. .........ccceeeeeeeeninns Ownership.. .100.000 ...|Arch Capital Group Ltd.
............... Lake Shore IC, InC. ..cooeeeeeeeeieiiiiiieeeeeeeeeee. | . DCLee Arch Mortgage Risk Transfer PCC Inc. ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
16-1364134 McNeil & Company, Inc. .. Arch Insurance Company ...............eeeeeeeenns Ownership.. .100.000 ...|Arch Capital Group Ltd.
J IR Obelisk Underwriting Limited Arch Intermediaries Group Limited ... Ownership.. .100.000 ...|Arch Capital Group Ltd.
83-4516586 .. First Shield Service Corporation .... . . |Arch Insurance Group Inc. ..... . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
..| 38-4119847 .. First Shield Service Corporation of Florida Arch Insurance Group Inc. .......cccceeennnnee Ownership.. .100.000 ...|Arch Capital Group Ltd.
61-1932852 .. First Shield Consumer Service Corporation ... |..MO..... Arch Insurance Group Inc. .....cccceeeunnnnnnn Ownership .100.000 ...|Arch Capital Group Ltd.
First Shield Consumer Service Corporation of
37-1944730 .. FIOMida wuvvveeeeviiiiiiiiiii e Arch Insurance Group Inc. .....ccccceveunnnnnn Ownership .100.000 ...|Arch Capital Group Ltd.
J IR Arch Credit Risk Services (Bermuda) Ltd. .... Arch Reinsurance Ltd. .........ccoeeeeiiiiiiins Ownership.. .100.000 ...|Arch Capital Group Ltd.
47-5537185 .. Ventus Risk Management, Inc. ............... . | Arch Insurance Group Inc. .. . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.| 37-0857191 .. Arch Life Insurance Company of America . Arch Capital Group (U.S.) Inc. . . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
84-3725636 .. Penflex Actuarial Services LLC . [McNeil & Company, Inc. ... . | Ounership.. .100.000 ...|Arch Capital Group Ltd. ..
............... Barbican Group Holdings Limited ................ Arch Reinsurance Ltd. ..... Ownership.. .100.000 ...|Arch Capital Group Ltd.
............... Barbican Reinsurance Company Limited ......... Barbican Group Holdings Limited .............. | Ownership .100.000 ...|Arch Capital Group Ltd.
Barbican Specialty Reinsurance Company
.......... Limited ...ovveveveriiiiiiiiiiiiiiiiiiiiiiiinieeneeennnns | .GGY.LL Arch Reinsurance Ltd. ........................... |Ownership .100.000 ...|Arch Capital Group Ltd.
.......... Arch Financial Holdings (UK) Limited . Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Corporate Member Limited .. . |Arch Financial Holdings (UK) Limited .. | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... Arch Managing Agency Limited ... Arch Financial Holdings (UK) Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Barbican Underwriting Limited Arch Financial Holdings (UK) Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Castel Underwriting Agency Limited . Arch Financial Holdings (UK) Limited ....... |Ownership.. ..88.690 ....|Arch Capital Group Ltd.
.......... Castel Underwriting Europe BV Castel Underwriting Agencies Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Talus Insurance Brokers Limited . |Castel Underwriting Agencies Limited ....... |Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
.......... Nostrum Care ......cooeeeeeeeeeeeeeeennns .FRA.... Arch Financial Holdings Europe |l Limited |Ownership.. ..75.000 ....|Arch Capital Group Ltd.
.......... Arch Financial Holdings Europe IV Limited ... |..IRL... Arch Financial Holdings Europe |l Limited |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Investments |l LLC .........eevvvvvvvvvnnnnnnn | .. DELL Arch Capital Holdings Ltd. .................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
Arch Financial Holdings Europe Ill Limited
.......... Precision Marketing Holdings Pty Ltd .......... | ..AUS.... Ownership.. ..75.000 ....|Arch Capital Group Ltd.
.......... Precision Marketing Asia Pacific Pty Ltd .... |..AUS.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Precision Marketing Australia Pty Ltd LALS.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... PT Precision Marketing Indonesia .... .. IDN. .. |Precision Marketing Holdings Pty Ltd ....... |Ownership.. .99.000 ....|Arch Capital Group Ltd. ..
.......... PT Precision Marketing Indonesia . .. IDN. .. |Precision Marketing Asia Pacific Pty Ltd . |Ownership.. .1.000 .... |Arch Capital Group Ltd. ..
.......... MPM Japan Limited ............... ..JPN. . |Precision Marketing Holdings Pty Ltd ....... |Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
.......... ..| 26-3015410 .. Out of Towne, LLC ...ovvvvvvvviviiiviiiieeeneneeennnns | .. VAL Arch Insurance Group Inc. ...................... | Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Greysbridge Holdings Ltd. .... Arch Reinsurance Ltd. ........................... |Ownership.. ..40.000 ....|Arch Capital Group Ltd.
.......... Arch Services Holdings Inc. . |Arch Capital Group (U.S.) Inc. . . | Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
.......... Arena NV Castel Underwriting Europe BV Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Square Pegs Risk Limited Castel Underwriting Agencies Ltd. .......... |Ownership.. ..60.000 ....|Arch Capital Group Ltd.
.......... Castel Construction Risk Ltd ... . Castel Underwriting Agencies Ltd. .......... |Ownership.. ..65.800 ....|Arch Capital Group Ltd.
.......... . Arch Investment ICAV ..o, Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... 87-1239197 .. Soundview Claims Solutions Inc. ..... . |Arch Insurance Group Inc. .. | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
1279 ...| Arch Insurance Group .... . [ 20-0527783 .. Coface North America Insurance Company ....... |..MA..... 00face, S.A. i Ownership.. .100.000 ...|Arch Capital Group Ltd. .....cccovvvvrnnns
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. 1279 ...|Arch Insurance Group .... T 15824 ....|47-5113164 .. | .. JUT I .. |Watford Specialty Insurance Company ........... e .|Watford Holdings (U.S.) Inc. .......... .. | Ownership.. .100.000 ...|Arch Capital Group Ltd. .......ccccuveeenns vl N0 e
L1279 ...|Arch Insurance Group ............eeeeeeeees |eeees 25585 ....|38-2755799 .| .iieiiiiiiiiin | e Watford Insurance Company ..............eeeeeeeeens . .|Watford Specialty Insurance Company . . [Ownership.. .100.000 ...|Arch Capital Group Ltd. ......cccovveeeens e N0 e
.......... Watford Asset Trust 1 .... Somers Re Ltd. .. . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ....oovvvveeeeees | ee N0 ceeee o
.......... Watford France Holdings . Somers Re Ltd. .. .. | Ownership.. .100.000 ...|Arch Capital Group Ltd. .....ocoovveveeeees | eee NOceiid] ceeee o
.......... Axeria TARD .oooviiiiiiiiiiieeeeeee | Watford France Holdings ..........ccccceeeeeeee.. | Ounership.. .100.000 ...|Arch Capital Group Ltd. .....ooovvveeeeees | ee N0 ceeee o

Somerset Bridge Group Limited .
Somerset Bridge Insurance Services Limited .. |..
Somerset Bridge Shared Services Limited ......
Somerset Bridge Ltd ..ooovvvvevveiiiiiiiiiiiieieenns
Southern Rock Holdings Limited ..................
Southern Rock Insurance Company Limited
Arch Lenders Mortgage Indemnity Limited ...... .

. |Arch Reinsurance Ltd. ..... . | Ownership..
Somerset Bridge Group Limited ................ Ownership..
Somerset Bridge Group Limited ................ Ownership..
Somerset Bridge Group Limited ................ Ownership..
Arch Reinsurance Ltd. .........cccoeeeiiiiiiins Ownership..
. | Southern Rock Holdings Limited ............... Ownership..
Arch Financial Holdings Australia Pty Ltd |Ownership..
Arch Financial Holdings Europe |Il Limited

.100.000 ... [Arch Capital Group Ltd. ..
.100.000 ...|Arch Capital Group Ltd.
.100.000 ... [Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd.
.100.000 ... [Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd. ..
.100.000 ... [Arch Capital Group Ltd.

.......... Arch Financial Holdings Canada Ltd. Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Group Foundation ... .. |Arch Capital Group (U.S.) Inc. . . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... Arch Fund Management Ltd. . . |Arch Global Services Holdings Ltd. .. .. | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... Albus Energy Risks Limited ... Castel Underwriting Agencies Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.

Castel NAPL Limited
Paradiso Risk Limited .
Arch Group Reinsurance Ltd. . U

Castel Underwriting Agencies Limited ....... Ownership..
. |Castel Underwriting Agencies Limited . [Ownership..
Arch Capital Group (U.S.) Inc. ....eeeeeneeee Ownership..

.100.000 ... [Arch Capital Group Ltd.
.70.000 ....|Arch Capital Group Ltd. ..
.100.000 ... [Arch Capital Group Ltd.

Actis Asia Real Estate Carrock Co-Investmen

Arch Reinsurance Ltd. .........ccceeeeiiiiins Ownership..
.. | Arch Reinsurance Ltd. ..... Ownership..
. |Arch Capital Group (U.S.) Inc. . .. | Ownership.. .0.000 .... |Arch Capital Group Ltd. ..
Arch Investment ICAV ......cooevveeiiiiiiiinenns Ownership.. .. 0.000 .... |Arch Capital Group Ltd.
Arch Investment Holdings | Ltd ............... OWNErship..coeeeeeeeeeeeeeeeee e .. 0.000 .... |Arch Capital Group Ltd.

.. 0.000 .... |Arch Capital Group Ltd.
. 0.000 .... |Arch Capital Group Ltd. ..

ADM Galleus Fund Il Ltd - Class A7 .
AG Essential Housing, L.P. ...
Altai Ventures |1 .
AP EPF [V One Co-lInvest, L.P. .coccovreernnnne
Arch Asia-Pacific Private Credit
Opportunities Fund I, L.P. .ooooiiiiiiiiiiiiinis oM. OTH....... Arch Reinsurance Ltd. .........ccceeeeiiiiins OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .. 0.000 .... |Arch Capital Group Ltd.
Asia Property Fund IV Feeder S.A SICAV-SIF . Arch Reinsurance Ltd. .........ccceeeeeeeniins Ownership.. .. 0.000 .... |Arch Capital Group Ltd.
Baron X LP . |Arch Investment Holdings |11 Ltd Ownership.. .0.000 .... |Arch Capital Group Ltd. ..
Bay Capital Feeder Fund Ltd - Class 3 . Arch Reinsurance Ltd. .........ccceeeeeeeniins Ownership.. .. 0.000 .... |Arch Capital Group Ltd.
BlackRock Asia-Pacific Private Credit Opp.

Fund Il (LX Feeder) SCSp ..
BlackRock Carbon VI LP

84-4716164 ..
.. 87-3246295 ..

Arch Reinsurance Ltd. .........ccceeeeeeeniins Ownership..
Arch Investment ICAV .......cooeiiiiiiiiiiiinnns Ownership..

.. 0.000 .... |Arch Capital Group Ltd.
.. 0.000 .... |Arch Capital Group Ltd.

...[81-2327459 ..
..|86-3636120 ..

.......... Bridge KF112 Partners LLC Arch Investment Holdings Il Ltd Ownership.. .. 0.000 .... |Arch Capital Group Ltd.

.......... 87-2092860 .. Bridge KF119 Partners LLC . |Arch Investment Holdings |11 Ltd Ownership.. .0.000 .... |Arch Capital Group Ltd. ..

.......... ..|98-1532451 .. China Car Parks Investment Fund Il L.P. ..... Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.000 .... |Arch Capital Group Ltd.
China Car Parks Strategic Investment Fund

.......... ..|98-1413105 .. | P PPPPPRPPPPPPPPRPURPP IOY Arch Reinsurance Ltd. ........................... |Ownership.. .. 0.000 .... |Arch Capital Group Ltd. ... N0

.......... Cibus Co-Invest | LP .. |Arch Investment Holdings |11 Ltd Ownership.. .0.000 .... |Arch Capital Group Ltd. .. ... No...

.......... Cibus Co-Invest Il LP . |Arch Investment Holdings II1 Ltd .. Ownership.. . 0.000 .... |Arch Capital Group Ltd. .. ... No... .

......................... Cibus Fund LP Arch Investment Holdings |11 Ltd Ownership.. .. 0.000 .... |Arch Capital Group Ltd. .....coovvvvveeeees |eee N0t e 3 e
Co-Investment Income Fund, L.P. - Non- US

............................................................................ 82-2479380 .. [ ..eeecreeren [ eeerieii | e | S€TT6S D oiiiceeeeeeeeeseeeeeeeenens | DB e  OTH.LLL [Arch Capital Holdings Ltd. ........ccccceeee [Ounership...ooceeeiceeniieiniieencee .. 0,000 ... [Arch Capital Group Ltd. .......ccooceeens |oeee NOwcif 1 3 e
CVC Credit Partners EUDL Il Co-Invset Fund

......................................................................................................................................................... SCSP s | LUK e  OTH.LLLLLL [Arch Investment Holdings IV Ltd .............. | Ownership.......ccoooiiiiiiiiiiiiieieeennn) . 0.000 ... | Arch Capital Group Ltd. ..oooooovvvevveeies |oeee N0t e 3o

CVC Credit Partners European Direct Lending
......................................................................................................................................................... Feeder Fund 111 (Coinvest-DL) SCSp ............ |..LUX....]......OTH....... [Arch Investment Holdings IV Ltd .............. | Ownership........cccoeeeeiiiinnnnnneann) .. 0.000 ... |Arch Capital Group Ltd. ... |ooee N0t 3 Ll
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

