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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |roneneeees 1,698,103,562 |.......covvvrrrirriciricins [V 1,698,103,562 |............ 1,640,582,417
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 1,250,100 v (U 1,250,100 [oovvviceieennnne 1,330,800
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......vvieieeiiieteteteeeee et sttt s es st sesesessesessseseseseseaes [ereeeseeneneseneeea 565,250 [eeeeeeeerereeeicierireene [V 565,250 |[...cvovieiieiieieicieieiie 0
5. Cash($ .recrnnen 7,322,061 ), cash equivalents
[T 34,743,812 ) and short-term
investments ($  .ooovriieienne 9,168,758 ) ..o | 51,234,631 51,234,631
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives ............... .0 . .0 .
8. Other iNVESIEA @SSELS ......ouovururureeeeiieieieieee ettt eaee et nsese e ssnsnnnes [eoeesesenasicaenns 3,692,440 3,692,440
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 1,915,420 oo (U 1,915,420
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,756,761,403 |...cooveveecreeeee (O] 1,756,761,403 |.......... 1,688,529,784
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 18,227,440 | [V 18,227,440 |......cccoeeveve 19,204,642
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 43,034,698 |.......coovvrrieriins [V 43,034,698 |................. 36,205,475
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (01 R 0 [ [V 1,956,825
18.2 Net deferred tax asset ..
19. Guaranty funds receivable or on deposit ............ccoeeierieriieiieiieeeeeieeees [, 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ...............cc.ccccooeevieveees feoeineiniinnn, 13,766 | (1 13,766 |.....ocveveee 3,004,429
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 7,198,355 [.oiciiiicine 6,922,222 |.....coovvirins 276,133 | 256,450
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,101,500,704 |................ 236,560,699 |............ 1,864,940,005 |............ 1,785,729,976
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 2,101,500,704 236,560,699 1,864,940,005 1,785,729,976
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501,  LiCeNSes PUrChASEA ........ccoviviuieiiiiieieececeee e [oeseseeeen e 6,900,000 |.....covveveee. 6,900,000 |[..eoveeeeeeeeeeeeeee 0 [ 0
2502. State premium tax recoverable ... e 252,545 ..o [V P 252,545 .o 225,168
2503. Prepaid EXPENSES ...oiccciiiieieieieie ettt 22,222 22,222 | [0 OO 0
2598. Summary of remaining write-ins for Line 25 from overflow page ...23,588 |... 0] ...23,588 |... ... 31,282
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,198,355 6,922,222 276,133 256,450




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene 14,088,580 ) ...eovoeeeeececeee ettt e 89,001,619 |......cccconene. 87,380,196
2. Reinsurance payable on paid losses and [0ss adjustMeNnt EXPENSES ........cccuiiiiiiiiiiiieieeee e [ (O R 0
3. LOSS AQJUSIMENE EXPENSES .....vvviiieiieiiieteteteteseet et esesesese ettt s et eses e e e e s s et et eseses e s e e st et et esesesesessssesesesesesenenesesesesesesesenenaeesesneneneaninanas 5,750,650 |....ccccvevenene 5,770,345
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiiiiiiiieieeeeeeeeeee e [ (U 0
5. Other expenses (excluding taxes, lICENSES AN fEES) ........c.ciiiiiiiueieiiiiiiisirieete ettt sesenee e oo 884,778 | 632,177
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ..............cvcveveveuiieieiiieecietereeeeee et | 116,777 | 109,293
7.1 Current federal and foreign income taxes (including $ ........cccccoevvenne 99,453 on realized capital gains (I0SSES)) .......cvvun. feeeecrrcircnnns 10,061,936 |....coveeirecrcicae 0
7.2 Net deferred taX HADIILY ............cceuiiieiiecicictetetce ettt ettt ettt et ssse e e e s e s sebesesesess et es s sesesesessssesssasesesesessssssasssssesesesesssns|reseesebebebeeet et eeberenis (U 0
8. Borrowed Money $ ....cooeureeirieiricinneins 0 andinterestthereon $ .......ccccovveuvicrnicnnn. 0 e e O 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ .... 24,450,977 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) 20,974,493 |.....ccoevnee. 20,980,499
10, AQVANCE PIrEIMIUIM ....ovvieietieieteeieteeeeteteeteae et et e tes et et ee et e e et ese et ese et es et eseaseseaseseasesessesese s ese s es st essssesessesessesenesensasessssessssesessesensesens [ereesereeseneetennerenes 57,729 ..o 147,436
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt e e ot et ot ettt s s b et ettt b et et et e b et eae e nsns et en et (O 0
11,2 POICYNOIAETS ...ttt ettt ettt ettt et et et e b et e s e ae s et s s e s et et et esssssses s es e s et et esesess s ssesesesesesesnss s st asesesesesesnnsssssass|reseesebebebein ettt s rebeeis (U 0
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucueuiriiririririiieteteriire sttt e se s s es s 2,404,140 |...ocoveeeennee 4,762,947
13.  Funds held by company under reiNSUranCe trEALIES ..........cceiiiiiiiiiiiiiii ittt ettt sb e bbbt ebe s e sneeseee s s b e nb et e et s nne s (U 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiiiii e 0 oo 0
15.  Remittances and items NOt AIOCALEM ............o..curiiuriiericericee ettt ee et et ea et sa et et sa et s e et 51,111 | 69,194
16.  Provision for reinsurance (including $ .......cocooeiiiiiinenns 0 COMLIfIEA) oo eeeeee e (0 R 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affiliatEs ............cccooiririeeieieiieei e e 8,065,465 |....cvvene 1,383,955
20, DEIAVALIVES ...ttt ettt ettt ettt ettt a sttt e st et et s s e st s es et e s et et s e s e st et s st e b s es e et et et et e s et et e s nas st et et s etebeseseanan et es et sesesesed et re ettt benie (U 0
21, PaYabIE fOr SECUMLIES ......cucuiviviiiiiiiiieietetetiiee sttt ettt ettt s ettt s et e s e s b e b s es et e se s s e bebesesese e ss s sesesesesesessessasesesesenenenssssss|ooresnenensennnns 4,619,112
22.  Payable fOr SECUIIES IENAING .....ccueiitiiiiiii ittt b e h e e bt et e e bt e a et e ae e eaeeshe e sh e e eb e e abe e ke e beembeanbesnnesnne s forsaneeaneesbeeabeesbeeabeereens 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt 0
24. Capital notes $  .......... .0 and interest thereon $ ...0
25.  Aggregate write-ins for iabilities .............c.cccococecceeereeecceeeeeeene 1,366,597,801 1,390,191,344
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 1,508,585,611 1,512,641,551