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) *
CVC Credit Partners European Direct Lending
......................................................................................................................................................... Feeder Fund 111 SCSp ...coeeeeeeeeeeieieeeeen | LUKl ) e  OTH. L. [Arch Investment Holdings IV Ltd .............. | Ownership......cccoooiiiiiiiiiiiiiieeennn) . 0.000 ... | Arch Capital Group Ltd. ...ooooovvvvvveeies |oeee N0t e 3 i
CVC Credit Partners Global Special
............................................................................ 98-1240480 .. | ..eeeveeeeennn | eeveveninnnninnn | iiieeeeeen. [ Situations USD Fund, L.P. ..o | .OYMLLLL) . OTH....... [Arch Investment Holdings | Ltd ..............|Ownership.......cccoooiiiiiiiiiiiiiineennn) .. 0.000 ... |Arch Capital Group Ltd. ...oooooeveveieiies |oeee NOciil] i 3 i
Dyal Capital Partners V Co-Invest Odyssey
(A) LP e ..CYM.... Arch Reinsurance Ltd. ................ Ownership .. 0.000 .... |Arch Capital Group Ltd. ... JUURC I
Edelweiss Infrastructure Yield Plus LP . |..SGP... . |Arch Investment Holdings IV Ltd . | Ownership.. ... | Arch Capital Group Ltd. [ I
EIP China Multi-Strategy Fund ................... ..CYM.... . |Arch Reinsurance Ltd. ............. . | Ownership.. ... |Arch Capital Group Ltd. JUURC I
EW India Special Assets Fund Il Pte. Ltd .... |..SGP... . |Arch Investment Holdings IV Ltd . | Ownership.. ... |Arch Capital Group Ltd. U
EW RE Fund Pte Ltd eeeeeeees | 2SGPL . |Arch Investment Holdings Il Ltd .. Ownership.. . |Arch Capital Group Ltd. JUURC I
Fortress Bermuda Infrastructure Partners (A)
................. 98-1348733 .. .BW....]......0TH....... [Arch Capital Holdings Ltd . | Ownership .. |Arch Capital Group Ltd. ... JUURC I
................. 80-0941834 .. Fortress MSR Opportunities Fund I1 A LP(A) . |..CYM....]......OTH....... | Arch Capital Holdings Ltd . | Ownership . |Arch Capital Group Ltd. ... U
Fortress Real Estate Opportunities Fund I1
................. 32-0436814 .. | .eoeeeeeiiiinn | errervniiiinnen | eeiiiiiiieiisieeeineeneeeens [ (C) LP iiiiiiiiiiiiiiiiiieeeens |22 DEeeiil] oo  OTH.L..... [Arch Investment Holdings |I] Ltd ............ |Ownership . |Arch Capital Group Ltd. ....ccooeeeeeeeenns [N L 3,
Fortress Real Estate Opportunities Fund I11
................. 98-1313738 .| .evvrrrrreens (C) L.P s | OYMLLL] oo OTH....... [Arch Investment Holdings II] Ltd ............ |Ownership ... |Arch Capital Group Ltd. .....ccooeeeeeeeens [ NOLL L 3L,
................. . Four Rivers Office One, LP ..SGP....J......OTH....... [Arch Investment Holdings IV Ltd .. Ownership .. |Arch Capital Group Ltd. ... N0 B
................. Gaw Growth Equity Fund I, LPF ... .. |..HKG....]......OTH....... [Arch Reinsurance Ltd. ............... Ownership .| Arch Capital Group Ltd. ... N0 B
Global Credit Opportunities Fund Luxembour
................. 98-1420948 .. SCSP eeieieeeesenseeenesesssssnnn | oLUXeiin] e  OTH.LLLLLL [Arch Investment Holdings Ownership ... |Arch Capital Group Ltd. .....ccooeeeeeeeens [ NOLL L 3L,
................. 98-1271952 .. Global Renewable Power Fund I1 (B), L.P. .... |..CYM....]......OTH....... [Arch Investment Holdings . Ownership ... |Arch Capital Group Ltd. ... N0 B
................. 98-1194227 .. Highbridge European Asset Value Fund .......... |..CYM....]......OTH....... [Arch Reinsurance Ltd. ............... Ownership . |Arch Capital Group Ltd. ... LNl B
Highbridge European Asset Value Fund |1, L.P.
.............................................................. ..CYM....J......OTH....... [Arch Reinsurance Ltd. .............ccceeeeeeeee. | OWNErShip..eenniiiiiiiiiiiiieieieennnn) .. 0.000 ... | Arch Capital Group Ltd. ..ooooovvevveeeeens |oee N0l 3l
................. 98-1300492 .. ..CYM....J......OTH....... [Arch Reinsurance Ltd. ...... Ownership ... |Arch Capital Group Ltd. ...
..| 84-3852891 .. Long Arc Capital Fund I, L.P .... .. |Arch Insurance Company ........ Ownership.. ... |Arch Capital Group Ltd.
Madeira Capital Investments Ltd . |Arch Investment Holdings IV Ltd Ownership.. ... |Arch Capital Group Ltd.
Marilyn Alpha Co_Investment L.P. . | Arch Mortgage Insurance Company . | Ownership.. .. |Arch Capital Group Ltd.
................. Melody Harmoni Co-Invest, LP .... Arch Reinsurance Ltd. ... weveere. |Ownership..... . |Arch Capital Group Ltd. ...
Monarch Capital Partners Offshore Funi
O OTH....... Arch Reinsurance Ltd. ...... Ownership ... |Arch Capital Group Ltd. ...
Monarch Co-Invest Fund - D LP ... JUVUUVUVUUR DR -SNN I OTH....... Arch Insurance Company Ownership . |Arch Capital Group Ltd. ...
Monarch Opportunistic Real Estate Fund 1-C
LP e LDE] s OTH....... Arch Reinsurance Ltd. .........ccceeeeiiiiiiins Ownership . |Arch Capital Group Ltd.
Partners Group Secondary 2020 (USD) C-1 ,L.P.
............................................................ ..CYM....J......OTH....... [ Arch Reinsurance Ltd. ...................ccceeee. | Ownership ... |Arch Capital Group Ltd.
Pinebridge Secondary Partners V Feeder, SLP LUX....|...... OTH....... Arch Investment ICAV Ownership ... |Arch Capital Group Ltd. ...
QS Hybrid Arch SLP .| Arch Investment Holdings Ownership.. ... |Arch Capital Group Ltd.
QS Hybrid Arch |1 SLP . . |Arch Investment Holdings Ownership.. . |Arch Capital Group Ltd.
Real Estate Credit Solutions
............................................................................ 98-1385608 .. | .eevvvvrvreenn | wevevnnnnnnnnnnn | e [ L L e | LOYMLLL) L OTHL L [Arch Investment Holdings Ownership . |Arch Capital Group Ltd.
RichBrook Offshore Segrated Portfolio D -
Agency MBS ...oooiiiiiiiii Arch Reinsurance Ltd. .........ccceeeeeeeeninns Ownership ... |Arch Capital Group Ltd.
Salus Investments Limited Arch Investment Holdings Ownership ... |Arch Capital Group Ltd. ...
Sanaka Growth SPV | Limited . |Arch Reinsurance Ltd. ... Ownership.. ... |Arch Capital Group Ltd.
Shield Capital Fund I, LP Arch Reinsurance Ltd. ... Ownership .. |Arch Capital Group Ltd. ...
SP Islanders Feeder L.P. ... Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ...
SP Sunset Investors L.P . . |Arch Reinsurance Ltd. Ownership.. ... |Arch Capital Group Ltd.
Muzinich Arch Reinsurance Ltd. ... Ownership . |Arch Capital Group Ltd. ...




STATEMENT AS OF SEPTEMBER 30, 2023 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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
e ] s UV s ... |Stoneshoare Insurance Limited Arch Capital Group (U.S.) Inc. ... .. | Ownership .. 0.000 .... |Arch Capital Group Ltd. ...
..|81-1736835 .. Verifly Insurance Services, LLC . |Arch Insurance Group Inc. .... Ownership.. ..0.000 .... |Arch Capital Group Ltd
..| 47-3634064 .. Verifly USA, LLC .....evvveeee .. |Arch Insurance Group Inc. . . | Ownership.. .. 0.000 .... |Arch Capital Group Ltd
. Verifly Holdings Limited .. |Arch Capital Holdings Ltd. Ownership.. .. 0.000 .... |Arch Capital Group Ltd
Verifly Technology Holdings Limited . .. |Veifly Holdings Ltd. ..... . | Ownership.. .. 0.000 .... |Arch Capital Group Ltd
Verifly Technology Limited .......... . |Verifly Technology Holdings Limited .. | Ownership.. .. 0.000 .... |Arch Capital Group Ltd
................. Castel Underwriting ASIA Pte LTD. Castel Underwriting Agencies Limited ....... |Ownership .. 0.000 .... |Arch Capital Group Ltd. ...

Asterisk

Explanation

o U WN

Ggcl

.| Artisan Partners Limited Partnership owns 9.414% of the common shares 0f Arch Capital GroUD LEd. ....eooioiiiiiiiiiiiiiie ettt e bt e e e bt et e e s e e ea e e ea e e eh e e sh e e b e e et e a b e e ae e ea e e ea s e e A e e eh e e eR e e b e e b e e abeembeembeeneeeneeemeenneenneenseennean

.| 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 operated or controlled by Arch. .... . -

.| Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd. .

.| 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 applying for 501(c) status.

..| 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 29.87% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Europe
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

A separate Coface organizational chart is attached as a separate page to the statutory
TR T L2 L e ) 1Y SRS PRPRSRRRNY




STATEMENT AS OF SEPTEMBER 30, 2023 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. FIF® e e (L RN (1 R 0.0 | 0.0
2.1 AIEA LINES .ot ettt O [0 0.0 oo 0.0
2.2 MUIIPIE PEFII CrOP ...vcvieevieeciceeeieee ettt ettt se s ettt 0 freeeeeeeeeee [0 0.0 [ 0.0
2.3 FEdEral flOOM ......ovveeeeieeceeceeeeeee ettt ettt O [0 0.0 oo 0.0
2.4 PIIVALE CrOP ...ouveveeeeiieieeeeeeeteeeeeee ettt se et ess s e sseseese et ettt 0 freeeeeeeeeee [0 0.0 [ 0.0
2.5 PriVate flOOT .......c.coeuiuieiiieieicetcececee ettt ettt O [0 0.0 oo 0.0
3. Farmowners MUILPIE POl .........ccvcveviueiiiereeeerececteeeetee ettt et 0 freeeeeeeeeee [0 0.0 [ 0.0
4. HOMEOWNErs MUILIPIE PEFil ..........ovvevivciieiiee ettt et (O [0 0.0 oo 0.0
5.1 Commercial multiple peril (non-liability POrtion) ............cccceeeereriririeieeees e (L R (1 R 0.0 oo 0.0
5.2 Commercial multiple peril (liability POrtion) ..........cccoevevivevevereeiieeeeeeieeieee e O [0 0.0 oo 0.0
6. Mortgage gUAaranty ..........ccccecoieiiiiiiiieeeeee e
8. OCAN MAMNE ...t
9. Inland marine ...

10. Financial QUaranty ...........ccocoeeiiiie e

11.1 Medical professional liability - occurrence ............ccccoovviiiniiiiine

11.2  Medical professional liability - claims-made ............ccccceevviiiiiiiiiiininn,

12. EarthQUAKE ......ooieieeeeeee e

13.1 Comprehensive (hospital and medical) individual ...

13.2  Comprehensive (hospital and medical) group .........cccccoovrviriininiienienenennd

14. Credit accident and health ...

15.1 VISION ONIY .o

15.2  Dental ONIY ....ooiiiiieiee e

15.3  Disability income ....

15.4  Medicare SUPPIEMENE .........ciiiiiiiiieiieie et

15.5  Medicaid Title XIX .......cccviiiiiiiiiiii s

156 Medicare Title XVIII .......ccooiiiiii e

15.7  LONG-EIM CAre ....ocuviiiiiiiiiiic i

15.8  Federal employees health benefits plan

15.9  Otherhealth ...

16. Workers’ CoOmpPenSation ...........c.ooiiiiiiiieiieeeee e

171 Other liability - OCCUITENCE .......c.ooiiiiiiieieeeeee e

17.2  Other liability - claims-made ...........ccooieiiiiiiieee e

17.3 Excess workers’ compensation ...

18.1 Products liability - OCCUITENCE .......cc.ooiiiiiiiiiiieee e

18.2  Products liability - claims-made ...............ccocooiiiiiiiiic . .
19.1  Private passenger auto no-fault (personal injury protection) .............cccoeew.frerererrsseceinnnnens (O [0 0.0 oo 0.0
19.2  Other private passenger auto liability ............ccccceoiiiiiiiiiiccceee

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability ...........ccocoriiiiiiiiii e

211 Private passenger auto physical damage ...........cccceiiiiiiiiiniienecneenen

21.2  Commercial auto physical damage ..........ccccoereevierieiiiiieieeeeeeeeee

22. Aircraft (all PEFIIS) .....oouiiiiiii i

23.

24.

26.

27.

28.

29.

30. WAITANTY .ottt

31. Reinsurance - Nonproportional Assumed Property .........c.cccooevoenieneeneens

32. Reinsurance - Nonproportional Assumed Liability ............ccccoooeiiiiinnes

33. Reinsurance - Nonproportional Assumed Financial Lines .................c.......fererereeenes D, 0, TR RS, D&, ¢, TR R, D& ¢, TR RO, XXX

34. Aggregate write-ins for other lines of business 0 0 0.0 0.0

35. Totals 695,337,350 12,101,576 1.7 (15.9)

DETAILS OF WRITE-INS

L0 AP SO PSP PTORN TP

B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e

BA0 3. e

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

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

13




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

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

1.

21 Allied Lines ....

2.2 [V L8] o) (SN o 1= el o] o RO PSPPSRSO

2.3 Federal flOod ..........ccoiiiiiiiiii e

24 | A= S o (o] o TSSOSO 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 =T T o U E=T =T o YOS URRR

8. OCEAN MAMNE ...ttt bbb bbb bbb

9. INI@NA MEFINE ... e
10. FINANCIAl QUATANTY ..ot
11.1 Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
11.2 Medical professional liability - claims-made
12. Earthquake ....
131 Comprehensive (hospital and medical) individual
13.2  Comprehensive (hospital and MEdiCal) GrOUP ............ccueuiieieiriiieieeeteseeieee et teseseses s essss et sesessans [eeees e (O [0 0
14. Credit acCident @Nd NEAIN .............iiuiiriiiceee et [ro s (L RN [OOSR 0
15.1 VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd
15.2 DENEAL ONIY ...
15.3 Disability income
15.4 Medicare supplement
15.5  Medicaid Title XIX
15.6  MEICAre TIIe XVIII c...ouieieiieriiice ettt bbbttt s s (L R [OOSR 0
15.7  LONGAEITIN CAIE .....oveeteeceeee ettt ettt ettt s s ae et s st e s s esese st e s esesesebessss s s esesesesesesessssasaooes et ee et nenesseeenetenenene e (O [0 0
15.8  Federal employees health DENEFItS PIAN .........ccccovviiiiueieiiiiiiisee ettt [ttt 0 freeeeeeeeeee 0 [ 0
15.9  Other health ..o
16. WOTrKErs’ COMPENSALION ......ocuviiuiiiiiiiiiitteite ettt ettt ettt et saeeteebeesbeesbeeseeeseesseesaeeseenseesseensenneens
171 Other liability - occurrence
17.2  Other liability - claims-made 0
17.3 Excess workers’ compensation ...
18.1  Products liability - OCCUITENCE ........coeieieieieiiieeiieieieie ettt bbbttt (L RN [0 U 0
18.2  Products liability - CIAIMS-MEAAE ..........ocoovevevereeieeieiiieeteeeeeeee ettt ettt eseseses [eeees e eene s (O [0 0
19.1  Private passenger auto no-fault (personal iNjury ProteCtION) ...........ccceevereiririririreieieeeese s et (L RN [0 U 0
19.2  Other private passenger auto ADIIIY ..............ccccoovoiiieueueueicccecee ettt ner e O [0 0
19.3  Commercial auto no-fault (personal iNJury ProtECHION) ...........ceeuiiiriririeieieieeee e oot (L R [0 U 0
19.4  Other commercial auto liability
211 Private passenger auto physical damage .
21.2  Commercial auto physical damage
22. ATFCTAft (Al PEIIIS) ..ttt
23. FIAIIEY ettt bbbttt n s
24. STV 1= TRV RV RORURPRPRPRPI
26. BUrglary @nd theft ..ottt naeen
27. Boiler and machinery
28. Credit
29. International
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
32. Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
33. Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
34. Aggregate write-ins for other liNEs Of DUSINESS ...........c.cc.oviviveveiiiiieeeiereieeeecte e 0 0 0
35. Totals 229,979,513 678,648,068 669,279,710

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow Page ...........cococeeeeerinirininseeeeenes e (L R [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 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 2023 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. (4,726 38,487 [ (11,414) [ (5,015) e (16,429)
2. ..(1,438)].... ... (13,404)].... ....(15,010)
3. (6,164)]..cccvevenen 47,067 [ (24,818) (.o (6,6271) o (31,439)
4. (6,761 25,401 | (32,346) ... 6,997 | (25,349)
5. (12,925)|.... ....(57,164)|.... ....(56,788)
6. 086 | 10,971 XXX XXX
7. TotalS .o 145,786 (8,455 137,331 8,075 105 8,180 80,547 43,932 (1,954) 122,525 (57,164) (56,788)
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 143,085 Line 7 Line 7 Line 7
1. (39.2) 2. (4.4) 3. (41.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (39.7)




STATEMENT AS OF SEPTEMBER 30, 2023 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? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine 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. ..........c.ociiiieiieiie e N/A

Explanations:

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

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

Bar Codes:

rsieeaupue Sement Bosmen tertier #2 |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
4 0 2 6 6 2 0 2 3 4 9 0 0

oppement e Sehecue TRosmen feriter 2 |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
4 0 2 6 6 2 0 2 3 4 5 5 0

e e S Swppement besament Gertier =2 |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
4 0 2 6 6 2 o0 2 3 3 6 5 0

e e Suppiement bessment Gertier = |II| I|I || II| |I ||I |I I|| |I I|| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II|
4 0 2 6 6 2 o0 2 3 5 0 5 0

o
—

0 3

0 3

0 0 3
0o 0 3

EY
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 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, DECembEr 31 Of PriOF YEAT .........c.cvcveveveueeeeieieiiieeetee ettt s st es e sess e sesesessanas [ereseneeneseeseeaeaene 266,000 |....cooveieieiiccine 0
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
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) .. 266,000
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 266,000
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 ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei 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) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccccccvevee.... NG - B - BN - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DTN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infilliest 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 ...........ccccoiiiiiiiiiiii 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 ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 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 NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 44,332,289 34,917,661
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 PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 1,820,269,736 |............ 1,701,896, 120
2. Cost of bonds and stocks acquired 631,625,496 |........... 1,121,888,982
3. Accrual of discount 2,562,271 | 2,083,357
4. Unrealized valuation increase (decrease) 3,596,521 (11,894,771)
5. Total gain (loss) on disposals ..(19,034,298)|... ...(19,990,717)
6. Deduct consideration for bonds and stocks disposed of 971,121,895
7. Deduct amortization of premium 3,489,081
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) 1,820,504 ,672 1,820,269,736
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
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 () ettt sttt [ 1,199,271,373 |.coine 174,459,316 |............... 127,938,302 |.cooevcens 7,672,507 |............ 1,209,032,751 |............ 1,199,271,373 |............ 1,253,464,894 |........... 1,253,393,095
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 457,028,841 |...ccveunene 28,546,851 |....cocvuennne 42,175,734 | (3,226,951)|.............. 452,618,540 |...........c..... 457,028,841 |.....cccceenee 440,173,007 |.coveeneeee 434,325,834
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 106,779,625 |........ccconv... 7,622,418 | 5,783,440 |................. (3,582,858)|...cccvcvnenne 101,540,779 |....ocoeeveee 106,779,625 |............... 105,035,745 |................. 86,693,296
L Y (@2 - OSSPSR UEPPRUSTTY SRR 59,833,195 |....covvrenee 10,275,339 |, 10,729,934 | (926,254)|................. 57,806,300 |...ccvvennee 59,833,195 |....covvevnene 58,452,346 |........cc..... 54,553,106
5. NAIC B () it b et b et n b [rr s 1,065,151 [ [V 649,959 |....coieene 714,992 | 1,805,245 |...ocooovinneee 1,065,151 [ 1,130,184 | 1,878,390
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 394,110 0 0 13,590 426,400 394,110 407,700 410,410
7. Total Bonds 1,824,372,295 220,903,924 187,277,369 665,026 1,823,230,016 1,824,372,295 1,858,663,876 1,831,254, 131
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,824,372,295 220,903,924 187,277,369 665,026 1,823,230,016 1,824,372,295 1,858,663,876 1,831,254, 131
(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:
NAIC1T $ .o 37,983,388 : NAIC2 $ ooovvecreree. 805,146 ; NAIC3 $ .ovvvvveceenn 54,656 NAIC4 $ oo 326,011 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 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 12,596,044 XXX 12,577,802 13,202 34,591
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 .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 7,363,906 |..ccooveneee 86,446,652
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 61,684,778 |.......coo.c 118,465,498
3. ACCTUAN OF GISCOUNL .....veeeereceeteeee i eaeteee et e sseeeeeee e e eseseeee e esesesee e e e eseaeeeeee e e seseseeeeSaeseseseeeeeaeseseseeee s e sesesesessansnsesesessnnsnsnseen [oemsnacicessssennacaas 310,536 |- 427,738
4. Unrealized valuation iNCrEASE (JECIEASE) .........c.covvviveuiueretesieieeeetetetetesesesetes st esesesesesessssesssesesesesesessasesssesesesesessssssasssssssesesesens [eoesenensnensesesesennnens 2,287 | 767
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cveiieieeeeeeeeieeieiete et eteaeee et s et et ea e s s s et e s et esesese s s st et esesessssasssassesesesesessssnssseseseseseas |oeeesesessseseneneenenes 9,874 | (54,299)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 56,774,468 |................ 197,875,953
7. Deduct amortization OF PrEIMIUM .............c.ceuiuiuiieeiecie ettt ce et et ettt ea e st e st e b et et essas s e s et esesesessssas s ssssesesesesesssnsssesesesesesssnanas |oeesesesesensneneeneaeeeaeas 869 [ 46,497
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 12,596,043 |...occeveeee 7,363,906
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 12,596,043 7,363,906
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STATEMENT AS OF SEPTEMBER 30, 2023 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, 2023 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, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 35,329,408 |.....occeeeene 85,916,003

2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 743,318,907 |............ 1,011,561,436

3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 584,812 .o 162,403

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiieeieeeieeeeceeeiceie et eteteasaee et e s se et se s et esessas s st et et et esesssssssssesesesesssssssssseseseseseseanas |oessesesesesenenenenaes (8,635) e (11,033)

6. Deduct consideration received 0N ISPOSAIS ............c.c.cviviveriueriiiieeeeeieietetetesee et et et et eteseses st et esesesesessssssesssesesesesesessssasasssasaseses [oeseseessssnnnas 736,059,944 |........... 1,062,291,081

7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiieiei et e teteteece et et ettt st et e st esesesessss s s s et esesesesessas et ssssesesesesesssssssssasesesesesnanas |oeesesesesensneneneneaneeaeas 851 [ 8,320

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie 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.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 43,163,697 |.....ccvnvee.. 35,329,408
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 43,163,697 35,329,408
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ARCH MORTGAGE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO1, EO2, EO3
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STATEMENT AS OF SEPTEMBER 30, 2023 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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-HC-8 ......... UNITED STATES TREASURY ....eeeeeiii e eeeene e e eeen e e e ee e e e e e e e e e nnne e e e e ennnnneeeennnnnns | oeeevnnnninnnns Jonnnd 07/14/2023 ..... Jefferies 1.A ... .
91282C-HC-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiiii e cevni e ennn s s ennna s s nnnnnnns | aeeeennnnnnenes [onnnd 07/18/2023 ..... Wells Fargo Securities, LLC ...
91282C-HH-7 ......... UNITED STATES TREASURY ....eeeeeiieeeeeeeee e e eeen e e e ee e e e e e e e e e e e e e e ennna e e e eennnnnns | oevevnnnninnnes Joennnd 07/14/2023 ..... TORONTO DOMINION SECS USA INC .
912820-HK-0 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e crvi s sennni s s ennnnnns | aeeeeennnnnenes fonnnd 07/12/2023 ..... J P MORGAN SECURITIES
91282C-HK-0 ......... UNITED STATES TREASURY ....eeeeeiii e eeeene e e eeen e e e ee e e e e e e e e e nnne e e e e ennnnneeeennnnnns | oeeevnnnninnnns Jonnnd 07/20/2023 ..... J P MORGAN SECURITIES N
91282C-H-6 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiii e cnni e esnni s sesnnn s s nnnnnnns | aeeeennnnnnenes founnd 07/17/20238 ..... J P MORGAN SECURITIES .... 10,041,406 |. ....10,000,000 ...
91282C-HR-5 ......... [UNITED STATES TREASURY ...iereieeeieenee e e e eeene e e e eeen e e e e eenn s e e e e enn e e e ee e e e e eennnnneees | svvnnnnnennnnns [onees 08/24/2023 ..... J P MORGAN SECURITIES ... 17,145,898 |. .... 17,500,000 |...
91282C-HV-6 . [UNITED STATES TREASURY ....iiiiiiiiiiiiiii e resni s csnne s sennna e ssnnnnns | oeeeennninnenes [onand 09/21/2023 ..... BANC OF AMERICA/FIXED INCOME ......vuuniiiiiiiiiniiiiiiiiiie s cciiiin e e cenii e s senni e s sennnaneesens oeernnnnnnnsennnnnsnsennnnnnnnees i, 9,476,621 |..ovvveiiiiiiiiins 9,500,000 |...
91282C-Hii-4 UNITED STATES TREASURY ....eeeeeiii e eeeeee e e eeen e e e ee e e e e e e e e e e nnnn e e e e e nnna e e eennnnnns | oeeevnnnnnnenns Jonnnd 09/01/2023 ..... Various .. 27,830,938 |. ....28,000,000 ...
91282C-Hil-4 . .. [UNITED STATES TREASURY . 09/27/2023 BANC OF AMERICA/FIXED INCOME . 7,767,500 |.
91282C-HX-2 . .. |UNITED STATES TREASURY . 09/11/2023 J P MORGAN SECURITIES ..... .. 798,969 |.
91282C-HY-0 . ..|UNITED STATES TREASURY .... 09/29/2023 PERSHING DIV OF DLJ SEC LNDING 1,890,500 |. N
91362*-AA-9 ......... Mor tgage Guaranty Tax and Loss Bond .. 09/13/2023 ..... UNKNMOWN et et et et et et e et ettt e ee et et e e e eeeaeeaeeeeeaeenennasnesneenennsnnssnesneensennennssnee |oeeenesnesnesnaennsenseneeneennenns foeeneennesneeneenaennns 7,840,000 [....cceuevnirnannnnn.s 7,840,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 102,213,383 103,180,000
882667-AN-8 ... ..|TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN ... 08/23/2023 ..... TRUIST SECURITIES, INC. 498,325 |. ..500,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 498,325 500,000
009280-AX-9 ......... AIRCASTLE LTD 07/13/2023 ..... GOLDMAN .. 153,715 |. .. 154,000 |...
013092-AA-9 . ..| ALBERTSONS COMPANIES INC 09/22/2023 BANC OF AMERICA/FIXED INCOME .
03770D-B#-9 . ..| ADS Series 2023-A Senior Unsecured Notes . 08/10/2023 JP MORGAN
038522-A0-1 . .. | ARAMARK SERVICES INC .... 09/15/2023 Jefferies
038522-AR-9 ......... ARAMARK SERVICES INC ...eeeeeeeeeeeeenne e e eeerne e e e eeeene e e e eeenn e e e eeennnneeeeennnneeeennnnnnnees | aevevnnninnnns Jonnnd 09/15/2023 ..... Jefferies ...
071705-AA-5 ......... BAUSCH + LOMB CORP .....ueeeiiiiiiieiiiiiiis e e cciii e e e ernni e ennnn e s snnnnn e s snnnnnnnees | aeeeeennnnnenes fouand 09/14/2023 ..... J P MORGAN SECURITIES
104931-AA-8 ......... BRAND INDUSTRIAL SERVICES INC ..eeveeneeeeeenieeeeeen e e e e eenee e e e eemne e e e eennne e e e eennnneeeeennn | sevevnnnninnnns Jonnnd 07/25/2023 ..... J P MORGAN SECURITIES
118230-AU-5 ......... BUCKEYE PARTNERS LP ....iiiiiiiiiiiiiiie i snnni s s snnnnneeees | aeeeennnnnneens founnd 07/18/2023 ..... J P MORGAN SECURITIES
125137-AC-3 ......... CEC ENTERTAINMENT LLC ..eeeeeeeeeeeeiee e e e eeeeie e e e eeeeeee e e e eemnee e e e eemnne e e e eemnnnneeeennnnnnenees | sevevnnnninnnns Joonnad 07/28/2023 ..... BANC OF AMERICA/FIXED INCOME .
12592B-AR-5 ......... CNH INDUSTRIAL CAPITAL LLC wevvniiiiiiiiieeiciii e et sevni s snnni s s snnnnneeees | aeeeeennnnneees fonnid 09/11/2023 ..... RBC CAPITAL MARKETS
126307-AQ-0 ......... CSC HOLDINGS LLC rveeeeeeeeee e e e eeeee e e e e e e e e e e e e e e e e e e eemnne e e e e emnnneeeennnnnnneees | seevvnnnninnnes Joennad 08/02/2023 ..... TRUIST SECURITIES, INC. .. 116,000 |...
126458-AE-8 CTR PARTNERSHIP LP ..eeviiiiiiiiiiie it rnnnns s snnnn s s snnnnnns | aeeeeennnnneees founnd 09/05/2023 ..... J P MORGAN SECURITIES .. ... 66,000 |...
12770R-AA-1 . ..| CAESARS RESORT COLLECTION LLC . 09/12/2023 BNP Paribas ............... 150,000 |.
14162V-AB-2 . ..| SABRA HEALTH CARE LP . 09/15/2023 STIFEL NICOLAUS & COMPANY 90,000 |.
143658-BJ-0 . ..| CARNIVAL CORP ....... 09/27/2023 Various ...
161150-AG-5 . ..| CHART INDUSTRIES INC . Various
171484-AG-3 . .| CHURCHILL DOWNS INC .. Various

185899-AG-6 .........
186856-AP-7 .........
19240C-AC-7 .........
206020-AB-7 .........
235825-AF-3
23833N-AH-7

24703T-AJ-5 .
252601-AD-3

25470X-BF-1
28415L-AA-1 .

37185L-AJ-1 .
376535-88-6 . .
38016L-AA-3 .........
38937L-A*-2 .........
390320-80-2 .........

.| DELL INTERNATIONAL LLC .

..|ELASTIC NV ...
..| GENESIS ENERGY LP ..
.| GLADSTONE CAPITAL CORP .

CLEVELAND-CLIFFS INC .

CLIFFWATER CORP LEND FUND, 6.77, Ser L, ..

COGENT COMMUNICATIONS GROUP INC
CONCENTRIX CORP ..

DIAMOND FOREIGN ASSET CO ..
DISH DBS CORP ..

GO DADDY OPERATING COMPANY LLC ..
GRAY OAK PIPELINE, LLC ....
GREAT ELM CAPITAL CORP ....

08/16/2023
08/04/2023
09/20/2023
07/19/2023
08/22/2023
09/15/2023

08/17/2023
09/12/2023

08/11/2023
09/21/2023

09/21/2023
08/22/2023
09/27/2023
09/13/2023
08/17/2023

Various ...

CANTOR FITZGERALD + CO. ..
BANC OF AMERICA/FIXED INCOME .
Various
BANC OF AMERICA/FIXED INCOME .

Various ...
GOLDMAN ...

J P MORGAN SECLRITIES
J P MORGAN SECLRITIES

GOLDMAN ...
Ladenburg Thalmann & Co. Inc
BARCLAYS CAPITAL INC
DIRECT ....
Various ...

120,900 |.

..108,710 |.
124,000 |.

... 44,275 |.
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39807U-AD-8 .........| GREYSTAR REAL ESTATE PARTNERS LLC ..eeeeuieeiiiniieeeeeeee e e e eeeene e e e eeene e e eemnnneeeeennnnnnees | cvvnnnnnennnnns [oreead 08/07/2023 ..... J P MORGAN SECURITIES .. 023,000 |eeeeiiiieieeeeiiieeeeeeeen 0 | 3LCFE L
42239P-AB-5 ......... [HEARTLAND DENTAL LLC .orvrenniiiiiiiiiiiiiii e sena e snnnan e e snnnnn | eensnnneeeeenns [oonead 09/06/2023 ..... Jefferies ... 25,000 |...
44891A-CN-7 HYUNDA| CAPITAL AMERICA ... 09/18/2023 J P MORGAN SECURITIES .. 6,000,000 |...
44988M-AC-9 . .. IRB HOLDING CORP ............ 08/23/2023 BANC OF AMERICA/FIXED INCOME . ..320,000 |.
460599-AF-0 . ..| INTERNATIONAL GAME TECHNOLOGY PLC . 09/19/2023 J P MORGAN SECURITIES 240,000 |.
50077L-AZ-9 . ..| KRAFT HEINZ FOODS CO .... 07/31/2023 Various ......ceeveveeennnnn 252,000 |.
50077L-BJ-4 . ..| KRAFT HEINZ FOODS CO . 08/01/2023 BANC OF AMERICA/FIXED INCOME .
50190E-AA-2 . .| LCM INVESTMENTS HOLDINGS |1 LLC . 08/23/2023 BANC OF AMERICA/FIXED INCOME .
50190E-AC-8 ......... LCM INVESTMENTS HOLDINGS 11 LLC ..ieeereeieeeeemneeeeeeenee e e eeeeeie e e eeemnneeeeeennnneeeeennnnnes | oevevnnnninnnes Joennnd 07/19/2023 ..... BANC OF AMERICA/FIXED INCOVE ....
516806-AG-1 ......... VITAL ENERGY INC evvveeniiiiiiiie it s s ernnn e snnnnn s sesnnnnnnnes | aeeeeennnnneees fonnnd 09/18/2023 ..... Wells Fargo Securities, LLC ...
516806-AJ-5 ......... VITAL ENERGY INC eeeeeeeeeeiene e e e eeieee e e e eeeee e e e e emene e e e emnn e e e e emnnnneeeeennnnneeennnnnnnees | seevvnnninnnes Jonnnd 09/18/2023 ..... Wells Fargo Securities, LLC ...
531968-AA-3 ......... LIGHT AND WONDER INTERNATIONAL INC ....uviiiiiriiiiiiiiiiiiiiiniiniin e eeccrniseeernnniseeennnnnnnees | aeeeeennnineees fonnnd 08/17/2023 ..... Various ...
53219L-AS-8 ......... LIFEPOINT HEALTH INC «.eeeeeee e eeeee e e e e eeee e e e e e e e e e e e e e e e e e e eennnnneeees | oevevnnnninnens Jeennad 08/31/2023 ..... Various ...
53219L-AV-1 ......... LIFEPOINT HEALTH INC ...eiiiiiiiiiiiiiii e crevi e s ennni s eenni e snnnnnnneeens | aeeeeennnnnenes founid 07/31/2023 ... Citigroup (SSB) ....
536797-AF-0 ......... LITHIA MOTORS INC ...09/25/2023 ..... Various
538034-AK-5 . .[LIVE NATION ENTERTAINMENT INC . ...08/09/2023 ..... PERSHING DIV OF DLJ SEC LNDING ..

553420-AG-9 ..
55916A-AA-2 .
57164P-AH-9 . .
57665R-AJ-5 .........
50220%-AA-8 .........
60855R-AK-6 .........
629377-C0-3 .........
629377-CS-9 .........
63861C-AE-9 .........

668771-AK-4 .
67059T-AG-0 .
68622T-AA-9 . .
691205-AE-8 .........
69867D-AA-6 .........
70052L-AA-1 .........
707569-AS-8 .........
T1677K-AA-6 .........
T317P-AN-8 .........
737446-AN-6 .........
749571-AG-0

74965L-AA-9 .
758750-AC-7 .
758750-AD-5 .
758750-AF-0 .
771049-AA-1 .
77340R-AN-9
780153-AZ-5

780153-BH-4 .
78016F-ZZ-0 .

784106-AG-9

.. |MPT OPERATING PARTNERSHIP LP
.. [MICHAELS COMPANIES INC ....
.| MARRIOTT OWNERSHIP RESORTS INC
MATCH GROUP HOLDINGS 1 LLC ...
METROPOL I TAN LEVERED PARTNERS FUND VIII ..

MOLINA HEALTHCARE INC
NRG ENERGY INC ...
NRG ENERGY INC ...

NATIONSTAR MORTGAGE HOLDINGS INC
NORTH HAVEN PRIVATE INCOME FUND LLC ..
NORTH HAVEN PVT INC FUND LLC ..
..|GEN DIGITAL INC .......
..|NUSTAR LOGISTICS LP
.| ORGANON & CO ...........
BLUE OWL TECHNOLOGY FINANCE CORP

CLARIOS GLOBAL LP

PARK INTERMEDIATE HOLDINGS LLC ..
PENN ENTERTAINMENT INC ....

PETSMART LLC
AVIENT CORP
POST HOLDINGS INC ..

RHP HOTEL PROPERTIES LP ...
..|RLJ LODGING TRUST LP .
.. | REGAL REXNORD CORP .
.. | REGAL REXNORD CORP .
..|REGAL REXNORD CORP .
-|ROBLOX CORP ..........
ROCKIES EXPRESS PIPELINE LLC ..
ROYAL CARIBBEAN CRUISES LTD ...

..|ROYAL CARIBBEAN CRUISES LTD .
..|ROYAL BANK OF CANADA .

SBA COMMUNICATIONS CORP

...... 09/26/2023 .....
...... 08/21/2023 .....
...... 07/12/2023 .....
...... 09/11/2023 .....
...... 09/21/2023 .....
...... 08/30/2023 .....
...... 07/20/2023 .....
...... 08/10/2023 .....

...... 09/26/2023 .....
...... 09/12/2023 .....
...... 07/28/2023 .....
...... 07/26/2023 .....
...... 08/24/2023 .....

08/16/2023 .....
07/24/2023 .....

08/07/2023 .....
07/11/2023

08/24/2023
07/13/2023

08/01/2023 .....

J P MORGAN SECLRITIES ..........
DEUTSCHE BANK SECURITIES, INC.
DEUTSCHE BANK SECURITIES, INC.

J P MORGAN SECLRITIES

METROPOLITAN BANK AND TRUST CO. .

Citigroup (SSB)
GOLDMAN ...
Various ...
BARCLAYS CAPITAL INC

SMBC NIKKO SECURITIES AMERICA, INC. .

BANC OF AMERICA/FIXED INCOME .

GOLDMAN ...
J P MORGAN SECLRITIES
Various

BANC OF AMERICA/FIXED INCOME .

J P MORGAN SECLRITIES

MORGAN STANLEY & COMPANY ...
CANTOR FITZGERALD + CO. ..

Jefferies
J P MORGAN SECURITIES ..
BARCLAYS CAPITAL INC
BARCLAYS CAPITAL INC ...
CANTOR FITZGERALD + CO.

STIFEL NICOLAUS & COMPANY
Citigroup (SSB) ..........

J P MORGAN SECURITIES ..

BANC OF AMERICA/FIXED INCOME ....
BANC OF AMERICA/FIXED INCOME .

RBC CAPITAL MARKETS
Citigroup (SSB)

..237,320 |.
... 79,493 |.
307,131 |
155,581 |.
..260,906 |.
...51,080 |.
266,288 |.
532,738 |.