27. Protected cell liabilities ......... .0
28. Total liabilities (Lines 26 and 27) ............... 1,508,585,611 |..
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas 0
30.  COMMON CAPILAI STOCK ...uvviueeeeiteeeteteee ettt ettt ettt et e et e s et e s et e s et e s et eseas et ess et ese et ess s ess s es s s ese s eseasesensesensesesseseasssensn|eseneesenaeiennas 10,997,300
31, Preferred CAPItAI STOCK ..........c.ciiiiiieieeeecececce ettt ettt et s s s s s ettt e s et e s e ae s s st eses et esessasss s st es et esessas s st sesesesessas s s st sttt ettt (U 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
33, SUIPIUS NOLES ...ttt ettt et a ettt e s e s e s e s s sttt es e s e s e seae s s e s s e s et es e s e s s s s st et et esesessas s st seseseseasas s s st esesesesne et ne sttt (U 0
34.  Gross paid in and CONHDULEA SUPIUS .........c.ceuiiiieeeeeeeeeececeeeeete et et e e e ee et ee s s s s seseseseaeasassssesesessanassssssesesessasanssnssao|eseseseseneeea 52,781,388 |.....c.c....... 52,781,388
35, UNASSIGNEA FUNAS (SUMPIUS) .....v.vveeeieceeteieseeeeceete e eeeescaeteteseesesaesesesesssssaesesesenssssaesesasessssssesesesessssesesesasansssssesasssansnsstesesssansnsnaesadorsrestssiesena 292,575,706 |.........co.c... 209,309,737
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30 $  ..ococvvveciniciniiciniciiae 0 ) s e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ccvvvevcceceerinncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 356,354,394 273,088,425
38. Totals (Page 2, Line 28, Col. 3) 1,864,940,005 1,785,729,976
DETAILS OF WRITE-INS
25071, STatUOry CONTINGENCY TESEIVE ..cuiiiiiiiiiiicicete ettt sttt st s s sesesese e e ssssenenesens |ornsenesanan 1,361,601,532 |............ 1,384,964 ,414
2502.  Deferred Ceding COMMISSION ......c.oiiiiieeeeeeecec ettt ettt ettt ettt et e s ese s as s st eseseses s s s s s sesesesesssndesssetetesessnnas 4,078,504 |..oooveves 4,365,741
2503, Premium FETUNG FESEIVE ..ottt sttt h ettt a e b et et s s b et ettt s s et eeesnsesess [eoebetebeenesesneenena 917,765 |oveeeins 861,189
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,366,597,801 1,390, 191,344
22 TS TSP SRS
2 Y PP PO RO PP PP OTRTI
22201 TS TSRS ST
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAE .........coouiiiiiiiiiiiieeie ettt [ere s (U 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow Page ...........cccoiiiiiiiiiiiiciececeeee e [ O [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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 $§  .cocoooeeni 17,892,730 ) oo e 18,875,240 |.......ccoe..... 23,023,245 |....oooveenene 85,305,066
1.2 Assumed (written § ..o 81,002,505 ) ... e 80,756,625 |......cccoevnvne 81,188,839 |.....coccvvee 297,558,875
1.3 Ceded (written $ 288,167,702 ) oo ...53,808,326 |.. ...59,110,174 |... ..210, 165,823
1.4 Net (written $  ...cooorene 45,817,533 ) oo e 45,823,539 |...ccovienee 45,101,910 172,698,118
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 14,038,586 ):
2.1 DIFECE ..ttt e (6,331, 111) |- (1,427, 417) ..o (37,297,368)
2.2 ASSUIMEA .ottt bttt bttt ettt 5,793,795 | 7,095,174 |... ...28,126,800
2.3 COABM ...ttt o ....(545,159)/.. 3,797,299 ... (5,926,775)
28 INBL .ttt et sttt b Rt R et s e skt s R e e se s s b besese e e s s s s nene e 7,843 |.. 1,870,458 |... ....(3,243,793)
3. Loss adjustment @XPENSES INCUITEA ...........cvueueveviieiieeeseeeiessesesesessssesese s st sssss s s s sssssssens |osecsesseseasesicnenns 445,791 | 541,142 | 1,340,600
4. Other Underwriting €XPENSES INCUITEA ..........c.cueveviireieeereieiieieseseseiessesesese s ssssssesesesssssssesesesssssssssesa |eossssssesesecaenns 4,468,966 454,155 (3,766,741)
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee | .. 0 [ 0
6. Total underwriting deductions (LINes 2 throUGh 5) ..........ccccviueueiiiiiiiieeieieee e 4,922,600 |..coureriennee 2,865,755 (5,669,934)
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceviuiiiirieieieieeeeeieie e e 40,900,939 |...covrunenne 42,236,155 |...cooveenne 178,368,052
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 19,422,943 |.....cocoeee. 21,828,399 |.....ccocoeeee. 85,710,891
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceccuene 99,453 ... 374,133 (1,159,936) (5,291,535)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 19,797,076 |..cocvvenee. 20,668,463 |................. 80,419,356
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
B 0 amountcharged off § oo 0 ) e e (O O (N 0
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiicie e (O O 0 [ 0
14. Aggregate write-ins for miscellan@ous INCOME ..........ccuiiiiiiiiiiiiiiiiee s 0 0 0
15.  Total other income (LINes 12 throUGh 14) ......c.cuviierieriinniiceinrnesieiere st eeseenenns 0 0 0
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........coceuiiiiieecceeee et es et es s e 60,698,015 |......ccoevne. 62,904,618 |............... 258,787,408
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) .....ocurveueiiieeeieieieiceieiese e e 60,698,015 |....cceeeenvee 62,904,618 |............... 258,787,408
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 11,102,123 11,690,086 4,203,412
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 49,595,892 51,214,532 254,583,996
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 273,088,425 193,747,694 193,747,695
22, Netincome (from LN 20) ........couiiiieiueuiiririieteeteererieseee ettt b ettt 254,583,996
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccooiiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (I0SS) .........cccuiriririniiiiii e
26. Change in net deferred income tax ...........ccoovvniinincncicnenn. )
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
32,1 PAI TN 1ottt eae
32.2 Transferred from surplus (stock dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
331 PAI TN <ottt n s |e e e (O O (O T 0
33.2 Transferred to capital (Stock dividend) ...........cociiiiiiiiiii e (O O 0 [ 0
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e .0 ....0
34. Net remittances from or (t0) homMe OffiCe .........ccuoiiiiiiiiii e w0 e 0 e 0
35. Dividends to stockholders ..................... .0 .. (300,000,000)
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt [ ere e et e ettt O T | I TR 0
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 23,362,882 28,063,448 110,773,145
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 83,265,969 91,090,956 79,340,730
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 356,354,394 284,838,650 273,088,425
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0
3701. Addition to the CONtiNgENCY FESEIVE ..o o (24,421,609)|................ (22,810,886)|................ (92,724,191)
3702. Release of the contingency reserve per 120 month statutory holding period . .. 47,784,491 |. ...50,874,334 |... ..203,497,336
7401 SOOI
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 23,362,882 28,063,448 110,773,145




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................. 36,596,373 |................ 42,962,790 |................171,239,401
................. 20,368,387 |................. 23,945,156 |................. 82,672,587
0 0 0

56,964,760 66,907,946 253,911,988

................. (2,420,164)|................. (2,287,757)|................. 13,444 284
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................... 4,735,364 |.................. 1,538,889 [....................(210,741)
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
(817,184) 0 164,391

1,498,016 (748,868) 13,397,934
55,466,744 67,656,814 240,514,054

....................... 648,353

...................... 265,191

................................. 0 [0 o9, 116
3,404,947 3,456,251 53,951

............... 246,610,680 |...............326,199,054 |...........2,260,925, 159
................ 300,746,206 |................386,646,557 |............2,169,096,097
................................. 0 [ 1,400 i 1,400
................................. 0 [0 o0
...................... 565,250 |....coeereneneniniieeennn 0 .. 247,000
................................. 0 [0 . 2,868,239
1,370,355 1,078,037 16,543,952
302,681,811 387,725,994 2,188,741,688

0 0 0

(56,071,131) (61,526,940) 72,183,472
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 nee...300,000, 000
9,416,097 3,980,542 (82,252,679)

9,416,097 3,980,542 (332,252,679)
................... 8,811,710 |................. 10,110,416 |...............(19,555,154)
................. 42,422,921 |.................61,978,075 |................ 61,978,075
51,234,631 72,088,491 42,422,921

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

20.0001.
20.0002.
20.0003.
20.0004.

Change in contingency reserve
Change in premium refund reserve
Change in deferred ceding commission ...
Change in escheatable and stale checks




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

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

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

There are no changes in surplus in the accompanying financial statements due to differences between the state of North Carolina prescribed accounting practices and
those of the NAIC. Reconciliations of net income and policyholder's surplus between the amounts reported in the accompanying financial statements (North Carolina
Basis) and NAIC SAP follow:

F/S F/S

SSAP # Page Line # 2026 2025
NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 49,595,892 $ 254,583,996
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
) NAIC SAP (1-2-3=4) XXX XXX XXX $ 49,595,892 $ 254,583,996
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 356,354,394 $ 273,088,425
(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 $ 356,354,394 $ 273,088,425

Accounting Policy

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

Effective January 1, 2025, the NAIC adopted the principles-based bond definition of a bond shall be defined as any security representing a creditor relationship,
whereby there is a fixed schedule for one or more future payments which qualities as either an issuer credit obligation or an asset-backed security. Determining
whether a security represents a creditor relationship should consider its substance, rather than solely the legal form of the instrument. A security that in substance
possesses equity-like characteristics or represents an ownership interest in the issuer does not represent a creditor relationship.

Securities held at the effective date of the transition were assessed to determine if they qualified within the bond definition for reporting on Schedule D-1. Based upon
this assessment, all investments reported on Schedule D-1 Long-Term Bonds as of December 31, 2024, qualify as bonds under the principles-based bond concepts as
of January 1, 2025.

Bonds are reported at amortized cost or the lower of amortized cost or fair value based on the security's rating as prescribed by the NAIC, in accordance with the
Purposes and Procedures Manual of the Securities Valuation Office of the NAIC ("SVO"). Bonds which are medium quality or below (a designation 3, 4, 5 or 6) are
stated at the lower of amortized cost or fair value. Bond discount is accreted and bond premium is amortized into income using the scientific method.

The Company quarterly reviews its investments to determine whether a decline in fair value below the amortized cost basis is other than temporary. The Company's
process for identifying declines in the fair value of investments that are other than temporary involves consideration of several factors. These factors include (i) the time
period in which there has been a significant decline in value, (ii) an analysis of the liquidity, business prospects and overall financial condition of the issuer, (iii) the
significance of the decline and (iv) the Company's intent and ability to hold the investment for a sufficient period of time for the value to recover. Where the Company's
analysis of the above factors results in the conclusion that declines in fair values are other than temporary, the cost of the securities is written down to fair value and
the reduction in value is reflected as a realized loss. The new cost basis would not be changed for subsequent recoveries in fair value.

(6) Basis for Loan-Backed Securities and Adjustment Methodology

Asset-backed securities are stated at either amortized cost or the lower of amortized cost or fair value. The retrospective adjustment method is used to value all
securities except for interest-only securities, which are valued using the prospective method. In cases where a security has been impaired or if it's rating is "AA” or
below the prospective method may also be used.

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

B.

Statutory Merger

(1) On February 10, 2025, the Company's parent, Arch U.S. Ml Holdings, Inc. ("Arch U.S. MI"), requested approval from the Department and the Government
Sponsored Enterprises ("GSEs"), Fannie Mae and Freddie Mac, to merge the Company, Republic Mortgage Insurance Company ("RMIC") and Republic Mortgage
Guaranty Insurance Corporation ("RMGIC") with the Company being the surviving entity. On March 3, 2025, Freddie Mac approved Arch U.S. MI's request. On March
4, 2025, Fannie Mae and the Department approved Arch U.S. Ml's request. The effective date of the merger was June 1, 2025.

(2) These financial statements reflect the statutory merger method.
(3) Issuance of shares of stock was not part of merger.

(4) Pre-merger separate company revenue (equaling net earned premium and net investment gain) and net income (loss) for the 5 months ending May 31, 2025 were
$109.2 million and $73.6 million, respectively, for the Company, $74.3 thousand and ($164.8) thousand, respectively, for RMIC, and $146.6 thousand and $24.6
thousand, respectively, for RMGIC. The Company's surplus was increased by $16.9 million.

(5) No adjustments were made directly to the surplus of the Company as a result of the merger.

NOTE 4 Discontinued Operations

Not Applicable
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NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments
D. Asset-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions

(2

3

4

5

-

=

=

-

Prepayment assumptions for single class, multi-class mortgage-back and asset-backed securities are provided by Clearwater Analytics. Clearwater sources
cash flow information from both BlackRock and Moody's.

OTTI recognized 1st 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 $ 1,730,738

2. 12 Months or Longer $ 2,206,280
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 250,269,284

2. 12 Months or Longer $ 10,863,617

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

In accordance with SSAP No. 43, Loan-backed and Structured Securities, 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

L. Restricted Assets

1.

Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/A Protected
Supporting Total Cell Account
Protected Protected Assets
Total General | Cell Account | Cell Account | Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (@) Assets (b) (1 plus 3) Year minus 6)

a. Subject to contractual obligation for which
liability is not shown $ - 1% - 13 - 13 - 13 -1s -1s -
b. Collateral held under security lending
agreements $ - 13 - 19 - 1% - 1% - 13 - 13 -
c. Subject to repurchase agreements $ - 1% - 1% -1$ -1$ -1$ -1$ -
d. Subject to reverse repurchase agreements $ - 1% - 1% -1$ -1$ - 1% -1$ -
e. Subject to dollar repurchase agreements $ - 1% - 1% - 1% -1$ - 1% -1$ -
f. Subject to dollar reverse repurchase
agreements $ - 1% - 1% - 1% - 13 - 13 - 13 -
g. Placed under option contracts $ - 1% - 1% - 1% - 1% - 1% - 1% -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 19 - 19 - 19 - 19 - 19 -
i. FHLB capital stock $ 1,250,100 | $ - 198 - 13 - |$ 1,250,100 | $ 1,330,800 | $ (80,700)
j. On deposit with states $ 4,462,769 | $ - 198 - 13 - | $ 4,462,769 | $ 4,992,391 | $ (529,622)
k. On deposit with other regulatory bodies $ 124927 | $ - 19 - 19 - |$ 124,927 | $ 124921 | $ 6
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ 11,400 | $ -1$ -1$ -1$ 11,400 | $ 11,392 | $ 8
m. Pledged as collateral not captured in other
categories $ -1 -1 - 13 -1s -1s -1s -
n. Other restricted assets $ -1$ -1$ - 1% -1$ -1$ -1$ -
o. Collateral assets received and on balance
sheet $ - |8 - |8 - |8 - |8 - |8 - |8 -
p. Assets held under modco reinsurance
agreements $ - 13 - 13 - 1% - 1% - 13 - 13 -
g. Assets held under funds withheld
reinsurance agreements $ -1s -1s -1 -1 - 13 -1s -
r. Total restricted assets (Sum of a
through q) $ 5849196 | $ - 19 - 19 - 195849196 | $ 6,459,504 [ $ (610,308)

(a) Subset of Column 1
(b) Subset of Column 3

6.1
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NOTES TO FINANCIAL STATEMENTS

Current Year
8 9 Percentage 12 13 14
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to Total Reported in
Non- Admitted to Total Admitted General Difference
admitted Restricted Assets Assets Interroga- from Note
Restricted Asset Category Restricted (5 minus 8) (c) (d) tories and Gl Gl Ref
a. Subject to contractual obligation for which
liability is not shown $ - 13 - 0.000% 0.000% XXX XXX XXX
b. Collateral held under security lending
agreements $ - 19 - 0.000% 0.000%]| $ - 19 - |25.04 + 25.05
c. Subject to repurchase agreements $ - 1% - 0.000% 0.000%]| $ - 19 - 26.21
d. Subject to reverse repurchase agreements $ -1$ - 0.000% 0.000%]| $ - 19 - 26.22
e. Subject to dollar repurchase agreements $ -1$ - 0.000% 0.000%]| $ - 19 - 26.23
f. Subject to dollar reverse repurchase
agreements $ - 1% - 0.000%, 0.000%| $ - 1% - 26.24
g. Placed under option contracts $ - 19 - 0.000% 0.000%]| $ -1$ - 26.25
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ -1$ - 0.000% 0.000%| $ -1$ - 26.26
i. FHLB capital stock $ - |$ 1,250,100 0.059% 0.067%| $ - 18 - 26.27
j. On deposit with states $ - |'$ 4,462,769 0.212% 0.239%| $ - 19 - 26.28
k. On deposit with other regulatory bodies $ - 1$ 124927 0.006% 0.007%| $ -1$ - 26.29
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -|$ 11,400 0.001%| 0.001%| $ - 19 - 26.31
m. Pledged as collateral not captured in other
categories $ - 19 - 0.000%| 0.000%| $ - 19 - 26.30
n. Other restricted assets $ - 19 - 0.000% 0.000%]| $ -1$ - 26.32
o. Collateral assets received and on balance
sheet $ -1s - 0.000%) 0.000%) XXX XXX XXX
p. Assets held under modco reinsurance
agreements $ - 1% - 0.000%, 0.000%, XXX XXX XXX
g. Assets held under funds withheld
reinsurance agreements $ - 1% - 0.000% 0.000% XXX XXX XXX
r. Total restricted assets (Sum of a
through q) $ - 1% 584919 0.278%| 0.314%| XXX XXX XXX
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
Difference
between Note
and Gl (Per
Column 13
Gl Reference above) Explanation
25.04 + 25.05| $ -
26.21 $ -
26.22 $ -
26.23 $ -
26.24 $ -
26.25 $ -
26.26 $ -
26.27 $ -
26.28 $ -
26.29 $ -
26.31 $ -
26.30 $ -
26.32 $ -

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance (excluding
Modco/FWH) and Derivatives, Are Reported in the Aggregate)
Not Applicable

3. Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as Reinsurance (exclude Modco/FWH) and Derivatives, Are
Reported in the Aggregate)
Not Applicable

4. Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements Reflected as Assets Within the Reporting Entity’s
Financial Statements
Not Applicable

5. Disclose whether any of the assets held as collateral or under modified coinsurance (Modco) or funds withheld reinsurance (FWH) agreements
have been pledged for another purpose specific to the insurance reporting entity (not for the benefit of the reinsurer). For example, if the insurance
reporting entity has used these assets as the collateral in a securities lending agreement, a repo transaction, pledged as collateral to the FHLB,
etc. (For Modco/FWH assets, items pledged on behalf of the reinsurer shall not be captured.)

Not Applicable

M.  Working Capital Finance Investments
Not Applicable

N.  Offsetting and Netting of Assets and Liabilities
Not Applicable

R.  Reporting Entity’'s Share of Cash Pool by Asset Type
Not Applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable
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NOTES TO FINANCIAL STATEMENTS

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
Not Applicable

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
D.  Amout Due From Or To Related Parties

At March 31, 2026, the Company reported a receivable of $13,767 and a payable of ($8,065,465) from/to affiliated companies. Details of the balances are:

Arch Mortgage Assurance Company $13,767; Arch U.S. Ml Services, Inc. ($7,275,864); United Guaranty Services, Inc. ($24,802); United Guaranty Residential
Insurance Company of North Carolina ($17,754); Arch Mortgage Guaranty Company ($8,863); Arch Mortgage Insurance Company ($216,267); Arch Investment
Management Ltd. ($521,915).

At December 31, 2025, the Company reported a receivable of $3,004,429 and a payable of ($1,383,955) from/to affiliated companies. Details of the balances are:

Arch Mortgage Assurance Company $11,062; Arch U.S. Ml Services, Inc. $2,993,367; Arch Investment Management Ltd. ($550,715); Arch Mortgage Insurance
Company ($548,926); Arch Insurance Group, Inc. ($500); Arch Insurance Company ($259,076); United Guaranty Services, Inc.($14,567); United Guaranty Residential
Insurance Company of North Carolina ($9,794); Arch Mortgage Guaranty Company ($377).

Intercompany balances are settled monthly.

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements
(1) Company input
On December 30, 2020, the Company became a member of the FHLB and intends to obtain secured advances to provide low cost, supplemental liquidity.

The Company's estimated maximum borrowing capacity is 10% 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 $ 1,250,100 $ 1,250,100 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 1,250,100 $ 1,250,100 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 186,494,001 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,329,400 $ 1,329,400 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 1,329,400 $ 1,329,400 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 178,572,998 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 $ 1,250,100 $ 1,250,100 $ - $ - $ - $ -

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 (Column 2) should be equal to or less than 11B(3)b1 (Column 2)
11B(3)a2 (Column 2) should be equal to or less than 11B(3)b2 (Column 2)
11B(3)a3 (Column 2) should be equal to or less than 11B(3)b3 (Column 2)
11B(3)a4 (Column 2) should be equal to or less than 11B(3)b4 (Column 2)
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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 $ - $ - $ -
(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
No significant changes

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes

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

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

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

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not Applicable
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements

A

B.

C.

(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 $ 25,260,396 | $ - 19 - 198 -1 25,260,396
Exempt MM Mutual Fund $ 5,088 |$ - 19 - 19 -1$ 5,088
Short-term Issuer Credit Obligations $ - 19 249,244 | $ - 19 -1$ 249,244
Common Stock $ - 1% 1,250,100 | $ - 19 - 13 1,250,100
Asset-Backed Securities $ -1s 448,801 | $ - 19 - 198 448,801
Issuer Credit Obligations $ - 13 47,434967 | $ - 13 -1 47,434,967
Total assets at fair value/NAV $ 25,265,484 | $ 49,383,112 | $ - 19 -1 74,648,596

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

At March 31, 2026, 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 occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended March 31, 2026.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Management
In accordance with SSAP 100, the valuation techniques used in measuring fair values are based on the following:
Level 1: Fair value measurements that are quoted prices (unadjusted) in active markets that the Company has the ability to access for identical assets or
liabilities.
Level 2: Fair value measurements, based on inputs other than quoted prices included in Level 1 that are observable for the asset or liability, either directly or
indirectly. Level 2 inputs include quoted prices for similar assets and liabilities in active markets, and inputs other than quoted prices that are observable at
commonly quoted intervals.
Level 3: Fair value measurements based on valuation techniques that use significant inputs that are unobservable. These measurements include
circumstances in which there is little, if any, market activity for the asset or liability.

(5) Fair Value Disclosures

Not Applicable

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

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)
Issuer Credit
Obligations $1,305,531,745 | $1,320,266,911 |$ 247,152,089 |$1,038,315024 |$ 20,064,632 |$ - |8
Asset-Backed
Securities $ 374,558,641 |$ 377,836,651 |$ - |$ 360,139,516 |$ 14,419,125 | $ - 198
Cash, Cash Equivalents
and Short-Term
Investments $ 51,232,593 |$ 51,234,630 |$ 50,972,434 |$ 260,159 | $ - 19 - 1%
Common Stock $ 1,250,100 | $ 1,250,100 | $ - 193 1,250,100 | $ - 193 - 193

Not Practicable to Estimate Fair Value
Not Applicable

NAV Practical Expedient Investments
Not Applicable

NOTE 21 Other ltems

A

Unusual or Infrequent Items

On January 23, 2026, the Company received notice from the Department that a full-scope statutory examination will be conducted for years 2021-2025, commencing

in the third quarter of 2026. The examination will be led by the Department in a coordinated effort with the Wisconsin Office of the Commissioner of Insurance.

NOTE 22 Events Subsequent

Subsequent events have been considered through May 13, 2026 for these statutory financial statements which are to be issued on May 13, 2026.

Type | — Recognized Subsequent Events:
Not Applicable

Type Il — Nonrecognized Subsequent Events:

On May 12, 2026, the Company received approval from the Department to pay an extraordinary dividend up to $200,000,000 to it's parent, Arch U.S. Ml Holdings, Inc.,

on or before June 30, 2026.

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 []1No [X]
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 $14.6 million and $12.4 million for the three months ended
March 31, 2026 and 2025, 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 MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 947484
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
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[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2025
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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 01/26/2022
By what department or departments?
North Carolina DepartMeENnt Of INSUFANCE ..........iiuiiiiiiieii ettt ettt ettt a et h e e eh e e eb e e bt e bt e a bt e a bt ea bt eae e ea e e ehe e ebe e b e e b e e bt enbeenbeemnesneesnnenneas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
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 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
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? .........ooiiiiii 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? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie 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.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Does the reporting entity have any investments in parent, subsidiaries and affillates? ...
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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 13.21 to 13.26) ....
Total Investment in Parent included in Lines 13.21 to 13.26 above

....3,648,581
....3,648,581

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
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:

15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee $

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

7.1

Yes[ 1 No[X]
] No[ 1 NALX]
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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 ......cocooioiiiieioieiieeceeecce e One Mellon Center - Room 1072, Pittsburgh, PA 15258 ..........ccccce...
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee. 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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Arch Investment Management Ltd. ........... A
Ellington Management Group LLC [V
Eagle Point Credit Management LLC (U
Sun Life Capital Management LLC
Shenkman Capital Management, Inc ...
Apollo Insurance Solutions Group LP [V
Nuveen Alternative Advisors LLC [V
16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested @ssets?..........ccoovrireeeiiinnnrseeeeee s Yes[ 1 No[X] NA[
16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........cccccoervrrrceccneenes Yes[ 1 No[X] NA[
For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
.............................. Arch Investment Management LEd. ......ccoooiiiiiiiiiiieceesrseeeeesnnenses | et nen s e sesseeeenenes | DSt
112493 ... Ellington Management Group LLC NO..ooovvr
166370 .... Eagle Point Credit Management LLC ...........ccooooiieiieiieeeeeeeeieeeeeeeeeeeeeeeeeees | SEC o [NOii
109684 Sun Life Capital Management LLC
112192 . . | Shenkman Capital Management, Inc ..

294320 ...
160255

Apollo Insurance Solutions Group LP
Nuveen Alternative Advisors LLC

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

If no, list exceptions:

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

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

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiie ettt ettt et et e et e e e eneas

7.2

Yes [

] No[X]

]

]



STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:
i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or
ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer

and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

o

o

20. 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[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

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




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. To Date To Date To Date To Date To Date To Date
1. Alabama ......cccoooeeeee . AL e Lo 180,357 oo 197,153 [ 24,692 |...oooee (73] F— 1,497,861 |.............. 1,585,303
2. Alaska ......ccoeeeeveeeee . AK e L e 47,804 | 54434 | [0 (01 23,686 | 146,162
3. Arizona .. CAZ e L 253,458 |....ccveeee 246,005 |.....cocveveene (2,904) .o (4,682)]...ccccveverenns 607,313 |coeiiie 889,272
4. Arkansas ..........ccc... . AR e Lo s 61,444 |..ccocve 68,306 | 260 | 386 | 643,858 |.....cccevveee 654,462
5. California ........ccccceceec... CA oo L e 1,431,358 | 943,687 |.coovvree 106,031 |[...cvcveee 178,805 |.............. 3,523,818 |....cocoe.. 2,620,899
6. Colorado ....... ..196,064 |.. ..217,939 |.. ....(2,570)].. 591,010 |.. 698,646
7. Connecticut .......ccecee... CT |eeeeeee Lo s 236,140 (1,621) ] 1,036,701 | 1,265,964
8. Delaware ........c.cc.c...... DE oo L oo 84,212 | 16,017 e (B4 [ 34,725 | 445,387 oo 481,166
9. District of Columbia .....DC |oeeeeeee b e 42,720 | 271,457 |, 218,633
10.  Florida .....ccocovevviiens FL ool 997,097 | 971,043 | 112,461 | 209,757 |overereaaee 4,210,788 |............... 4,659,998
11.  Georgia . .. GA ..140,564 |.. ... 17,037 .. ..2,715,318 |.. .. 2,641,770
12. Hawaii ... . HI
13. Idaho..... ..ID
14, lNOIS ..o IL e b o 1,417,284 1,304,752 |ovvre 841,912 [ 195,917 | 4,227,345 | 4,691,336
15. Indiana ......cccccoeeenne IN e L 473,302 | 535,710 oo 24,660 |.....ccoevnee 159,923 |............... 1,620,457 |.............. 1,644,464
16. lowa ...... A ..245,504 |.. ..508,566 |.. ..748,808
17. Kansas .. W KS el . 82,350 ... 108,508 .. 60,088 e (T24) 326,860 |...cccvevee. 410,723
18.  Kentucky ... KY el e 185 411 205,961 e (26) | (25,048) 571,333 | 660,954
19. Louisiana .........cccceeue.. LA ool 205,647 .. 224 812 . .280,890 | 91,191 1,441,492 | 1,600, 142
20. Maine ....ccooeveeiies 331,011 | 382,016
21. Maryland ....... . . . . . 151, , .. 4,063,707 |.. .. 3,232,986
22. Massachusetts . W MA e 295,811 [ 240,926 |.................. 101,843 [ (5,581) v 1,785,537 | 2,400,123
23. Michigan ....... e ME e L 474,967 |.cooeeee 540,070 |.coveeeeeee 7131 | 43,751 | 1,766,114 |........... 1,866,509
24, Minnesota ..........cecoee. MN e Lo s 1,469,170 |.............. 1,264,957 | 44,613 | 114319 | 5,066,919 |.............. 6,565,137
25.  MisSiSSIPPi ...cooveeeverere MS [ L feiiii 060,790 . 68,300 | 23,926 [ (274 503,889 |...cccceovennee 525,364
26. Missouri ....
27. Montana ....
28. Nebraska .. NE el . 88,906 | 119,288 e (B12) e O 328,912 [, 398,892
29. Nevada .......cccooveeee.. NV [ Lo f 140,113 [00136,208 [ (1,660) [ (1,81 [ 356,207 |.coveeeen 340,762
30. New Hampshire .......... NH ool e 41,324 54,025 | (10,94 | (14,253) | 159,496 |....cocveeeee 345,929
31. New Jersey ...... ..5,658,846 |. .. 1,592,741
32. New Mexico .. , 2303 [, 226,982 .o 161,071
33. New YOorK .ccooceeveeeeeeee. NY e L e 953,235 |.ciii 932,183 oo 869,301 [..cceveeeee 346,907 |...cocveeee 8,061,992 |.............. 9,914,566
34. North Carolina ............NC [.c.....loo frin...900,067 ... 1,003,695 |................. 182,219 [.................. 141,075 (..o 3,619,383 |............... 4,447,329
35. North Dakota ............. ND  [eecooo Lo fo 029,480 48,240 [0 [0 [ 150,696 |....cocvcveveeee 141,671
36. Ohio ...ccceenee . . .. 2,223,266 |.. .. 2,086,422
37. Oklahoma ............eo..... OK [ Lo f 112,604 130,012 6,708 [ 49,776 [ 609,102 |.....ccevveeee 802,610
38. 0regon ......cocoeveeeeiees OR e L i 147,516 156,202 [ (908) o (714 e 386,859 |.cooies 237,367
39. Pennsylvania ........... PA |l fo621,925 0628372 [ 270,204 | 59,023 |....ocooeee 3,111,419 [ 3,632,175
40. Rhode lsland ............. Rl Joeeoee b i 20,0710 o 23,020 [ (2, 778) | (1,668)]....cccvevernnns 131,961 [ 191,130
41. South Carolina . o SC el 240,422 2268102 (8,29 | 6,127 |. 1,123,111 | .. 1,330,776
42. South Dakota ... o SD el e 22,783 | 28,387 e 0 . 59,403 92,592 | 149,899
43. Tennessee ... TN e b fes 163,643 |....ccvcvvee 178,110 [ (3,085) o (3,580) | 718,134 | 568,246
44, TexXas ....coevevevneennies TX e L o 1,271,932 | 1,549,726 |................231,415 |.............61,354 |........... 5,291,298 |.............. 6,866,227
45, Utah ..oocooeeeeeeeeeee UT e L o 128,808 |.....ooeveeee 96,241 | (1,834) [ (1,163) [ 528,578 |..cceveeeee 529,366
46. ... 15,450 |.. ... 22,650 |.. . ..100,139 |.. ... 66,395
47. Virginia ....oooeeveeveeeee . VA e L o 327,586 |.coeee 325,488 |................. 102,929 |................... (6,008)]............... 1,698,748 |.............. 1,484,978
48. Washington ............... WA oo Lo o 320,191 [ 348,599 |...coieeee (10,851) e (1,908) | 1,021,249 |.............. 1,036,882
49. West Virginia ............. WV oo Lo ol 76,057 |.ooooeie 76,895 |ovveeeeeeeeee 15,975 | 7,407 [ 62,164 |....cocoevennee 88,160
50.  Wisconsin .......ccoeeeeeee. W oo Lo fe 254,492 (..o 299,310 [ 14,764 | 59,728 999,286 |............... 1,026,900
51. Wyoming ... 16,760 |.. .. 18,421 |.. .. 22,440 |.. ... 17,262
52.  American Samoa ........ AS  |reeoee Neoii fooe O e O e O O el O
53. Guam ......c..... e GU e Ne e O el O e O [l O e O
54. Puerto RiCO ....ccoeeeeeece. PR oot Ne e O e O e O O el O e
55. U.S. Virgin Islands ...... VI e b ol 0 e O e AT | (B3 0 [
56. Northern Mariana
Islands ......ccccoeeeeiieies MP
57. Canada .......cccccooeeene CAN
58. Aggregate other alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.cocevevvevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 5