-10,000,000 |-
176,000 |...
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78573N-AF-9 ......... SABRE GLBL INC ..eeeeeeeeeeeenie e e eeeeeie e e e e eeeee e e e e eenne e e e e ennna e e e ernnnaeeeeennnnneeeennnnnneeees | seevvnnniinnens Jonnnd 07/13/2023 ..... Various ... ..193,000 |... 4CFE .covenn
78573N-AH-5 ......... BT X PR [SSUUUUURRRUUUI RN 09/19/2023 ..... L R O 1 L 1 00 I O [« I 7 3 - =S
78573N-AJ-1 ......... SABRE GLBL INC ..eeeeeeeeeeeneie e e e eeeeie e e e e eeeee e e e emen e e e e rnnnaeeeernnnnaeeeeennnnneeeennnnnnenees | severnnniinnnns Jonnnd 09/20/2023 ..... CItigroUp (SSB) eenieeeieeieeeeeiee e e e e eet e e e e e e e e e eeee e e e eeenna e e e eernnn e eeernnnnaeeennnn [eeeernnnaaeeeernnnnaneeennnnnaaeees Joernnnnneeeeennnneneeeeenns 16,388 | 19,000 | 68 [4.CFE L
80874Y-BC-3 ......... LIGHT AND WONDER INTERNATIONAL INC ....uuiiiiiriiiiiiiiiiiiniiiiiniin e eeecnniseeecrnnineesnnnnnnnes | eeeeeennnineens fonnnd 09/11/2023 ..... T T RSP RPN 311+ I FOPRPRRPPR: 1o 1 [0[) I FOE. 1t - A 3 -SN
816196-AT-6 ......... SELECT MEDICAL CORP ....eeeeeeeeeeeeennee e e e eeenn e e e eemnn s e e e eennnn e e e eennnneeeeennnnneeeennnnnnneees | sevvvnnniinnnns Jonnnd 09/20/2023 ..... L T T RPN RO PPUPPPPPRRPPP (.Y S FEURUPPPPPRRPPRR~ < 11 0[) I FORPUPTRPURRRR B 4 A 2N vl = -
82088K-AK-4 ......... SHEA HOMES LIMITED PARTNERSHIP A CALIFOR ....euviiiiiiiiiiiiiiiiiniiniiiiinceecennineeennnnineneens | eeeeeenninnenes fonnidd 07/20/2023 ..... L0 I S0 ) R RPN c 1 B AP . 1100 I FORRS < o S K Tl =S
82453A-AA-5 ......... SHIFT4 PAYMENTS LLC -..eeeeeeieeeeeeiee e e e eeee e e e eeene e e e e eenn e e e eemnnn e e e eeennnneeeernnnnnnneenns | seeevnnninnnes Jonnnd 09/26/2023 ..... BT fOr TS ittt eer e e e rnnn e e e e ennnn e e eeernnnn [eeeernnnaneeeernnnnaneeennnnnaeeees Joernnnnneeeeennnnneeeeennns 89,018 |02 90,000 |aiiiiiiiiiieeeeeeeeenn.. 1,700 [3.C FE L.l
83001A-AC-6 ......... SIX FLAGS ENTERTAINMENT CORP ....evvvvveniiiiiiiiniisiiiii s scrrris e ssrnnis s cnnnns s snnnnnsenes | oeeeeennnnnenns fonaid 09/27/2023 ..... =T I T N 0 S = £ ) RO PPRYc M I/t T Ry 100 I O . .o N 3 -SN
83001A-AD-4 ......... SIX FLAGS ENTERTAINMENT CORP ....eeeeeeieeeeeeineeeeeenee e e eeennneeeeerennseeeennnneeeeennnnnnenees | sevvvnnnninnnns Jonnad 08/02/2023 ..... Various ...
85172F-AM-1 . ..| ONEMAIN FINANCE CORP . 09/18/2023 Various
855170-AA-4 . .| STAR PARENT INC 09/19/2023 GOLDMAN ...
86765K-AA-7 . .| SUNOCO LP ....... 09/13/2023 J P MORGAN SECURITIES ..
880349-AU-9 ......... TENNECO INC = ABS ...eeeeeeieeeeeennie e e eeeree e e eeemnna e e e eennnneeeeennnnneeeennnnneeeennnnnnneeeenns | seevvenniinnnns Jonnnd 08/15/2023 ..... BANC OF AMERICA/FIXED INCOME .
885160-AA-9 ......... THOR INDUSTRIES INC ..evvveriniiiiiiiiieieeiiri e sresi e ssennns e s sennne s sssnnnns | aeeeennnnineees founid 09/26/2023 ..... RBC CAPITAL MARKETS
893647-BH-9 ......... TRANSDIGM INC ... e e e e e e e e e e e e e e e e e e enn e e e e ennnneeeeennnnnes | cevevnnnninnnns [onnad 08/09/2023 ..... BANC OF AMERICA/FIXED INCOME .
893647-BL-0 ......... LT PR [SSUUUUURRRUUUIN RN 08/29/2023 ..... Various
893647-BS-5 ......... TRANSDIGM INC ... e e e e e e e e e e e e e e e e e e enn e e e e ennnneeeeennnnnes | cevevnnnninnnns [onnad 08/09/2023 ..... MORGAN STANLEY & COMPANY .
90290M-AC-5 ......... LU 0T PPN [SSUUUUURRUUUI RN 08/16/2023 ..... Jefferies
90290M-AG-6 ......... US FOODS INC .eereeeeeeeeeie e e e e eeee e e e ee e e e e e eenn e e e eennna e e e eennnneeeeennnneeeeennnnnneeeennnnn | seeevnnniinnnns Jonnnd 09/11/2023 ..... BANC OF AMERICA/FIXED INCOME . 295,000 |.
90290M-AH-4 US FOODS INC 09/11/2023 ..... BANC OF AMERICA/FIXED INCOME . ...90,000 |.
91153L-AA-5 . ..| UNITED WHOLESALE MORTGAGE LLC . 09/27/2023 Various .........enn.
91324P-DX-7 . .. |UNITEDHEALTH GROUP INC ... 07/19/2023 Citigroup (SSB) .
913903-BA-7 . ..| UNIVERSAL HEALTH SERVICES INC . 08/31/2023 Various ...
914906-AS-1 . .| UNIVISION COMMUNICATIONS INC .. Various
92328M-AB-9 . .| VENTURE GLOBAL CALCASIEU PASS LLC . Various ...
92328M-AC-7 VENTURE GLOBAL CALCASIEU PASS LLC ....oivvvuiiiiiiiiiiiiieciiineee v ccvvineeecenninseenennn | eeeeeennnnneees fonnid 08/21/2023 ..... BANC OF AMERICA/FIXED INCOME . .
92553P-AP=7 ......... [PARAMOUNT GLOBAL ...ereeeeeeeemnnieeeeemnnieeeeemnnnaeeeeennneeeeennnneeeeemnnnnaeeeennnnnnaeeennnnnnaes | sevssinneeeenns [oneees 09/15/2023 ..... MARKETAXESS CORPORAT ION ...31,925 |
92564R-AD-7 . B L 5 30 = P [UUUUURRRUUTI RPN 08/24/2023 ..... STIFEL NICOLAUS & COMPANY ... ... 13,734 |
92564R-Ad-4 ......... [VICI PROPERTIES LP ...eeeeeieeeeeieeia e e e eieeie e e e eeeeee e e e e eenn e e e e eennne e e e eennnnaeeeeennnnaeeeennnn | sevssinneneenns [oaeed 07/18/2023 ..... .. 317,402 |.
958102-A0-8 ......... [WESTERN DIGITAL CORP ...eevvunniiiiiiiiiiiiiieiie s ecrii e cesi s e srrnis s s e nnnn s s s rnnnnsesanns | eennnnneeeeenns [ooned 07/24/2023 ..... STIFEL NICOLAUS & COMPANY ... ... 69,015 |.
958667-AA-5 WESTERN MIDSTREAM OPERATING LP ....eeeeeieeeeeeeeeeeeeeeeee e e eeene e e e eene e e e eenne e e eennnes | eevevnnnnnnnes Joennid 08/07/2023 ..... Citigroup (SSB) ... 54,953 |.
96949V-AL-7 . .| WILLTAMS SCOTSMAN INC ..... 09/11/2023 J P MORGAN SECURITIES 53,000 |.
97360A-AA-5 . .| WINDSOR HOLDINGS 11 LLC 06/22/2023 J P MORGAN SECURITIES .. .(236,000)|.
98310W-AN-8 .........[TRAVEL + LEISURE CO ........ 09/15/2023 ..... DEUTSCHE BANK SECURITIES, INC. 188,663 |. .. 195, .. .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 57,297,060 58,602,504 242,549 XXX
39807U-AD-8 .........|GREYSTAR 08/07/2023 ..... J.P. MORGAN SECURITIES LLC .... ... 95,782 |. 97,240 |... 0
000000-00-0 . ..| TENNECO INC . 08/15/2023 Citi Bank 30,600 |. 36,000 |. .0
00187G-AD-1 . .| YAHOO! ....... 07/06/2023 189,762 |. 199,225 |. .0
00435C-AS-7 . .| ACCESS CIG LLC 08/15/2023 Jefferies & Co Bank Debt . 0
00687M-AC-5 . | ADIENT .oeennens 07/20/2023 Citi Bank ... 0
00775K-AG-3 ......... ADVISOR GROUP INC .. e eeeee e e e e e e e e e e e e e e e e e eene e e e e e enn e e e ennnnneeeennnnnnes | oevevnnnninnnns Jonnad 08/11/2023 .....
04621H-AN-3 ......... ASSUREDPARTNERS INC ...eevvviniiiiiiiii et ssnsnna e s e esnnannessnnns | aeeeennnnnnenes founnd 07/26/2023 ..... Unknown
04621H-AS-2 ......... ASSUREDPARTNERS INC ... e e e e eeee e e e eeeee e e e e e s e e e e e e e e e e nnn e e e e e nnnn e e e eennnnneeeennn | sevevnnnninnnns Joennnd 07/27/2023 ..... Morgan Stanley
04686R-AC-7 ......... VVC HOLDING CORP ...evuniiiiiniiieeciiii e ceeii e s crnii e s sesnis e s sennna e s s snnnan e s s esnnnnneesns | aeeeeennnnnenes fovuand 05/23/2023 ..... J.P. MORGAN SECURITIES LLC
056030-AB-8 ......... BR Financial Holdings, LLC Revolver 8/20 ...........oiiieimmmeiiieeeeniiieeeeeenieeeeeeenineeeeennn | cevvviniiinnnns Jeennid 08/21/2023 ..... NOMURA SECURITIES INTL., FIXED I ..
056030-AC-6 ......... BR Financial Holdings, LLC Term Loan 8/2 .... 08/21/2023 ..... NOMURA SECURITIES INTL., FIXED I .. -
05988H-AE-7 ......... BOXER PARENT CO INC ...07/31/2023 ..... Citi Bank ... 47,000 |.
15477B-AB-3 ......... CDK GLOBAL INC. ....ccvvvvnniiiiinnnnnns 08/02/2023 LT N T o Y P AP PPN 224,000
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16115E-AQ-0 ......... CHART INDUSTRIES INC .eeeeeeeeeen e e e eeeee e e e een e e e e e e e e e e e e e e e ennn e e e eennnneeeeennn | oevvvnnnninnnns Joennad 08/02/2023 ..... J.P. MORGAN SECURITIES LLC . 162,556 |. .. 162,000 |... 4AFE oot
16117L-BW-8 ......... CHARTER COMMUNICATIONS OPERATING LLC ...eevvennieiiiiiiieeiciiiin e eccvni e ecvniineeeennn | oeeeeenniineees fonnid 08/24/2023 ..... Various 228,212 |. .. 227,927 |...
23833E-Al-4 ......... DAVE & BUSTER'S ...eeeeeeeeeeeeee e e e eeeenee e e e eeene e e eeennna e e e eennnaeeeeennnnnnseeernnnnneeeennnnnnnes | sevevnnniinnnns Jonnad 06/29/2023 ..... Various ..(90,085)|. ..(89,816)]...
27943U-AK-2 ......... EDELMAN FINANCIAL HOLDINGS 11 INC ...civiiiiiiiiiiiiiinie it ccvii e sccvnin e eecevniieeenenns | eeeeeennnnnenes fonnid 07/10/2023 ..... Bank of America . ... 70,431 | L. 71,323 ..
422360-AU-1 ......... HEARTLAND DENTAL ...eeeeeeeeeeeenneeeeeemeeie s e eeemnne e e eeemnna e e eeemnnneeeeennnnnnneeennnnnnnseeennnns | sevvrnnniinnnns Jonnnd 08/16/2023 ..... KKR Corporate Lending LLC Bank Debt . ... 30,070 |. ... 31,000 |...
43283L-AH-4 ......... HILTON GRAND VACA ....iiiiiiiiiiiiiiii e e ceni s errnis s s esnnn s s s nnnnn s s ssnnnnnnssssnns | aeeeeennnnnenes fouund 07/18/2023 ..... GOLDMAN SACHS - BANK DEBT .. 159,199 |. .. 159,000 |...
44988L-AH-0 ......... ROARK CAPITAL GROUP INC ....eeeeeeeennieeeeeennie e e eeeenie e e e eeenne e e e eemnnn e e e eernnnneeeernnnnnnneenns | seevvnnnninnnns Jonnid 09/18/2023 ..... Various 190,607 |. ..191,093 |...
50220K-AB-0 ......... L0 I RN [SSUUUURRRRRUUUI RN 08/09/2023 ..... J.P. MORGAN SECURITIES LLC . 210,530 |. ..210,952 |...
58503U-AC-7 ......... MEDLINE INDUSTRIES .....ieeeeeeneeeeennneeeeeemenee e e eeenee e e eeennneeeeernnnnaeeeeemnnnneeeennnnnneeees | sevevnnniinnnns Jonnnd 07/24/2023 ..... Bank of America 193,030 | .. 194,000 |...
59921P-AB-2 . .. |UNITED AIRLINES 07/11/2023 GOLDMAN SACHS - BANK DEBT 129,243 |.
639391-AG-8 . ..| NAVICURE 07/10/2023 J.P. MORGAN SECURITIES LLC . 68,170 |.
68621X-AE-3 . ..| ORGANON ... 07/27/2023 J.P. MORGAN SECURITIES LLC .
T167TH-AL-9 ......... PETSMART INC ... 07/31/2023 ..... J.P. MORGAN SECURITIES LLC ....
72814C-AF-5 ......... L2 U [SSUUUUURRUUUI RN 08/31/2023 ..... Bank of America
74101Y-AD-0 ......... PRESIDIO HOLDINGS INC ...eeeeeieeeeeeie e e e e eee e e e eeee e e e e e e e e e e e e e e e eennn e e eeennnnnneees | oveevnnnninnnns Joennnd 08/17/2023 ..... J.P. MORGAN SECURITIES LLC .
78397G-AF-8 ... et [KISSNER ..t rnanna s | eeernneeeeenns [oaned 07/10/2023 ..... Morgan Stanley ...
78571Y-BJ-8 ......... SABRE HOLDINGS .....eeeeeeeeeeeeene e e e e eeen e e e e ee e s e e e eenn s e e e e enn e e e e eennnneeeeennnnnneeeennnns | sevevenniinnnns Joennnd 08/04/2023 ..... Bank of America .
816194-AV-6 ......... SELECT MEDICAL CORP ....ieevirieieeiiiiiie e e ceiiii e e cenii e s eesnis e s sennn e s s snnnan e s ssnnnnneeses | aeeeennnnnnenes founnd 07/10/2023 ..... J.P. MORGAN SECURITIES LLC ....
816194-AX-2 ......... SELECT MEDICAL CORP ....eeeeeeeeeeeennee e e e eeenn s e e eemnn e e e e eennn e e e e eennnneeeeennnnneeeennnnnnneees | sevvvnnniinnnns Joennad 09/06/2023 ..... J.P. MORGAN SECURITIES LLC ....
88037H-AP-9 TENNECO INC 08/15/2023 ..... Citi Bank
88516D-AD-5 . ..| THOR INDUSTRIES .. 08/09/2023 J.P. MORGAN SECURITIES LLC .
89364M-BZ-6 . ..| TRANSDIGM GROUP INC ..... 09/06/2023 UBS SECURITIES LLC
90385K-AK-7 . ..|ULTIMATE SOFTWARE GROUP INC THE . 09/26/2023
914908-BC-1 . .| UNIVISION COMMUNICATIONS INC .. Citi Bank ..275,000 |.
92537E-AC-2 . L VERTIV GOLDMAN SACHS - BANK DEBT 35,131 |
98919X-AB-7 ......... ZAYO GROUP HOLDINGS INC ..eevvieniiiiiiiiiieiieiii et cevii e eesni s svnne s s snsnnneeees | aeeeennnnnneees founid 08/10/2023 ..... Bank of America ... 40,188 |.
98919X-AE-1 ......... ZAYO GROUP HOLDINGS INC ..eeveeeeeeeeneieeeeeene e e e e eenn e e e eenne e e e eennne e e e e emnn e e e e eennnneeees | sevevnnnninenns Joennnd 08/10/2023 ..... Jefferies & Co Bank Debt . ... 16,175 |.
G5080A-AF-9 . ..| JAZZ PHARMACEUT ICALS PLC .. 09/01/2023 Various ......eevevvevnnnnnnns .. 764,472 |.
P2121Y-AS=7 .....e... [CARNIVAL CORP ....ieeereuusieermnnnneeerennnnnseernnnnansseennnnnsssaennnnnnsseennnnnnssesennnnnseseennnnnnnee | sesssnnsesseens [oneees 07/20/2023 ..... J.P. MORGAN SECURITIES LLC .... .. 199,249 |.
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 6,013,260
2509999997. Total - Bonds - Part 3 166,022,028 168,335,420 434,832 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 166,022,028 168,335,420 434,832 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 166,022,028 XXX 434,832 XXX
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..36179R-BII-8 | G2 MA2753 — RMBS .......cooevviiiininiiis [ . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, 16,120 |............ 16,120 |..ceeeeeens 16,730 [...oeeeeeeee 17,277 oo [V R (1,157) feuvneiinnnnnnns [V R (1,157) feuvenininnnnnne [ R 16,120 [ooevvvvennnnnns (VR [V R [V 322 |. 04/20/2045 . |1.A ........
BARCLAYS CAPITAL INC
..012828-ZF-0 |UNITED STATES TREASLRY ....ooovveiriiiiinnninnens [ . 08/30/2023 . |FIXED INC .oovvvvviiiiiiies e oo 931,484 |........ 1,000,000 |........ 1,006,563 |........ 1,003,004 |............... [V R (884) [..vvvvvnnnnnnne [V R (884) [..vvvvvennnnnne [V R 1,002,121 (70,637) |eevveeennnnn 4,590 |. 03/31/2025 . |[1.A ........
BARCLAYS CAPITAL INC
..91282C-HD-6 | UNITED STATES TREASLRY ....ooovvrvvinniinnnninens [ . 08/24/2023 . |FIXED INC .oovvvvvviiiiiins oo |, 7,393,652 |........ 7,500,000 |........ 7,449,434 ...l 0 [ [V R 4,759 |l [V R 4,759 |l [V R 7,454,193 (60,540) |...cevvenen 74,898 |. 05/31/2025 . |1.A ........
BARCLAYS CAPITAL INC
..91282C-HH-7 |UNITED STATES TREASLRY ...ooovvviiiniiiinnnins [ . 08/30/2023 . |FIXED INC .oovvvvvviiiiiins oo e 4,249,777 |........ 4,300,000 |........ 4,277,492 |l 0 [ [ R [ LV [V R [ LV [V R 4,278,409 (28,631) |..ceveennns 37,317 |. 06/15/2026 . |1.A ........

BANC OF AMERICA/FIXED

S04

..91282C-HK-0 | UNITED STATES TREASLRY ....ooovvvriiiiiinnninens [ eens . 09/11/2023 . | INCOME .......evvvvnnnnnnnee ..4,904,492 |........ 5,000,000 |........ 4,987,781 |.... L0 . U FOREC . ISR | B R 4,088,168 |.. (83,676) . 06/30/2028 . [1.A ........
..91282C-HI-6 [UNITED STATES TREASURY .....ceevvviviivnnniiiins | onnnnns . 08/30/2023 . | J P MORGAN SECURITIES .. |.... o e....9,982,422 ... 10,000,000 |....... 10,041,406 |.... 0. ITION 0 e, . 0 e 10,039,847 |.. TP (57,425) . 07/15/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 27,477,948 27,816,120 27,779,406 1,020,281 0 2,464 0 2,464 0 27,778,858 0 (300,910) (300,910) XXX XXX

..54627R-AL-4 |LASGOV 2022 A A1 = ABS .......evvvrmmmmmnnnnnnnnnn [eeneenn | 08/01/2023 . ‘Paydcwn .............................................. 1,088,092 |........ 1,088,092 |........ 1,088,092 |........ 1,088,092 |............... [V FUSURRRRR (VO 0 | (VN 0 fnns 1,088,002 |............... (VO 0 | 0 . 02/01/2029 . [1.A FE ....
..641454-AB-9 | NEVADA ST DEPT BUSINESS & IND CHATER SCH .... |....... . 06/15/2023 . |Call @ 100.00 .....ccevvve Jooveeeeiniiininnnens |oveiiiiiininnns 0 oo 0 o 0 [ [ PP [ [ PP 0 fooiiiinnnnnes [ PP [ 0 foooiiinnnnnes [ PP 0 . 07/15/2027 . [2.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,088,092 1,088,092 0 0 0 0 0 1,088,092 0 0 0 XXX XXX

..00164V-AE-3 | AMC NETHORKS INC ...ooovveeiiiiiiiiiiiiiiiiiiiieeens [ . 07/21/2023 . | Various ........ccceeunnnnee .. 349,731 ..304,470 .0 . R PO 1< i AT SRR | B RN (48,442) |....... (48,442) . 08/01/2025 . [3.C FE ....
..00206R-KG-6 [AT&T INC ..eevvnivviinniiiiiiiiiiinierciniinneeienn | s . 07/17/2023 . |J P MORGAN SECURITIES .. |.... . 6,802,800 . 7,993,021 .0 . .0 . ... (1,190,945) |... (1,190,945) . 02/01/2028 . 2.B FE ....

TORONTO DOMINION SECS
..00206R-ML-3 [AT&T INC ..eevvnriiiiniiiiiiiiiiiineeeiinineeeeinn | s . 07/14/2023 . |USA INC 4,784,766 |.... .0 0 (405,073) |...... (405,073) . 03/25/2026 . (2.B FE ....
..00206R-MM=1 [ AT&T INC oovvvvviiiiiiiiiiiiiiiiiiiecceccccceeeeeeees [ . 07/14/2023 . | Jetferies ... .0 . 0 . (89,316) |....... (89,316) . 12/01/2033 . 2.B FE ....
..00253X-AA-9 [ AADVANTAGE LOYALTY IP LTD .oovvvvveeniiiviinnnns | nnnnns . 07/20/2023 . | Paydown ... .0 . 0 0 e ...0 . 04/20/2026 . (3.B FE ....
..00834T-AA-6 | AFFRM 2122 A = ABS ....ooovvvviiiiiiiiiiiiiiiceeens [ . 09/15/2023 . | Paydoun ... .0 . .0 . 0 e ...0 . 11/16/2026 . [1.A FE ....
BANC OF AMERICA/FIXED

..013092-AG-6 | ALBERTSONS COMPANIES INC .....eevvvvviviiiiiiinnns [ ereenn . 09/14/2023 . | INCOME .0 . 0 L2828 . 03/15/2029 . [3.C FE ....
..013817-All-1 [HOWMET AEROSPACE INC ....cevvvveniviiiiiniiiiieins | nnnens . 09/28/2023 . |Call @ 100.00 . . .0 0 (2,679) |........ (2,679) . 10/01/2024 . [3.A FE ....
..019736-AG-2 | ALLISON TRANSMISSION INC ....eevvvvvveviiiiiiiinns [eeeenn . 07/11/2023 . | J P MORGAN SECURITIES .. |.... ... 10,920 L0 . .0 . 0 . 01/30/2031 . 3.B FE ....
..02156B-AG-8 | ALTERYX INC 09/06/2023 . |J P MORGAN SECURITIES .. |. .. 205,613 0 0 0| (6,330) | . (6,330) |.. . 03/15/2028 . 4.C FE ....
..02377L-AA-2 | AMERICAN AIRLINES 2019-1 PASS THROUGH TR ... 08/22/2023 . |Various .. 326,458 ..347,983 |. 0 0| .347,983 . (21,524) |. (21,524) |.. . 08/15/2033 . [1.G FE ....
..02378\1-AA-9 | AMERICAN AIRLINES 2019-1 PASS THROUGH TR ... 08/25/2023 . [Various . 3,079,670 .2,788,161 |. 0 0| .3,767,785 (688,114) |. (688,114) |.. . 08/15/2033 . 2.B FE ....
..02379K-AA-2 | AMERICAN AIRLINES PASS THROUGH TRUST 202 .... 07/11/2023 . | Paydown .. 241,304 ..241,304 |. 0 0| .241,304 . 01/11/2036 . [1.G FE ....
..03761U-AG-1 | MIDCAP FINANCIAL INVESTMENT CORP . 08/03/2023 . | Oppenheimer . .. 106,041 0 0| 104,800 . 03/03/2025 . (2.C FE ....
..03765X-AG-1 | APID XXI1 ATR = CDO oooeveeeeiiiieiieiieeieieeeees [ . 07/20/2023 . | Paydown ... 24,09 .0 . .0 . ..24,0% |.. . 04/21/2031 . [1.A FE ....