10
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Notes:
*Third party entities which are less than 50% owned by an Arch company are not shown on this chart
*For each entity the following is listed: ownership percentage, country flag, FEIN #, company name, jurisdiction, NAIC# or equivalent, region/state

Note 1: Arch Financial Holdings (UK) Limited owns 12 more corporate member companies which are presented under one heading of Arch Corporate Member Limited
Note 2: Arch Capital Holdings Ltd owns 1% of Arch Reinsurance Ltd. Escritorio De Representacao No Brasil Ltda.

Note 3: Arch Reinsurance Europe Underwriting DAC owns 10% of Arch Capital Group (U.S.) Inc.

Note 4: Arch Intermediaries Group Limited owns 1% of Arch Global Services (India) Private Limited

Note 5: Arch Insurance Company owns 31.60% of Arch US Investments, LLC

Note 6: Arch Mortgage Insurance Company owns 14.50% of Arch US Investments, LLC

Note 7: United Guaranty Residential Insurance Company owns 2.60% of Arch US Investments, LLC
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Melody Capital Partners
Offshore Credit Fund, L.P.

ayman
98-1140757

Bridge KF112 Partners LLC

86-3636120

2459%

2627%

T
Real Estate Credit

Cayman Islands
98-1385608

2597%

Soluntions Offshore Fund II,
LP

Cibus Fund LP
Guernsey

Glendower Strategic V Co-
Investment (Nevelson)
Luxembourg
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1957%

18.84%

HV Gondor Feeder L.P.
elaware

Cibus Co-Invest II LP.
Guernse

19.00%

50.00%

Arch Capital Holdings Ltd.
Bermuda

Arch Intermediaries Group

imite

United Kingdom

100.00%

Axiom Underwriting Agency
Limited

United Kingdom

Blue Sky Partners Limited

Arch Tnvestment ICAV
reland
98-1602535

Arch Investment Holdings I
Ltd

Bermuda

United Kingdom

Pinebridge Structured
Capital Partners Offshore II-

Pinebridge Structured
Capital Partners Offshore 111

Fortress Bermuda
Infrastructure Partners (A)

Bermuda Delaware

98-1348733

Co-Investment Income
Fund, L.P. Non-US Series D

,LP. AL
Cayman Cayman
90-0861822 98-1256911
99.33% 9921% 26.00%

Arch Reinsurance Ltd.
Bermuda
98-0493884

100.00%

100.00%

100.00%

100.00%

Idlemear Holdings Limited
United Kingdom
066555408

100.00%

Thomas Underwriting

Agenc)

United Kingdom
02391095

SALT Insurance Services

United Kingdom

y Ltd

mited

98.03%

Altai Ventures 1T

87-3246295

BlackRock Carbon VI LP

81-2327459

CEMOF-A Investors 11, LP

36.02%

12.02%

90-0910035

Partner

Pinebridge Secondary

Luxembourg

HarbourVest Dover Street
rs V Feeder, SLP
Luxembourg

EW RE Fund Pte Ltd
Singapore

100.00%

Global Renewable Power

1725%

(DEBE

1463%

AP IX PEGASUS CO-INVEST

New York

14.00%

HOLDINGS), L.

Arch Financial Holdings
Europe III Limited
Ireland

ADM Capital Somei Lending
Platform Limited
Cayman Islands

Muzinich Alternative
Investment Funds ICAV
Bermuda/Ireland

Arch Asia-Pacific Private
Credit Opportunities Fund I,
LP.

Cayman Islands

ADM-Galleus Fund 1 Ltd -

Cayman Islands

ADM-Galleus Fund II Ltd -
Class A7
Cayman Islands

Monarch Capital Partners ||| China Car Parks Investment | || Bay Capital Feeder Fund Ltd Lime Tree Emerging Melody Harmoni Co-Invest, | [ Arch Financial Holdings
Offshore Fund I1I LP - Clas: Shield Capital Fund I, LP | | geachtront Land Club Fund Lp Europe II Limited Premia Holdings Ltd G'EYS‘”:EE H"fa‘“gs Led
New York -ayman Mauritius Cayman Islands Delaware Ireland rmu
98-1148405 98-1084100 98-1300492 98-0616491
16.40% 40.00% 18.14% 13.44% 39.60% 18.00% 100.00% 23.00% 30.00%
Actis Asia Real Estate BlackRock Asia-Pacific Monarch Capital Partners Monarch Opportunistic Real
AG Essential Housing, L.P. SP Islanders Feeder L.P.
Ca"‘:_(k C""';“'QSV“E"' P”Va(tfxcgzgge?)"gc;:"d 1 0‘2'5“"’3 F‘;”:‘ “;”’ Es‘a‘; f“““ 1-cLp A’cE”uf;’;"f\‘/a‘L"jn"“;‘é‘gs Premia Reinsurance Ltd. Premia Holdings Inc. Somers Group Holdings Ltd.
uxembourg 84-4716164 Luxembourg -ayman Islands elaware Treland Bermuda Delaware Bermuda
98-1554793
28.09% 1557% = 4098% 1.46% 35.50%
PP ————— 5097% oartners Grous Secons RichBrooK Offehore 100.00% 100.00% 100.00% 100.00%
sia Property Fun artners Group Secondary
Foetler & 2 SICAV-SIF China Car Parks Investmen| || SP Sunset Investors L.P 2020 (USDY -1 L Segrated Portfolio D - P —
Luxembourg carunduLr y Cayman Islands Agency MBS Insurance Company Premia Lv;ud Premia Slnluuons Inc. Somers Redle
ym: Delaware Maseachusetts Bermuda Delaware Bermuda
98-1532451
20-0527783
1.00% 26.40% 1041% 31887
12.00% 99.90%
_ 2986% Footnote 1 100.00% 100.00% 100.00%
China Car Parks Strategic
Investment Fund L.P Watford Holdings (UK) Watford Insurance Company|
Cayman Islands Limited urope Limited
98-1413105 e United Kingdom Gibraltar
Arch Reinsurance Company Arch Tnvestment Holdings T
26.00% Ltd,
06- 1430254 Bermuda 100.00% 100.00%
Dyal Capital Partners V Co- 10348 b b

Invest Odyssey (A) LP
Cayman Islands

Hong Kong

3197%

Value Fund
Cayman Islands
98-1194227

1.25%

Highbridge European Asset
Value Fund II, L.P.

Cayman Islands

27.48%

Gaw Growth Equity Fund 1,
LPF

Highbridge European Asset

Capital Protection Insurance|
rvices, LLC

Delaware
22-3501803

49.00%

Not

13.32%

CVC Credit Partners Global
Special Situations USD

Global Credit Opport
Fund Luxembourg

Fund, L.P. Luxembourg
Cayman Islands 98-1420948
98-1240480

3420%

tunities
scsp

28.00% 100.00%

Precision Marketing
Holdings Pty Ltd

Australia

100.00%

100.00%

Watford Asset Trust 1

Watford France Holdings

100.00% 100.00%

Watford Holdings (U.S.) Inc.
Delaware

47-4532543

100.00%

Lime Syndicate

Limited
United Kingdom

100.00%

Management Holdings

Axeria TARD

Watford Services Inc.
ompan

New Jersey
47-5113164
15824

47-4444135

Watford Specialty Insurance|

Lime Syndicate
Management Limited
United Kingdom

100.00% 100.00%

100.00% 100.00%

Arch Mortgage Insurance

Company

Wisconsin

36-3105660
40266

100.00%

100.00%

100.00%

Fund I (B), L.
Cayman Islands
98-1271952

1224%

Arch Investment Holdings
IV Ltd.

Bermuda
98-0705593

.

2586%

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

Edelweiss Infrastructure
Yield Plus LP.
Singapore

Madeira Capital Investments|
Ltd

Mauritius

QS Hybrid Arch 1 SLP
Luxembourg

1287%

15.18% 15.60%

98.41%

Luxem!|

2134%

CVC Credit Partners
European Direct Lending
Feeder Fund 111 SCSp

EW India Special Assets
Fund I Pte. Ltd
singapore

bourg

QS Hybrid Arch SLP
Luxembourg

Salus Invest

ments Limited

Mauritius

16.40%

Arch Capital Group (U.S.)
Inc.

Delaware
06-1424716

Melody Tillman Loan and
quity

New York

Marilyn Alpha
Co_Investment L.P.

Delaware

Arch US Investments, LLC

27.00%

100.00%
Lime Syndicate Services
Limite
United Kingdom
10.45%

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 ownership is 100% by Arch but represents ownership in an entity formed for a particular investment purpose where such
investment entity has no operations other than to hold an investment. Each Arch Entity is in a "dotted line" box with entities owned by it meeting the criteria set forth in
the prior sentence in "solid line" boxes below; there is no ownership relationship between "solid line" boxes.
Footnote 1: Coface North America Insurance Company (MA entity) is 100% owned by Coface S.A. (France entity). Arch has a minority investment in Coface S.A.
which is 29.86% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Il Limited (Ireland entitiy). Arch
Financial Holdings Europe Il Limited is 100% owned by Arch Reinsurance Ltd. (Bermuda entitiy) which is 100% owned by Arch Capital Group Ltd, the ultimate parent.
A separate Coface organization chart is attached.
Key: For each entity, the company name (jurisdiction), FEIN# (where applicable) and NAIC# (or equivalent number if applicable) are listed. The figures in the chart
are as of December 31, 2025, such figures are updated on an annual basis in line with normal practices.

Confidential Information

15.00%

20.00%

99.31%

Adams Street Global
Secondary Fund 8 LP
Delaware

1770%

Arch Insura

isst

nce Company
ouri

43-0990710
11150

Arch US Investments, LLC
Delaware

32.00%

Long Arc Capital Fund T, L.P.

84-3852891

14.98%
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Coface North America Insurance Company

‘ Arch Capital Employee
Public Group Ltd. Shares
29.86% |
68.80% 1.34%
Coface SA
s Compagnie Frangaise D'assurance
Compagnie Frangaise Pour Le Commerce Extérieur
D'assurance Pour Le 100% Canada Branch
Commerce Extérieur
I_""’l
Amernica Holding Holding Corp
Company (Delaware) (Delaware)
100% | [roo% -
Cotace Nortn Cotace Services Cotacn Sanvices
Amenca Insurance North America, Canada Company
Company Inc (Nova Scota)
Shig (Detaware)
100% 100%
Relded to ReiBed 1o Analytics
Anaiyhcs Inc Giobal LLC
(Ontano) (Deigware

Coface North American Insurance Company is 100% owned by Coface S.A. Coface is 29.86% is owned by Arch Capital Group Lid. 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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cl

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
if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Number RSSD International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
... |98-0374481 .. NASDAQ Arch Capital Group Ltd. .... ..0.000 .... ....No .
... | 02-0576800 .. Arch Capital Services LLC .. .. |Arch Services Holdings Inc. . | Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
... |98-0602504 .. Arch Investment Management Ltd. .. |Arch Capital Group Ltd. Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
... |98-0493884 .. Arch Reinsurance Ltd. .............. ..|Arch Capital Group Ltd. Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
.[98-1031826 .. Arch Global Services (Philippines) Inc. .. |Arch Capital Group Ltd. ... Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
. Arch Global Services (Cyprus) Ltd ... .. |Arch Global Services Holdings Ltd. . . | Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
Arch Global Services Holdings Ltd. . |Arch Capital Group Ltd. Ownership.. .1.000 .... |Arch Capital Group Ltd. ....N0..
. |98-1244615 .. Arch Underwriters Ltd. ... .. |Arch Reinsurance Ltd. ... . | Ownership.. 1.000 .... | Arch Capital Group Ltd. ....N0..
Thomas Underwriting Agency Limited . |Arch Financial Holdings (UK) Limited ....... |Ownership.. 1.000 .... |Arch Capital Group Ltd. ....No..
SALT Insurance Services Limited Thomas Underwriting Agency Limited .......... Ownership 1.000 .... | Arch Capital Group Ltd. ... ... No.
Arch Underwriting Agency (Australia) Pty.
U I Ltd. oo . Arch Managing Agency Limited ... Ownership ... |Arch Capital Group Ltd. ... ....No
....|98-0399846 .. Arch Capital Holdings Ltd. . . ...NIA....... | Arch Reinsurance Ltd. ... Ownership.. .... |Arch Capital Group Ltd. ... No..
....|98-0616488 .. Arch Financial Holdings Europe | Limited .... |..IRL....]...... NIA....... Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ... No.
... |98-0585481 .. Arch Re Underwriting ApS Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ..No
.| 98-0652764 .. Arch Syndicate Investments Ltd . . |Arch Reinsurance Ltd. Ownership.. ... |Arch Capital Group Ltd. .. No..
............... Gulf Re Holdings Limited . Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ..No
U I Gulf Reinsurance Limited CARE....)....... IA........ Gulf Re Holdings Limited ... Ownership ... |Arch Capital Group Ltd. ... ..No
....|98-0705596 .. Arch Investment Holdings | Ltd. . |Arch Reinsurance Ltd. ... Ownership.. .... |Arch Capital Group Ltd. ... No..
....|98-0705598 .. Arch Investment Holdings Il Ltd. ..... Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ... No.
... |99-1244244 .. Arch Investment Holdings II1 Ltd. .... BW....) NIA....... Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ..No
.| 98-0705593 .. Arch Investment Holdings IV Ltd. . |Arch Reinsurance Ltd. ... Ownership.. ... |Arch Capital Group Ltd. .. No..
Somers Group Holdings Ltd. ................ BW....) . NIA....... Greysbridge Holdings Ltd ... Ownership ... |Arch Capital Group Ltd. ... ..No
Somers Re Ltd. ....oooeeiiiiiiiiinnns LBW....] . IA........ Somers Group Holdings Ltd. ...... . | Ownership ... |Arch Capital Group Ltd. ... ..No
Watford Holdings (UK) Limited ..GBR... ...NIA....... | Somers Re Ltd. ......ccoeeeennnns Ownership.. .... |Arch Capital Group Ltd. ... No..
Watford Holdings (U.S.) Inc. .... oo | DB e NIA....... Watford Holdings (UK) Limited . | Ownership ... |Arch Capital Group Ltd. ... N0 e
Watford Insurance Company Europe Limited .... |..GIB....]....... IA........ Watford Holdings (UK) Limited .. | Ownership ... |Arch Capital Group Ltd. ... N0
Watford Services INC. ..coeeeeeeeeeieiiiiiiieiees DE.....[...... NIA....... Watford Holdings (U.S.) Inc. ...... . | Ownership . |Arch Capital Group Ltd. ... N0 e
Arch Reinsurance Ltd. Escritorio De
. [99-1245248 .. Representacao Ltda. .......... BRA....{...... NIA....... Arch Reinsurance Ltd. ... Ownership . |Arch Capital Group Ltd. ... N0 e
Arch Underwriting at Lloyd's
....|98-1006574 .. LEd e LAUS.LLL NIA....... Arch Managing Agency Limited ... Ownership ... |Arch Capital Group Ltd. ... N0 e
...|98-0616491 .. Arch Financial Holdings Europe Il Limited ... |..IRL....]...... NIA....... Arch Reinsurance Ltd. ............. Ownership ... |Arch Capital Group Ltd. ... N0
... |98-1243751 .. Arch Financial Holdings Europe Il1 Limited . |..IRL....]...... NIA....... Arch Reinsurance Ltd. .........cccoeeeiiiiiiiins Ownership ... |Arch Capital Group Ltd. ... e N0 e
. |98-1244422 .. Arch LM Pty Ltd oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee LAGS.LLL NIA....... Arch Financial Holdings Australia Pty Ltd |Ownership . |Arch Capital Group Ltd. ... N0
Arch Financial Holdings Europe Ill Limited
....|98-1305287 .. Arch Financial Holdings Australia Pty Ltd ... [.. . Ownership.. .... |Arch Capital Group Ltd. ....N0..
....|47-3497583 .. Arch Mortgage Risk Transfer Holdings LLC .... .. |Arch U.S. MI Services Inc. Ownership.. ... |Arch Capital Group Ltd. ....N0..
... |47-4121100 .. Arch Mortgage Risk Transfer PCC Inc. .......... . .. | Arch Mortgage Risk Transfer Holdings LLC . |Ownership.. ... |Arch Capital Group Ltd. ....N0..
... |82-3878331 .. Incorporated Protected Cell No. AMRT-FRE-01 . |Arch Mortgage Risk Transfer PCC Inc. ....... Ownership.. ... |Arch Capital Group Ltd. ....N0..
. |98-0616493 .. Arch Financial Holdings B.V. ....cccccevunnnnnnn Arch Financial Holdings Europe || Limited |Ownership . |Arch Capital Group Ltd. ... ... N0
Arch Insurance (EU) Designated Activity
................................................. ....|98-1024362 .. COMPANY veeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeaeeaeanaeeeees | IBLe) o NIALLLL... [Arch Financial Holdings Europe Il Limited |Ownership .... |Arch Capital Group Ltd. vl N0
................................................. . [98-1243732 .. Arch Underwriters Europe Limited ............... | ..IRL ......NIA....... | Arch Financial Holdings Europe Il Limited |Ownership . |Arch Capital Group Ltd. N0 e
Arch Reinsurance Europe Underwriting
...|98-0611448 .. Designated Activity Company LRLL NIA....... Arch Financial Holdings Europe Il Limited |Ownership ... |Arch Capital Group Ltd. ...
.| 06-1424716 .. Arch Capital Group (U.S.) Inc. .. DE... . |Arch Financial Holdings Europe | Limited . |Ownership.. . |Arch Capital Group Ltd.
Arch Reinsurance Europe Underwriting
................................................. .| 06-1424716 .. [ ..o coveieiiieinieessneenneae. | ACh Capital Group (U.S.) Inc. ...oooooeeeene. | DE...] ... NIAL...... | Designated Activity Company .................. |OWNErShip...coiiiiiiiiiiiiiiiinns 0.100 .... [Arch Capital Group Ltd. ........... N0
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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) *
................................................................ 00000 ....|98-1244441 .. ......ccccoces | evvvviiiviiee | eeveveeeveviveiiieeeeseeeeeeee.. | Alwyn Insurance Company Limited ................ [..GIB....{.......IA........| Arch Financial Holdings B.V. .................. |Ownership.....ccccccccevvvvvvreereennnnnnnnip.. 1.000 ... [Arch Capital Group Ltd. ....ccoooeeeeeeeens [ NOLf o s