PERSHING DIV OF DLJ SE
....... . 09/29/2023 . [LNDING ......oevveeannnnnns fens

....... . 09/11/2023 . [ J P MORGAN SECURITIES .. |....
....... . 07/14/2023 . [ J P MORGAN SECURITIES .. |....

....... . 09/18/2023 . | Various .......ccceeeiiiinnn |oee
MORGAN STANLEY & COMPANY

. 07/15/2026 . |2.C FE ....
. 06/15/2028 . |2.C FE ....
. 11/15/2029 . |3.B FE ....
. 03/01/2032 . |2.C FE ....

..04010L-BA-0 | ARES CAPITAL CORP ...
..04010L-BB-8 | ARES CAPITAL CORP ...
..043436-Ali-4 | ASBURY AUTOMOTIVE GROUP INC ....
..05329R-AA-1 | AUTONATION INC

1,042,064 |....... 2,215,000 |........ 2,204,720 |....
........ 1,000,000 |........ 1,026,960 |....

........ 2,209,656 |..
........ 1,019,000 |..

...... (266,702) |...... (266,702)
...... (178,979) |...... (178,979)
... (860) |........... (860)
(1,750) |........ (1,750)

o o oo

... (628)]....
.(3,745) |....

.. (628) . 08/01/2031 . |2.C FE ....

. 04/01/2025 . |5.A FE ...

....... . 09/26/2023 .

....... . 09/13/2023 . [Various ...
TORONTO DOMINION SECS

....... . 09/01/2023 . [USA INC ... U

..053291-AS-1 | AUTONATION INC ...
..05508R-AE-6 | B&G FOODS INC

. 137,768 |........ 19,747

. 09/14/2024 . |1.F FE ....

..06368L-AP-1 | BANK OF MONTREAL ... . 7,870,560 .7,995,6% |....

..071705-AA-5 | BAUSCH + LOMB CORP .......vvveeeeeiiiiiiieeeiiiiis [ eeeeans . 09/14/2023 . [Various ... ... 68,646 . 10/01/2028 . |4.A FE ....
STIFEL NICOLAUS &

..09261H-AR-8 | BLACKSTONE PRIVATE CREDIT FUND ......cccvvvvnes | eeeeans . 09/13/2023 . [ COMPANY INC. ............. R FPTI 4,306 .0 . .0 [ . .. . 01/15/2029 . |2.C FE ....

..09261L-AD-0 | BLACKSTONE SECURED LENDING FUND ..........cccoen | veeees . 07/14/2023 . Maturity @ 100.00 ....... . 4,500,000 . 4,496,393 |.... .0 |. ....0 [........4,500,000 [.. . 07/14/2023 . |2.C FE ....

..09261X-AG-7 | BLACKSTONE SECURED LENDING FUND .........cccounn | eeeenns . 08/04/2023 . [Various ... ..301,083 .0 . .0 [ .291,436 |.. . 09/30/2028 . |2.C FE ....

..103186-AB-8 | BOXER PARENT COMPANY INC ........ccooiiiimeeenics | aeneens . 09/15/2023 . [Various ... ... 10,006 .0 | .0 |. ..10,131 . 10/02/2025 . |4.C FE ....

STIFEL NICOLAUS &
..104931-AA-8 | BRAND INDUSTRIAL SERVICES INC .....cccvveeeeees | eeene . 07/25/2023 . [COMPANY ...oeeeuvveeeeeee e e, 117,740 |.......... 116,000 |.......... 116,000 |.................. 0 foeeeeiines 0 [, 0 loeeeeinnes 0 [, 0 loeeeeinnes 0 foreeen. 116,000

. 08/01/2030 . [4.C FE ....
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.. 118230-AK~7 | BUCKEYE PARTNERS LP ........eevvvvvvvmvnnnnnnnnnnns [ereeen . 07/01/2023 . |Maturity @ 100.00 . 0 .275,000 |.. ...0 11,413 |. 07/01/2023 . [3.C FE ....
..12665G-10-5 | CAPITAL SOUTHNEST CORP ......ccoevvvvviviiiiiiiins [eeeenn . 06/21/2023 . | Adjustment 0 (14) . 08/01/2028 . [2.C FE ....
..150890-AL-8 | CELANESE US HOLDINGS LLC .......evvmvvmmmennnnnnnn [ereeenn . 08/17/2023 . |Call @ 97.29 .. . 0 (15,145) . 03/15/2025 . [2.C FE ....
.. 15135B-Al-1 | CENTENE CORP ......coovvieieiiiiiiiiis [ . 09/14/2023 . | GOLDMAN .0 . ..(2,142) . 10/15/2030 . [2.C FE ....
MORGAN STANLEY & COMPANY
..16409T-AG-4 |CHPRK 1B = CDO ...oooeeeeeeeeeeieieieieeeeeees [ . 09/07/2023 . | evveerinnnnnniinininiinninnns e e 976,600 |........ 1,000,000 0 fnns 1,016,557 |....ccceennnnn 0 f...... (39,957) |....... (39,967) ..o 61,273 |. 04/15/2030 . |1.F FE ....
WELLS FARGO SECURITIES
.. 172967-M-8 | CITIGROUP INC ..... 10/28/2022 . [LLC .. .0 0| .0 . 05/01/2025 . [1.G FE ....
..17888H-AA-1 | CIVITAS RESOURCES INC . 07/24/2023 . |Various ... K ..215,000 0| .215,000 . 07/01/2028 . [3.C FE ....
..19416M-AB-5 | PERMIAN RESOURCES OPERATING LLC ........cevvvuns [oreennn . 09/06/2023 . | J P MORGAN SECURITIES .. |.... .0 . . 07/01/2029 . (3.C FE ....
..20848V-AA-3 | CONSENSUS CLOUD SOLUTIONS INC .....eevveuvmnunnnn [ereeenn . 07/25/2023 . | BARCLAYS CAPITAL INC ... 0 . 10/15/2026 . (4.B FE ....
MORGAN STANLEY & COMPANY
..21628P-AG-2 |COOK 1 C = CD0 oooveeeeeeieiiieeieiieeeeeeeceeeeeee [ . 09/07/2023 . | .. (53,317) . 04/17/2030 . [1.F FE ....
Ladenburg Thalmann & Co.
..225655-20-8 | CRESCENT CAPITAL BDC INC .. . 09/12/2023 . (80) . 05/25/2026 . [2.C FE ....
..233046-AN-1 | DNKN 211 A2 - RMBS ... 08/20/2023 . |Paydoun ... 0. . 11/20/2051 . 2.B FE ....
..251526-CC-1 |DEUTSCHE BANK AG (NEW YORK BRANCH) . . 09/18/2023 . |Call @ 100.00 . ...0 . 09/18/2024 . 2.A FE ....
BANC OF AMERICA/FIXED
..25470X-A-5 |DISH DBS CORP ........evvvmmmmmmmmmnnnnnnnnninnnnnnns [ eeeeens . 08/08/2023 . | INCOME .......evvvvvvnnnnnns Joveeennniniinnnnnns [oeeee... 103,823 | 109,000 |.......... 116,630 0 0 oo 111,954 |0 e, (8,132) |........ (8,132) . 11/15/2024 . [5.B FE ....
..20103C-AA-6 | EMERALD DEBT MERGER SUB LLC .........ccoeeeeeeees [ eennn . 09/12/2023 . | Various .... 113,000 ... 113,000 |.... .0 . 0 (2,270) |........ (2,270) . 12/15/2030 . (3.C FE ....
..30212P-AS-4 | EXPEDIA GROUP INC ......eevvmvmmmmnnnnniniiiiiinnnns [ ereeenn . 08/09/2023 . | BARCLAYS CAPITAL INC ... |.... .... 161,000 .0 . 0 ... (944) |........... (944) . 05/01/2025 . [2.C FE ....
..30313R-AA-7 |FS KKR CAPITAL CORP ........eevvvvrvmmrmnnnnnnnnnns [eeneen . 08/04/2023 . | Oppenheimer . .0 . 0 .38 | .38 . 02/14/2025 . (2.C FE ....
..314353-AA-1 | FEDERAL EXPRESS CORPORATION 2020-1 PASS ...... [....... . 08/20/2023 . | Paydoun ...... .0 . 0 0 e ...0 . 08/20/2035 . 1.D FE ....
..315289-AA-6 | FERRELLGAS ESCROW LLC ....evvvvvvrrviiiriniiinnnnns [ oo . 07/24/2023 . | J P MORGAN SECURITIES .. |.... . I .0 . 0 (9,182) |........ (9,182) . 04/01/2026 . (4.B FE ....
.. 34528H-AA-2 | FORDR 2018-REV2 A - ABS .....ooovvvviiiiieiiiennns [ eenenn . 07/17/2023 . |Paydoun .......ccceeeennnns 13,284,143 |....... 13,284,143 |....... 13,312,683 |.......13,287,819 .0 . 0 . . 01/15/2030 . [1.A FE ....
.. 34965K-AA-5 | FORTREA HOLDINGS INC ........cooveeeeeinnennennnens [ oeens . 09/12/2023 . |Various ... .. 203,455 .... 206,000 .... 206,000 |.... L0 e .0 . 0 206,000 |.. .(2,545) |.... . 07/01/2030 . 3.B FE ....
..37185L-AM-4 | GENESIS ENERGY LP ... 08/17/2023 . | GOLDMAN ... 31,028 ...33,000 ... 32,423 |. L0 0 0| 32,453 (525) |. . 01/15/2027 . [4.C FE ....
..376535-AC-4 | GLADSTONE CAPITAL CORP .. 07/13/2023 . [ ODEON CAPITAL . . 130,000 ..132,402 |. ..126,685 |. 0 0| .130,928 (8,403) |. . 01/31/2026 . [1.G PL ....
..376546-80-0 | GLADSTONE INVESTMENT CORP ... . 07/31/2023 . |Various ......... e [ 4,329 [ 4,625 .. 4,625 |............. 4,625 |... .0 . .0 . ...4,625 |.. ... (296) |.... . 05/01/2026 . (2.B PL ....
Ladenburg Thalmann & Co.
..376546-87-5 | GLADSTONE INVESTMENT CORP ... . 09/01/2023 . | Inc. . .... 5,300 0 s .0 . .0 . 5,217 | .51 e . 08/01/2028 . (2.B PL ....
..389375-AJ-5 |GRAY TELEVISION INC ... 08/07/2023 . [Various ..621,220 |. 0 0| .704,506 . (75,997) |. . 07/15/2026 . (4.B FE ....
..427096-AH-5 |HERCULES CAPITAL INC .. [ . 07/26/2023 . |Various ... .0 . 0 ... (319) |.... . 09/16/2026 . [2.C FE ....
..43284)-AB-4 |HILTON GRAND VACATIONS BORROWER ESCROW L .... |....... . 09/18/2023 . | Various ... .0 . 0 .(2,09) |.... . 07/01/2031 . [4.A FE ....
..44045A-50-8 | HORIZON TECHNOLOGY FINANCE CORP ...........oee [oeennn . 09/14/2023 . | Various ... .0 . .0 . ... 104 |.... . 06/15/2027 . (2.B PL ....
TRUIST SECURITIES, INC.
.. 444454-AD-4 | HUGHES SATELLITE SYSTEMS CORP .........coooeeees [orennn . 07/11/2023 . ...(1,99) [.... . 08/01/2026 . [3.A FE ....
.. 444454-AF-9 | HUGHES SATELLITE SYSTEMS CORP . | 08/30/2023 . | Various . (45,614) |. . 08/01/2026 . (4.B FE ....
Wells Fargo
..46284V-AP-6 | IRON MOUNTAIN INC ....eovvvvrrrrrrrriiiinirnniinnnns [eeeeenn . 07/17/2023 . |LLC wooeeeeeiiiieeees . 02/15/2029 . (3.C FE ....
..50077L-AZ-9 | KRAFT HEINZ FOODS CO ...coovvvvvvvveiiiiiiiiiieeees [eeeenn . 09/22/2023 . | BARCLAYS CAPITAL INC ... |.... . 10/01/2049 . (2.B FE ....
BANC OF AMERICA/FIXED
..50190E-AC-8 |LCM INVESTMENTS HOLDINGS Il LLC ..ocovvveeeeeees oo . 08/23/2023 . | INCOME ... R R .0 . 0 . 08/01/2031 . [4.B FE ....
..527298-BP-7 |LEVEL 3 FINANCING INC ......eevvvvvvmvnnnnnnnnnnnns [ eeeenn . 07/12/2023 . | Various ... .0 . 0 . 03/01/2027 . 3.B FE ....
..527298-B0-5 |LEVEL 3 FINANCING INC .....oevvvvvmmnnnnnnnnnnnnnns [ eeeeenn . 07/10/2023 . | Various .0 . 0 . 11/15/2029 . 3.B FE ....
..53219L-AT-6 | LIFEPOINT HEALTH INC .......ovvvvmmmnniniininiiinns [eeeeenn . 08/08/2023 . |Call @ 98.75 .. U 1,573,425 |....... 118,021 .0 . 0 . 04/15/2025 . (4.B FE ....
..552053-CD-1 | MGM RESORTS INTERNATIONAL ... [eeeeenn . 07/31/2023 . | J P MORGAN SECURITIES .. |.... L0 . .0 . 0 ... 502 |.... . 09/01/2026 . [4.A FE ....
.. 56342U-AJ-3 | MPT OPERATING PARTNERSHIP LP .........oeoeeeeeees [onnnn . 09/22/2023 . | J P MORGAN SECURITIES .. |.... 0. .0 . L(1,224)].... . 08/01/2029 . [3.A FE ....
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..56844X-BL-2 | SPEAK 2015-1 CR2 = CDO ...oooveeeeeieeiieeieieeees [ . 09/07/2023 . | BARCLAYS CAPITAL INC ... |.... ..1,000,000 .1,000,000 |.... .0 . ....0 |........1,000,000 |.. .. (2,190) |........ (2,190) . 04/20/2029 . [1.C FE ....
..57763R-AB-3 | MAUSER PACKAGING SOLUTIONS HOLDING CO ........ [...e.. . 08/29/2023 . | Various .........cceeeunnnns .0 . 0 e, 124,000 .. ...(2,209) |.... . 08/15/2026 . (4.B FE ....
..50220*-AA-8 | METROPOL ITAN LEVERED PARTNERS FUND VIII ..... [....... . 07/01/2023 . | Adjustment .. .0 . e el (193,118) .. . 193,118 |.... . 02/21/2028 . (1.G PL ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC .....cceeeeeeeeeeeeeees [ oeenns . 09/20/2023 . | Paydown .0 . .0 . 178 ... . 06/20/2027 . (2.C FE ....
INDUSTRIAL AND
..610335-AB-7 | MONROE CAPITAL CORP ......coovvvviiiieiiiiieeeeeees [ . 07/26/2023 . | COMMERCIAL BANK . U .0 . 0 .(3,227) |.... . 02/15/2026 . (2.A PL ....
..62057H-AJ-4 | NABORS INDUSTRIES INC .......eevvmmmmmmmmmmnnnnnnnn [ereeenn . 07/24/2023 . | GOLDMAN .0 . 0 . .. ... 801 |.... . 05/15/2027 . [4.A FE ....
..63938C-AB-4 | NAVIENT CORP ......ccvvvvviriiiiiiiiiiniiiiiiinienens [eeeeenn . 07/05/2023 . | BARCLAYS CAPITAL INC ... |.... . .0 . 0 ..36,674 |.. (229) |.... . 10/25/2024 . (3.C FE ....
..63938C-AE-8 | NAVIENT CORP ......ccvvvvriiiiiiiiiiiiiiiiiiiiiiiiens [eeeeen . 09/25/2023 . |Maturity @ 100.00 ....... |.... .... 600,000 . 600,000 |.... .0 . .0 . 600,000 |.. 0 e . 09/25/2023 . (3.C FE ....
BANC OF AMERICA/FIXED
..64132J-AS-4 |NEUB 31R CR = CDO ....eevvvvvvrennniiiiiiiiiiennees [ . 09/07/2023 . | INCOME .....evvvvvvvnnnnnnns Jooeeeiiiieeiieiienes e, 986,380 |[........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....oevvennneee [V (VR [V (VO [V R 1,000,000 |.....eevvvnnens 0 f...... (13,620) |....... (13,620) |..cevveneen 62,018 |. 04/20/2031 . [1.F FE ....
Ladenburg Thalmann & Co.
..652526-60-9 | NEWTEKONE INC ....eevvvvvveiiiiiiiiiiiiiiiiiciiiiiens [ eeeeens . 09/06/2023 . | Inc. .oooooiiiiiiiiiiiinnns ...6,868 |.. e (1) | (13) . 08/01/2024 . [2.A PL ..
..67077M-BA-5 |NUTRIEN LTD .|C..... . 07/12/2023 . | J P MORGAN SECURITIES .. |.... ........2,994,886 |.. (42,526) . 03/27/2028 . 2.B FE ..
..67575X-AN-1 | 0CT31 31RR AR = CDO ...ooovveeeriiiiiiiciieeeeees [ . 07/20/2023 . |Paydoun ......coooeeeiniiins |ovennnnninnnnnnnnns | 172,485 172,485 |l 172,485 |l 172,485 [l O e O L0 0 0 172,485 |0 |l 0 s . 07/22/2030 . [1.A FE ..
MORGAN STANLEY & COMPANY
..69073T-AU-7 | OWENS-BROCKWAY GLASS CONTAINER INC ......cceees [rennnn L 07/07/2023 . | evvvvvrnnnnininnnnnininiinnns e o 89,000 [............ 89,000 |............ 89,000 |..eovviriiiinnnnns 0 [ [V (VR [V (VO [ R 89,000 |.ooeveirennns (VR [V R [V 824 |. 05/15/2031 . [4.B FE ....
..69121K-AE-4 |BLUE OWL CAPITAL CORP .......eeevvvrvrrvrrrvrrnnnns [eeeeenn . 07/12/2023 . |MarketAxess ......cccceeee |oeveeeeeiinninnnnnns Joeeennnnnns 8,976 |[..ccceunnnn. 10,000 |...ooevvennns 8,800 [......uunee. 8,942 [oooinnnnnnnn 0 Jeeeeennnn 144 [, 0 s 144 [, 0 e 9,086 |..evvvvrrnnnns [V (110) oo (110) forvvnnnnnnnnnnns 339 |. 07/15/2026 .|2.C FE ....
Ladenburg Thalmann & Co.
..69181V-30-5 | OXFORD SQUARE CAPITAL CORP .........ccceeeeeeeees [oeeennn . 09/14/2023 .| Inc. wooeeeiiiiiiiii e e 3,790 |oeeirieenns 3,925 [oiinnnnns 3,925 [ooinnnnnnn 3,8% |.....oeeeennn 0 | L 0 | L 0 e 3,902 |ooeeiiieennn [V (112) fervvvnnnnns (112) oo 184 . 04/30/2026 . |2.B PL ....
NOMURA SECURITIES/FIXED
..69703P-AE-9 | PLMRS 2018-1 B - CDO [ . 09/07/2023 . | INCOME I .2,286,153 |.... .0 . w0 ]l 2,302,889 .. . 04/18/2031 . [1.F FE ....
..708062-AD-6 | PENNANTPARK INVESTMENT CORP ..........cooovvenens [erennn . 07/24/2023 . | Oppenheimer . e 9,956 | .0 . 0 ...9,962 |.. L (1,112) . 11/01/2026 . (2.B PL ....
..73688F-AC-6 | PORTMAN RIDGE FINANCE CORPORATION ............. [....... . 08/04/2023 . | Various 139,000 135,873 |...........136,839 |.... .0 . v e 137,197 , (10,005) . 04/30/2026 . |2.CPL ....
..74368C-AP-9 | PROTECTIVE LIFE GLOBAL FUNDING 09/21/2023 . [ Jefferies ..9,500,000 ..9,500,000 |. .9,500,000 |. 0 0| .9,500,000 (147,345) (147,345) |.. . 04/15/2024 . (1.D FE ....
..743815-AE-2 | MODIVCARE INC ..... . 08/04/2023 . |Various ... 363,000 383,305 |[...........343,035 .0 . .0 . .369,813 |.. . (44,248) |....... (44,248) . 11/15/2025 . [4.C FE ....
..74988L-AJ-3 |RRAM 3 BR2 = CDO0 .....evvvvmvnmmnnnnnnnnnnnniinninnn [eeeeenn . 09/11/2023 . ..1,000,000 , .1,009,107 |.... .0 . 0 e 1,013,174 .. . (32,994) |....... (32,994) . 01/15/2030 . [1.F FE ....
..771049-AA-1 |ROBLOX CORP .. 09/15/2023 . |J P MORGAN SECURITIES .. |. 48,000 40,320 |. L0 0 0| 40,640 (1,280) |. . (1,280) |.. . 05/01/2030 . (3.B FE ....
..T7342K-AG-5 |ROCKT 182 D - CDO 09/07/2023 . | BARCLAYS CAPITAL INC ... |. ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 . (28,330) |. (28,330) |.. . 10/20/2031 . [2.C FE ....
..780153-AZ-5 |ROYAL CARIBBEAN CRUISES LTD ......cevvvvvvvvvnnns [ereeenn . 08/15/2023 . |Call @ 100.00 ............ 584,000 625,329 |...........622,245 |.... .0 . 0 .. 610,703 |.. . (26,703) |....... (26,703) . 06/01/2025 . [3.C FE ....
..78573N-AC-6 | SABRE GLBL INC .......evvvvvvvvnrrnnnnnnnnnnninnnnnns [ eeeeenn . 09/07/2023 . .0 LU L0 e .0 . 0 0 e . 04/15/2025 . [4.C FE ....
.. 78573N-AF-9 | SABRE GLBL INC ......eevvvirrreernrniniinninnnennnnns [ eeeeenn . 09/07/2023 .| ... .0 L0 ... .0 . 0 0 e . 09/01/2025 . [4.C FE ....
.. 78573N-AH-5 | SABRE GLBL INC .......evvvvvrrmnrnninnninnnininnnnnns [ oeeeens . 07/25/2023 . | Various .... 260,000 223,500 |.... .0 . 0 ...(2,357) |.... . 12/15/2027 . [4.C FE ....
..80874Y-BG-4 |LIGHT AND WONDER INTERNATIONAL INC .....oevvunn [oreennn . 08/23/2023 . |Call @ 100.00 . 585,000 602,550 |.... .0 . .0 . . 07/01/2025 . [4.A FE ....
PERSHING DIV OF DLJ SEC
..81180W-BG-5 | SEAGATE HDD CAYMAN ..., [ . 09/13/2023 . |LNDING ...ovvvvvvvvninnnnnns Jooeeeeiieiieinienens oo, 43,613 |........... 40,000 |............ 43,750 |oooeiiiiiiiinns 0 [ [V R [RRL) 0 [ R 43,636 [.oooeeieeennnn 0 e (24) |t . 12/01/2082 . 3.B FE ....
MORGAN STANLEY & COMPANY
..82967N-BG-2 | SIRIUS XM RADIO INC ..oovvvvvviiiiiiiiiiiiiiiiiiens e L 07/20/2023 . | evvvvrininniiiiiniiiiiininnns e | 263,760 |.eeeeeenns 314,000 |........... 248,060 |...oooeeeeeienns 0 [ [V R 2,338 |, 0 [V R 250,398 . 07/01/2030 . [3.C FE ....
..82067N-BM-9 | SIRIUS XM RADIO INC ...oevvvviiiiiiiiiiiiiiiiiiinns oo . 07/21/2023 . | J P MORGAN SECURITIES .. |.ocoveieeeeieneeiees |oeeeeees 59,200 |............ 74,000 |............ 56,240 |....oooeiiiiins (VO 0 e 545 |ovviiiiiiiins 0 [ SRR 56,785 . 09/01/2031 . [3.C FE ....
VWells Fargo Securities,
..83614V-AG-0 | SNDPT 29 C1 = CDO ...ovvvvrvrreiiiiiieiieieeeeeees [ . 09/07/2023 . |LLC wooeeeeeeeeieeiie e e 960,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...ovvvunnnnnns 0 | (VO 0 0 fnns 1,000,000 . 04/25/2034 . (1.F FE ....
..84762L-AU-9 | SPECTRUM BRANDS INC ....coooveiiiiiiiiiiiiiieieeens [ . 07/20/2023 . |Call @ 100.00 . ..694,000 .... 703,816 |.... .. (1,617) ] .0 . 0 .692,249 |.. . 07/15/2025 . (4.B FE ....
..85172F-AP-4 | ONEMAIN FINANCE CORP .........cooeveriinenennnnnens [ oenens . 08/21/2023 . |Call @ 100.00 . ... (2,968) | .0 . 0 418,000 |.. . 03/15/2024 . 3.B FE ....
..852060-AD-4 | SPRINT CAPITAL CORP ....cooovvveeeiiiieiiiieieeeens [ . 08/09/2023 . | Various ........ccceeeeinnn |oes .0 . 0 ... 359,467 .. . 11/15/2028 . [2.B FE ....
..85207U-AF=2 | SPRINT LLC ....evvvvrnnmnininiiiiniiiiiniiiiiiiiiiiins [ eeeeens . 09/15/2023 . |Maturity @ 100.00 ....... . 1,263,675 |.... .0 . w0 ]eeennn.. 1,245,000 .. . 09/15/2023 . (2.B FE ....
..852234-AP-8 |BLOCK INC ..coooeeeiiiiiiiiiiiiiiecceeeeececccceeeen [ . 07/06/2023 . |Citigroup (SSB) . ... 32,950 L0 . .0 . 0 ..31,433 |.. . 06/01/2031 . 3.B FE ....
..856170-AA-4 | STAR PARENT INC .. 09/21/2023 . | GOLDMAN ... 64,640 0 0 0| 64,000 . 10/01/2030 . (4.B FE ....
..88033G-DS-6 | TENET HEALTHCARE CORP ... . 07/31/2023 . | GOLDMAN ... .. 108,213 .... 110,000 11,719 ... .0 .. .0 .. .. 110,867 |. . 02/01/2027 . [4.A FE ....
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..885160-AA-9 | THOR INDUSTRIES INC ....ccooeviiiiiiiiiiiiiiiieeees s . 07/24/2023 . | J P MORGAN SECURITIES .. |.... ... 41,400 |............48,000 |...........37,920 |.ccoiiiiiiiiininn 0 foiiiiiiiinns 0| ..3,054 |..........3,054 . 10/15/2029 . [4.A FE ....
..893647-BB-2 | TRANSDIGM INC ..oovvvvviiiiiiiiiiiiiiiiiieeeeeeeeens [ . 09/18/2023 . |Call @ 100.00 ............ . 1,003,000 |........1,093,000 |........1,134,610 |........ 1,064,309 |........ 36,681 .1,093,000 |.. 0 e ...0 . 06/15/2026 . [4.C FE ....
BANC OF AMERICA/FIXED
..893647-BS-5 | TRANSDIGM INC . 09/20/2023 . | INCOME .. 144,520 145,000 145,000 |.... . .0 . 0 .145,000 |.. ... (480) |........... (480) . 12/15/2030 . [4.A FE ....
..89365D-AB-9 | TRANSDIGM UK HOLDINGS PLC . . 09/18/2023 . |Call @ 100.00 . .. 712,083 . 700,000 ..739,200 |. (8,577) |. 0 0| .707,965 (7,965) |. . (7,965) |.. . 05/15/2026 . [4.C FE ....
..893830-BX-6 | TRANSOCEAN INC . 08/15/2023 . ...20,783 |.... (103) |. .0 . 0 . 0l 0 . 02/15/2030 . 4.C FE ....
..896680-AE-8 | TRINSEO MATERIALS OPERATING SCA .. [ . 08/15/2023 . . .. 388,777 |...........311,044 |........ 71,357 ....(2,20) |. .0 . 0 . 09/01/2025 . [5.A FE ....
..90290M-AC-5 |US FOODS INC . 09/25/2023 . [Call @ 100.00 . ..811,488 L0 (264) |. 0 0| . 04/15/2025 . [3.C FE ....
..90290M-AH-4 | US FOODS INC . 09/18/2023 . [ Various 90,261 L0 .0 0 0| . 01/15/2082 . (4.B FE ....
..909320-AA-4 |UNITED AIRLINES 2014-2 PASS THROUGH TRUS 09/03/2023 . |Paydoun ... .. 190,789 ..189,282 |. ..1,508 0 0| . 03/03/2028 . 1.F FE ....
..91324P-EQ-1 | UNITEDHEALTH GROUP INC ....ovvvvnniiiiiiiiiiis e . 07/19/2023 . |Citigroup (SSB) . 3,094,530 .2,99%,5%6 |.... .0 . 0 . 02/15/2030 . [1.F FE ....
L 91327T-AA-9 UNITI GROP LP oo [ . 09/27/2023 . | Various .......cceeeeiieinnn |oee .. 205,445 L0 e .0 ] .0 . 0 . 02/15/2028 . (4.B FE ....
..913903-Al-0 | UNIVERSAL HEALTH SERVICES INC .....cooeveeeeeees [oeennn . 07/12/2023 . | J P MORGAN SECURITIES .. |.... ... 44,193 0 s .. .86 | .0 . .0 . . 10/15/2030 . [2.C FE ....
..914906-AS-1 | UNIVISION COMMUNICATIONS INC ......ovvvvvvvuunnnn fereennn . 08/21/2023 . | Various ......cceeeviiiinnn foereeeenennniinnnnns Joeeeennns 262,700 |...........264,000 |...........256,200 |........... 252,120 |..........5,385 |.......... 1,714 [, 0 0 . 02/15/2025 . [4.A FE ....
PERSHING DIV OF DLJ SEC
..914906-AU-6 | UNIVISION COMMUNICATIONS INC ......ovvvvvvuunnnnn fereeenn . 07/31/2023 . |LNDING ...ovvvvvvvvinnnninns Joeeeeeieeeeneeeeeees e, 313,145 |........... 322,000 fo.eveeeneee 346,605 |........... 310,730 |......... 25,264 |........ (4,210) |.oeeeeeees [V R 21,046 |l 0 s 1775 [0 |, (18,630) |....... (18,630) . 06/01/2027 . [4.A FE ....
..92332Y-AA-9 | VENTURE GLOBAL LNG INC .....evvvvvvvvvnnnnnnnnnnns [eeeeenn . 08/21/2023 . |Various ... ... 66,245 ...66,000 ...66,000 |.... L0 . .0 ..66,000 |.. e 25 | 245 . 06/01/2028 . [3.C FE ....
..92332Y-AB-7 | VENTURE GLOBAL LNG INC .......evvvvrvrrnnnnnnnnnns [ereeenn . 09/07/2023 . |Various ... e 13,830 .. ... 74,000 |... ... 74,000 |.... 0 s .0 .. 74,000 |.. O 1)} A (1)} . 06/01/2031 . [3.C FE ....
..92343V-ER-1 | VERIZON COMMUNICATIONS INC ....ccooevveereeneenns [ oeenn . 07/20/2023 . | J P MORGAN SECURITIES .. |.ocooeeeereeeiienins |oeees 1,313,341 |........ 1,366,000 |........ 1,474,79 |........ 1,440,758 |....evvnnnnnnn0 foeenns (6,855) |..cceeeeeennns [V R (6,855) |..cceeeeeennns [V R 1,433,903 |...oovvvnnnnnne 0 f..... (120,562) |...... (120,562) . 09/21/2028 . 2.A FE ....
Wells Fargo Securities,
..92343V-FR-0 | VERIZON COMMUNICATIONS INC .....coovvreeeennenees [ oeeenn . 07/18/2023 . |LLC ....... 9 ........................................... 5,689,508 |........ 7,300,000 |........ 6,921,254 |........ 6,921,254 |............... [V (VR [V (VO [V R 6,921,254 |....oovvvnnnee 0 |...(1,231,746) |... (1,231,746) |........... 127,507 |. 01/20/2031 . [2.A FE ....
.. 92552V-AK-6 | VIASAT INC .| 07/31/2023 . |Various ... ..9,889 |. 09/15/2025 . 4.B FE ....
.. 92556H-AD-9 | PARAMOUNT GLOBAL . . 07/28/2023 . |Various ... ..1,881 |. 05/19/2082 . [2.B FE ....
MARKETAXESS CORPORAT ION
.. 92564R-Ad-4 | VICI PROPERTIES LP ....eevvvvvvrernnnnnnnnnnnnnnnnns [ eeeeenn . 09/22/2023 . .. 1,627 |. 02/01/2027 . [2.C FE ....
..92840V-AH-5 | VISTRA OPERATIONS COMPANY LLC ........cceeeeeess [oeennn . 09/11/2023 . | Various ... . 05/01/2029 . (3.B FE ....
..92033B-AT-1 |WMG ACQUISITION CORP ......coovvvvvrrrinniinnnnnnns [oeeens . 09/14/2023 . | BARCLAYS CAPITAL INC ... . 12/01/2029 . 3.B FE ....
BANC OF AMERICA/FIXED
..96949V-AL-7 |WILLIAMS SCOTSMAN INC .....evvvvvvvvvriiiiiiinnnnns [eeeenn . 09/18/2023 . | INCOME .....oevvvvvvinnnnnns Jooeeeeiiiieieiiinens oo, 53,133 |t 53,000 [oeeunnnee 53,000 |oeeiiiiiiiiiinnns 0 [ [V (VR [V (VO [ R 53,000 |eooeiiiiinnnns (VR 183 [ L O 0 |. 10/01/2031 . |4.B FE ....
BANC OF AMERICA/FIXED
.. 98379J-AA-3 |RXO INC ..oooeeiiiiiii [ . 07/12/2023 . | INCOME R R 220,000 217,839 |.... . . 11/15/2027 . [3.A FE ....
..98379%K-AB-8 | XPO INC .... R PP . 07/06/2023 . | Jefferies ... 242, 245,000 244,813 |.... oo (1,959) . 06/01/2031 . [3.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 96,364,537 101,930,351 101,680,347 (4,904,79) XXX XXX
Jefferies & Co Bank Debt
. 000000-00-0 JOPTIV ..evvvivvrerinriiiirinerieieieeesssnesnsnnennnens [ eeeees L 07/3172023 . | evvvviiiiiiniininniniiiniinns e o 202,663 |........... 305,302 [o.eveenneee 204,616 [.......evvnnnnnee 0 [ [ R 279 |oeiiiiiiiiens [ R 279 |oveeiiiiiiinns [V R 204,895 . 08/17/2026 . |4.C FE
J.P. MORGAN SECURITIES
. 000000-00-0 |GREYSTAR ....cooeeiiiiiiiiiiiiiiiiieeceeeeeeeeeeeeees [ . 08/17/2023 . |LLC ... 96,389 ...97,240 ...95,782 |.... 0. ..95,785 |.. . 08/07/2030 . |3.C FE
. 000000-00-0 | TENNECO INC ....evvvvvviriiiiiriiiiirrneeeneeneenennns [ eeeeens . 08/15/2023 . | Unknoun ... ... 30,600 ...36,000 ...30,600 |.... 0. ..30,600 |.. . 11/17/2028 . |4.A FE
..00435C-AH-1 | ACCESS CIG LLC ..ooeeeeeeeeeeeeeieieeeeeeeeeeeeee [ . 08/18/2023 . | Redemption @ 100.00 .... .. 241,806 0. .239,767 |.. . 02/27/2025 . |4.B FE
..00435C-AS-7 | ACCESS CIG LLC ..eeveeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 09/19/2023 . |Nomura .............cceenns .. 46,391 0. ..46,800 |.. . 08/15/2028 . |4.B FE
..00488P-A0-8 | ACRISURE LLC ....ovvvvvvviiiiiiiiiiiiiiiiiiiiiiieeees [ . 06/30/2023 . | Redemption @ 100.00 .... 0. ... (25)).. . 02/15/2027 . |4.B FE
..00775K-AE-8 | ADVISOR GROUP INC ......ovvvvvriiiiiiiiiiiiiieieeens oo . 08/11/2023 . |Unknown .........ceeeeeenns 0. .232,290 |.. . 07/31/2026 . |4.A FE
..02376C-BJ-3 | AMERICA ADVANTAGE LOYALTY ....eevvvvrnnnnnnnnnnnn [ereenn . 07/20/2023 . | Redemption @ 100.00 .... 0. 30,898 |.. . 04/20/2028 . |3.B FE
..04621H-AS-2 | ASSUREDPARTNERS INC ... 09/29/2023 . (Redemption @ 100.00 0| .56 . 02/12/2027 . |4.B FE
..04686R-AB-9 | VVC HOLDING CORP . 09/29/2023 . |Various ... 0| 49,677 . 02/15/2029 . |4.B FE
..04686R-AC-7 | VWVC HOLDING CORP ... 05/23/2023 . | Adjustment .. 0| .0 . (12,723) |. . 02/15/2029 . |4.B FE
..056030-AB-8 |BR Financial Holdings, LLC Revolver 8/20 .... |....... . 09/27/2023 . | Redemption @ 100.00 .... .0 .. A .69 | 162,732 |.. oo 4,101 . 08/18/2027 . |2.C Z .....
..056030-AC-6 |BR Financial Holdings, LLC Term Loan 8/2 .... |....... . 09/29/2023 . | Redemption @ 100.00 .... [ 0l I A 0l I [ PR 5,086 |...oevvrrnnnnns [ 127 . 08/18/2027 .|2.CZ .....
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..05988H-AE-7 |BOXER PARENT CO INC ...oovvvvviviiiiiiiiiiiiiiiiins oo . 07/11/2023 . |Redemption @ 100.00 .... |oeceeeerrreriniinnns Joeeennnnnns 2,784 ....2,784 .0 . 0 .. 2,75 |.. 27 e . 10/02/2025 . 4.C FE ....
..10637#-AA-4 | BREAKWATER CREDIT OPPORTUNITIES FUND Il ..... [....... . 09/08/2023 . | Redemption @ 100.00 .... ... 29,91 ... 29,921 .0 . 0 ..29,784 |.. . 06/30/2025 . (2.B PL ....
.. 15477B-AB-3 | CDK GLOBAL INC. ...covvvvviiiiiiiiiiiiiiiiiiiiieiens [ . 09/19/2023 . |Bank of America ......... .0 . 0 .224,000 |.. . 07/06/2029 . (4.B FE ....
.. 16115E-AQ-0 | CHART INDUSTRIES INC ...ooovvvveiiiiiiiiiiiiiiienes oo . 09/29/2023 . |Redemption @ 100.00 .... |.... .0 . 0 ....408 |.. . 03/15/2030 . 4.A FE ....
..23833E-Ali-4 |DAVE & BUSTER'S ......cevvviviiiiiiiiiiiiiiiiiieeens oo . 07/13/2023 . | Deutsche Bank ............ .0 . 0 ..89,816 |.. . 06/29/2029 . (4.B FE ....
.. 24736C-BS-2 |DELTA SKYMILES ... oo . 07/20/2023 . | Redemption @ 100.00 .... .0 . 0 L2177 .. . 10/20/2027 . (2.B FE ....
..27943U-AK-2 | EDELMAN FINANCIAL HOLDINGS 11 INC ..ooooveeeees [erennn . 09/29/2023 . | Redemption @ 100.00 .... .0 . 0 . 04/07/2028 . (4.B FE ....
.. 42236W-AU-1 |HEARTLAND DENTAL ......oooeveieniieinieeeens [ . 09/29/2023 . | Redemption @ 100.00 .... .0 . 0 . 04/28/2028 . (4.B FE ....
LBTT63T-AB-9 |BWAY e [ . 07/05/2023 . | Redemption @ 100.00 .... .0 . 0 . 08/14/2026 . (4.B FE ....
..58063D-AC-7 | MCGRAW HILL LLC .. 07/10/2023 . [Various .. 112,810 ..119,376 112,512 | 0 0| 112,616 . 07/28/2028 . (4.B FE ....
..50190%-AA-4 | METROPOL ITAN FINANCING VI LLC . 08/25/2023 . |Redemption @ 100.00 .... .. 136,480 ..136,130 ..136,130 |. 0 0| .136,130 . 08/02/2024 . [1.G PL ....
..59921P-AB-2 | UNITED AIRLINES .. 09/20/2023 . Redemption @ 100.00 .... 42,614 42,614 44,052 |. 0 0| 43,920 . 06/21/2027 . [2.C FE ....
..639300-AG-8 |NAVICURE .....ccooiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeees [ . 06/30/2023 . | Redemption @ 100.00 .... .0 . .0 . . 10/22/2026 . (4.B FE ....
J.P. MORGAN SECURITIES
..64072U-AN-4 | CSC HOLDINGS LLC ....evvvvvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/15/2023 . |LLC .ooooveiiiiiiiiiieees 0. .0 . 0 . 01/18/2028 . [4.B FE ....
.T1677H-AL-9 | PETSMART INC ....evvvvvrnvrnnnrirnnnnnnnnnnnnnnnnnnns [ eeeeens . 07/28/2023 . | Redemption @ 100.00 .... 0 .0 . 0 . 02/11/2028 . [4.A FE ....
..78397G-AF-8 |KISSNER .....cooeeiiiiiiiiiiiii [ . 09/19/2023 . | WELLS FARGO .............. 0. .0 . 0 . 03/16/2027 . [4.C FE ....
..78571Y-BG-4 | SABRE HOLDINGS .........ccoovererneiinennnnnn [ s . 09/29/2023 . | Redemption @ 100.00 .... 0 .0 . 0 . 12/17/2027 . [4.C FE ....
..816194-AV-6 | SELECT MEDICAL CORP .......eevvvvvvvvmemnnnnnnnnnns [eeeeenn . 07/31/2023 . | Redemption @ 100.00 .... 0. .0 . 0 . 03/06/2025 . [3.C FE ....
..89364M-BZ-6 | TRANSDIGM GROUP INC ....ooevvereeeeeeeeieeeeeeeens [ . 09/29/2023 . | Redemption @ 100.00 .... 0 .0 . 0 . 08/24/2028 . [4.A FE ....
..00385K-AK~7 | ULTIMATE SOFTWARE GROUP INC THE ..........ooes [oeennn . 07/11/2023 . | Redemption @ 100.00 .... 0 .. I .0 . 0 . 05/04/2026 . [4.C FE ....
..914908-BC-1 | UNIVISION COMMUNICATIONS INC 09/29/2023 . |Redemption @ 100.00 .... 0| .0 0 . 0| 0| .. ..0 |. 03/15/2026 . [4.A FE ....
.. 92531H-AD-9 | VERSCEND HOLDING CORP . [ S . 09/29/2023 . | Redemption @ 100.00 .... .0 .. | .0 .. .1 .0 .. TR Y ...107 |. 08/27/2025 . [4.A FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,067,833 2,092,523 2,071,587 165,861 0 1,767 0 1,767 0 2,073,465 0 (5,632) (5,632) 33,919 XXX XXX
2509999997. Total - Bonds - Part 4 126,998,410 132,927,087 132,619,432 92,770,029 1,657,451 (73,723) 0 1,583,728 0 132,139,034 0 (5,211,337) | (5,211,337) 3,726,004 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 126,998,410 132,927,087 132,619,432 92,770,029 1,657,451 (73,723) 0 1,583,728 0 132,139,034 0 (5,211,337) | (5,211,337) 3,726,004 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
6009999999 - Totals 126,998,410 XXX 132,619,432 92,770,029 1,657,451 (73,723) 0 1,583,728 0 132,139,034 0 (5,211,337) | (5,211,337) 3,726,094 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 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