Arch Reinsurance Europe Underwriting
..... 00000 ....|98-0413940 .. Arch Insurance (UK) Limited .. ..GBR.... ..|Designated Activity Company Ownership ..1.000 .... |Arch Capital Group Ltd. ...
..... 10348 ....[06-1430254 .. Arch Reinsurance Company ... .. DE... .| Arch Capital Group (U.S.) Inc. .. | Ownership.. ..1.000 .... |Arch Capital Group Ltd.
..... 00000 ....|47-537439% .. Arch Underwriters Inc. ...... ..DE..... Arch Reinsurance Company . | Ownership ..1.000 .... |Arch Capital Group Ltd. ...
..... 00000 ....|98-0389551 .. Alternative Re Holdings Limited .BW....] Arch Capital Group Ltd. ....... Ownership ..1.000 .... |Arch Capital Group Ltd. ...
..... 00000 ....|98-0704518 .. Arch Europe Insurance Services Ltd ..GBR... . |Arch Insurance (UK) Limited . . | Ownership.. .... |Arch Capital Group Ltd.
..... 00000 ....|43-0971887 .. Arch Insurance Group Inc. .............eeeeeeeee. | L DELLLL Arch Capital Group (U.S.) Inc. ... . | Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|22-3501803 .. Capital Protection Insurance Services, LLC . |..DE..... Arch Reinsurance Company Ownership ... |Arch Capital Group Ltd. ...
..... 00000 .... |98-0625844 .. Alternative Re Limited . .. |Alternative Re Holdings Limited . | Ownership.. ... |Arch Capital Group Ltd.
..... 00000 ....|43-0990709 .. Arch Specialty Insurance Agency Inc. .. Arch Insurance Group Inc. .......... . | Ownership ... |Arch Capital Group Ltd. ...
..... 11150 .... [43-0990710 .. Arch Insurance Company Arch Reinsurance Company . | Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|43-1053031 .. First American Service Corporation . . |Arch Insurance Group Inc. . .. | Ownership.. .... |Arch Capital Group Ltd.

1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 10946 .... [06-1521582 .. Arch Property Casualty Insurance Company .... |..MO..... Arch Insurance Company .. | Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group ..........cceeeeeeeees | onee 21199 ....|36-2545393 .. Arch Specialty Insurance Company . .|Arch Insurance Company .............eeeevevvvnnns Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 30830 ....|39-1128299 .. Arch Indemnity Insurance Company .. .| Arch Property Casualty Insurance Company . |Ownership.. ... |Arch Capital Group Ltd.

..... 00000 ....|45-5366880 .. Arch Insurance Solutions Inc. ...... Arch Insurance Group Inc. ...................... | Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|98-1089562 .. Arch Insurance Canada Ltd. Arch Financial Holdings Canada Ltd. ........ |Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|46-1950584 .. Arch U.S. MI Holdings Inc. . . |Arch Capital Group (U.S.) Inc. ... . | Ownership.. .... |Arch Capital Group Ltd.
..... 00000 ....|46-1950584 .. Arch Capital Finance LLC . Arch U.S. MI Holdings Inc. ............ Ownership ... |Arch Capital Group Ltd. ...
............... 00000 ....|46-1950257 .. Arch U.S. MI Services Inc. .....cceeeennnnn ..DE..... Arch US MI Holdings Inc. ...... Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 40266 ....|36-3105660 .. Arch Mortgage Insurance Company . ..|Arch U.S. MI Holdings Inc. Ownership.. ... |Arch Capital Group Ltd.

1279 ...|Arch Insurance Group ..........cceeeeeeeees | onee 18732 ....[39-1080973 .. Arch Mortgage Guaranty Company .... e W weeeen..|Arch U.S. MI Holdings Inc. ............ Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group .........ccceeeeeeeees | eneee 29114 ....|95-2621453 .. Arch Mortgage Assurance Company ................ PO ] P Arch U.S. MI Holdings Inc. .......cccceeeeeens Ownership ... |Arch Capital Group Ltd. ...
............... 00000 Arch Investment Holdings (Cyprus) Ltd . e o). NIA...... |Arch Investment Property Holdings Ltd. .... |Ounership.. .... |Arch Capital Group Ltd.
............... 00000 ....| .. Arch Investment Property Holdings Ltd. ....... |..BW....] Arch Global Services Holdings Ltd. .......... |Ownership ... |Arch Capital Group Ltd. ...
............... 00000 ....|98-1341235 .. Arch Capital Finance (lreland) Limited ....... [.. Arch Financial Holdings Europe || Limited |Ownership . |Arch Capital Group Ltd.