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 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 .........ccco...... Concord, CA oo v ..0.000 [oooveeieeee (01 (| 8,270,657 |............ 9,469,074 |........... 6,927,581 |..
Bank of New York Mellon ........ New York, NY .o oo 120,000 [ (1 (V1 1,161,430 |............ 1,025,467 |............ 1,034,348 |..
0100001 Toronto-Dominion Bank
- New York Branch 09/18/2024
................................................. New York, NY oo oo 052920 v 0 o 4,297 [ 0 L 0 |0 2,000,000 ..
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 4,297 9,432,087 10,494 541 9,961,929
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 4,297 9,432,087 10,494,541 9,961,929
0499999. Cash in Company's Office XXX [ XXX XXX XXX 0 0 0

0599999. Total - Cash

9,432,087

10,494,541

9,961,929

E13




I4E

STATEMENT AS OF SEPTEMBER 30, 2023 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREASURY 09/26/2023 ...covevne |eeeennee e 0.000 f[-eeereeeeee 12/14/2023 oo | 8,902,014 |..
UNITED STATES TREASLRY ... 09/29/2023 . ... 0.000 |. ..12/21/2023 ...4,940,357 |..
UNITED STATES TREASURY 08/31/2023 0.000 [....cceeee. 10/03/2023 .... 1,999,416 |..
UNITED STATES TREASURY 08/16/2023 0.000 10/10/2023 ... 3,095,916 |..
UNITED STATES TREASLRY ... 09/26/2023 . ...0.000 |. ... 11/07/2023 1,690,763
UNITED STATES TREASLRY ... 09/28/2023 . ... 0.000 |. ...e 1172172023 1,984,966
UNITED STATES TREASLRY ... 09/26/2023 . ...0.000 |. . 11/28/2023 ...1,983,019 |..
UNITED STATES TREASLRY ... 09/28/2023 12/19/2023 .oivvvie | 1,976,706 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 26,573,156
0109999999. Total - U.S. Government Bonds 26,573, 156
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Possessions 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 26,573,156
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 26,573,156
31846V-41-9 ....... FIRST AMER:TRS 0BG V ‘SD .................... 09/05/2023 ..........
94975H-29-6 ........ ALLSPRING: TRS+ MM | I R 08/02/2023 ..........
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO
262006-20-8 ....... |DREYFUS GVT CSH MGT INST ... ) F 09/29/2023 .......... 16,588,353 |..
31846V-10-4 ....... FIRST AMER: INS PRM OBL Y .. ieesuuiiseeennnueeeerennseeseeeneeesseeeeeseseeemeseeseesnnseeseeeenseseeennssaseeeennssaaseennnnnnsssennnnnnnsseennnnnnsseennnnnaneseennnnnaees | ODaeseernnnseernnnnnns 08/03/2021 ..eevvvnin foevmnnmneeeerrnnnneeeeeena5.050 |oiiiiiiiiiiiiiies i fereee e 2,188 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 16,590,541

8609999999 - Total Cash Equivalents

43,163,697
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