United Guaranty Services, Inc. dba Arch
................................................................ 00000 ....|56-1273575 .. Fulfillment Services ..........cccceeeeeeeeeeeeeeees | .. NC..e Arch U.S. MI Holdings Inc. .................... |Ownership . |Arch Capital Group Ltd. .....ccoooveeeeeees [ NO oo s
United Guaranty Residential Insurance Company
1279 ...|Arch Insurance Group ..........cceeeeeeeees | enee 16667 .... [56-0789396 .. of North Carolina ......ooeeeeeeeeieeieiiieieieenns ..NC..... Arch U.S. MI Holdings Inc. ......c.ceeeeins Ownership . |Arch Capital Group Ltd. ......ccoeeeennnns N0
United Guaranty Residential Insurance Company
1279 ...|Arch Insurance Group ..........cceeeeeeeees | enee 15873 ....[42-0885398 .. Arch U.S. MI Holdings Inc. ......c.ceeeeins Ownership ... |Arch Capital Group Ltd. ... ....No
..... 00000 Prévalois SAS ... . |Arch Financial Holdings Europe Il Limited |Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia Holdings Ltd. .. |Arch Reinsurance Ltd. ... Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia Reinsurance Ltd. .|Premia Holdings Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia LV1 Ltd. ... .. |Premia Reinsurance Ltd Ownership.. .... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia Holdings Inc. . |Premia Holdings Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ... Premia Solutions Inc. . .. |Premia Holdings Inc. .. Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|32-0539299 .. Arch Mortgage Funding, Inc. .. . |Arch Capital Group (U.S.) Inc. . | Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|98-1490970 .. Arch Intermediaries Group Limited . |Arch Reinsurance Ltd. ................ .. | Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ....| weeeeeeeeennnns Lake Shore IC, Inc. ..coeeveeeeeeeennns Arch Mortgage Risk Transfer PCC Inc. ....... |Ownership ... |Arch Capital Group Ltd. ... N0 e
..... 00000 ....| 16-1364134 .. McNeil & Company, Inc. ..oeeevvvvvvennnns Arch Insurance Company . | Qunership .... |Arch Capital Group Ltd. ... LDYES ]
..... 00000 ....|83-4516586 .. First Shield Service Corporation . |Arch Insurance Group Inc. . Ownership.. ... |Arch Capital Group Ltd.
..... 00000 ....|38-4119847 .. First Shield Service Corporation of Florid: Arch Insurance Group Inc. .......... .. |Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|61-1932852 .. First Shield Consumer Service Corporation ... |.. Arch Insurance Group Inc. ...................... | Ownership . |Arch Capital Group Ltd.
First Shield Consumer Service Corporation of
..... 00000 ....|37-1944730 .. Florida .......eevvveevenevnneeenenennenenenneneeeennnnns | MO..oei] oo NIALLL.... [Arch Insurance Group Inc. . Ownership 1.000 .... | Arch Capital Group Ltd. ...
............... 00000 ..o.| wervrrrriiiinnn | e UV ... |Arch Credit Risk Services (Bermuda) Ltd. .... |..BW....]......NIA....... | Arch Reinsurance Ltd. ...... Ownership ..1.000 .... |Arch Capital Group Ltd. ... .
................................................................ 00000 ....|47-5537185 .. ..o | eeeeeeeiiiieeee | eeeeeeeeeiiiiiiiieeeeeeeeeeee... | Ventus Risk Management, Inc. .....ccccceeeee [ DE[......NIA....... | Arch Insurance Group Inc. ...........cccccco.... |OuNErship...cccceeeeeeeneeeeneeeneeneeee .. 1.000 ... [Arch Capital Group Ltd. .......cccooeeeeees [ NOL o L,
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1279 ...| Arch Insurance Group ..........cceeeeeeeees | onne 71455 ... | 37-0857191 .| oooovviiiiiiis | e Arch Life Insurance Company of America ....... .. KS..... Arch Capital Group (U.S.) Inc. ...evvvrrnnnnne Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....coovvvvrernnns vl N0
............... 00000 ....|84-3725636 .. Penflex Actuarial Services LLC ...........cceeee. | NY.LLLL McNeil & Company, Inc. ......ccccccceeeeeeeeeeee. |Ounership.. .. 1.000 .... |Arch Capital Group Ltd. .....oooovvreeeeees | eee N0 ceeee o
.......... Barbican Reinsurance Company Limited ......... |..GGY... Barbican Group Holdings Limited .............. | Ownership.. ..1.000 .... |Arch Capital Group Ltd. .....coovvveeeeeees | oee N0 e i
.......... Arch Financial Holdings (UK) Limited .......... | ..GBR... Arch Reinsurance Ltd. ................. Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....oooovereeeeees | eee NOceiid] ceeee o
.......... Arch Corporate Member Limited .. ..GBR... Arch Financial Holdings (UK) Limited ....... |Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....ooovvveeeeeees | oee N0t ceeee o
.......... Arch Managing Agency Limited . |Arch Financial Holdings (UK) Limited ....... |Ownership.. .1.000 .... |Arch Capital Group Ltd. ..
.......... Nostrum Care .......cceeeeeeeeeeeennns .FRA.... Arch Financial Holdings Europe |l Limited |Ownership.. .... |Arch Capital Group Ltd.
.......... Arch Financial Holdings Europe IV Limited ... |..IRL... Arch Financial Holdings Europe |l Limited |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Investments |l LLC .........evvvvvvvvvnnnnnnnn | .. DELLL Arch Capital Holdings Ltd. .................... |Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |1l Limited
.............................. Precision Marketing Holdings Pty Ltd .......... | ..AUS.... Ownership.. ... |Arch Capital Group Ltd.
.............................. Precision Marketing Asia Pacific Pty Ltd .... |..AUS.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. ... |Arch Capital Group Ltd.
.............................. Precision Marketing Australia Pty Ltd ........ |..AUS.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. .... |Arch Capital Group Ltd.
............... 00000 ....| weeeeeeeeennnns MPM Japan Limited ......ccoeeeeeeieeennns ..JPN. . |Precision Marketing Holdings Pty Ltd . [Ownership.. ... |Arch Capital Group Ltd. ..
............... 00000 ....|26-3015410 .. Out of Towne, LLC .. VA . | Arch Insurance Group Inc. ........... . | Ownership.. ... |Arch Capital Group Ltd. ..
............... 00000 ....|98-1765477 .. Greysbridge Holdings Ltd. . ..BWU. . |Arch Reinsurance Ltd. ........ . | Ownership.. ... |Arch Capital Group Ltd. ..
............... 00000 ....|86-2848610 .. Arch Services Holdings Inc. . .. DE.... Arch Capital Group (U.S.) Inc. ............... |Ownership.. ... |Arch Capital Group Ltd.
............... 00000 ....| weeeeeeeeennnns Arch Investment 1CAV ... | IRLLLL Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
............... 00000 ....|87-1239197 .. Soundview Claims Solutions Inc. ..... . DE. . | Arch Insurance Group Inc. .. | Ownership.. .... |Arch Capital Group Ltd. ..
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 31887 ....|20-0527783 .. Coface North America Insurance Company ....... L MA..... Coface, S.A. i Ownership.. ... |Arch Capital Group Ltd.
1279 ...|Arch Insurance Group ..........cceeeeeeeees | enee 15824 ....|47-5113164 .. Watford Specialty Insurance Company ........... LN .|Watford Holdings (U.S.) Inc. . Ownership.. ... |Arch Capital Group Ltd.
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 25585 ....|38-2755799 .. Arch Wilsure Insurance Company .................. No..... .|Arch Insurance Company Ownership.. ... |Arch Capital Group Ltd.
.......... Watford Asset Trust 1 .... .. DE... Somers Re Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd.
.......... Watford France Holdings . ..FRA. .| Somers Re Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Axeria |ARD ..FRA... Watford France Holdings .. Ownership.. .... |Arch Capital Group Ltd.
.......... Somerset Bridge Group Limited ................... |..GBR... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Insurance Services Limited .. |..GBR... Somerset Bridge Group Limited ................ |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Shared Services Limited ...... | ..GBR... Somerset Bridge Group Limited ................ |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Ltd . | Somerset Bridge Group Limited . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Southern Rock Holdings Limited ..GIB.... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... Southern Rock Insurance Company Limited ..... |..GIB.... Southern Rock Holdings Limited ............... |Ownership.. .... |Arch Capital Group Ltd.
.......... Arch Lenders Mortgage Indemnity Limited ...... |..AUS.... Arch Financial Holdings Australia Pty Ltd |Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |Il Limited
.......... Arch Financial Holdings Canada Ltd. Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Group Foundation Arch Capital Group (U.S.) Inc. ............... | Ownership.. ... |Arch Capital Group Ltd.
......................... Arch Fund Management Ltd. ........cccooeeeeeeeii [0 Arch Global Services Holdings Ltd. .......... |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Group Reinsurance Ltd. .... . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. .... |Arch Capital Group Ltd. .. .. NO...
.......... ..|81-1736835 .. Verifly Insurance Services, LLC ................ Arch Insurance Group Inc. ...................... | Ownership.. ... |Arch Capital Group Ltd. .....ccoooeeeeeeees [ N0 o e
.......... 47-3634064 .. Verifly USA, LLC .evvvveeeiiiiiiiiieiieeieiaiaas Arch Insurance Group Inc. ...................... | Ownership . |Arch Capital Group Ltd. .....ccoooveeeeeees [ NO oo s
Fortress Bermuda Infrastructure Partners (A)
.......... Arch Capital Holdings Ltd ...................... | Ownership.. . |Arch Capital Group Ltd. ....cooooeeeeeeeens [ N0l 3L,
.......... Arch Reinsurance Ltd. ........................... |Ownership.. .... |Arch Capital Group Ltd. .......ccoeeennnnn U
.......... Marilyn Alpha Co_Investment L.P. ...... Arch Mortgage Insurance Company Ownership.. . |Arch Capital Group Ltd. ......ccceeeeennnns P T
CVC Credit Partners European Direct Lending
......................................................................................................................................................... Feeder Fund 111 (Coinvest-DL) SCSp ............ |..LUX....]......OTH....... [Arch Investment Holdings IV Ltd .............. | Ownership........cccoeeiiiiiiininieeeeeen) . 00106 ... | Arch Capital Group Ltd. ...ooooooovveeeeies |eeee N0t e 3 i
Glendower Strategic V Co-Investment
......................................................................................................................................................... (Nevelson) ...eeeeeeevveveeeeeeeeeeneeenneeeeneennnnnnee | LUK oo  OTH....... [Arch Investment Holdings II] Ltd ............ |Ownership.......cccooeunnnnnnnnnnnnnnnnnni .. 0.188 ... [Arch Capital Group Ltd. ... [ N0 e i
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Dyal Capital Partners V Co-Invest Odyssey
......................................................................................................................................................... (A) LP s | OYM) o OTH. ... [Arch Reinsurance Ltd. ... JOWNership. ..o 00115 L [ Arch Capital Group Ltd. .ooooeeeeiiiieii | oee N0l 3 i
Monarch Capital Partners Offshore Fund IV LP
............................................................ ..CYM..... Arch Reinsurance Ltd. ... Ownership .. 0.115 .... |Arch Capital Group Ltd. ... JUURC I
China Car Parks Investment Fund Il L.P. . ..CYM.... .. | Arch Reinsurance Ltd. Ownership.. .. 0.119 .... |Arch Capital Group Ltd. U
BlackRock Carbon VI LP N . |Arch Investment ICAV . Ownership.. ..0.120 .... |Arch Capital Group Ltd. JUURC I
Global Renewable Power Fund Il (B), L.P. .... |..CYM.... Arch Investment Holdings . | Qunership .. 0.122 .... |Arch Capital Group Ltd. ... U
CVC Credit Partners Global Special
Situations USD Fund, L.P. ..ooovvvvviiiiiiiiinenns O OTH....... Arch Investment Holdings | Ltd .............. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.133 .... |Arch Capital Group Ltd. .....coovvvereenens .. NO...... U
Edelweiss Infrastructure Yield Plus LP ....... LSGP... e OTH....... Arch Investment Holdings IV Ltd .. . | Ownership .. 0.152 .... |Arch Capital Group Ltd. ... .. NO...... JUURC I
EW India Special Assets Fund Il Pte. Ltd .... |..SGP....]...... OTH....... Arch Investment Holdings IV Ltd .. . | Qunership ..0.164 .... |Arch Capital Group Ltd. ... .. NO...... U
Monarch Capital Partners Offshore Fund |11 LP|
. |Arch Reinsurance Ltd. ... . | Ownership.. .... |Arch Capital Group Ltd. ....N0.. C e
Madeira Capital Investments Ltd ... .. |Arch Investment Holdings .. | Ownership.. ... |Arch Capital Group Ltd. ....N0.. JUURC I
Pinebridge Secondary Partners V Feeder, SLI . |Arch Investment ICAV .............. Ownership.. ... |Arch Capital Group Ltd. ....N0.. U
Salus Investments Limited .. . |Arch Investment Holdings . | Ownership.. ... |Arch Capital Group Ltd. ....N0.. JUURC I
Melody Harmoni Co-Invest, LP . . | Arch Reinsurance Ltd. ...... Ownership.. ... |Arch Capital Group Ltd. ....N0.. U
Long Arc Capital Fund I, L.P . .. |Arch Insurance Company ..... . | Ownership.. ... |Arch Capital Group Ltd. ....N0.. JUURC I
Cibus Fund LP ... . . |Arch Investment Holdings II1 Ltd . .. | Ownership.. .... |Arch Capital Group Ltd. ....N0.. U
Shield Capital Fund I, LP e |- Arch Reinsurance Ltd. .........cccoeeeeeiiiiiins Ownership . |Arch Capital Group Ltd. ... ... No. JUURC I
Melody Capital Partners Offshore Credit Fund,
......................................................................................................................... .P. L.CYM....J...... OTH....... [Arch Investment Holdings |11 Ltd. ........... | Ownership......cccoooiiiiiiiiiinineieeennnn) .. 0.246 ... | Arch Capital Group Ltd. ....ooooeevveeieis |oeee N0t a3 o
......................................................................................................................... ..SGP....)......OTH....... [Arch Investment Holdings Il Ltd .............. | Ownership......cccooeeeeeeiiiieiiieeeenennd .. 0.259 ... | Arch Capital Group Ltd. ..oooovvvvvveeeeens |oene N0l 3l
SO 0TH....... Arch Reinsurance Ltd. ......cccovviiiiennnnn. Ounership ..0.260 ....|Arch Capital Group Ltd. ...
Ul 0TH....... Arch Investment Holdings 111 Ltd ............ Ownership ..0.263 .... |Arch Capital Group Ltd. ...
SP Sunset Investors L.P . SO 0TH....... Arch Reinsurance Ltd. ......ccccvvriiiennnnn. Ounership ..0.264 ... |Arch Capital Group Ltd. ...
HV Gondor Feeder L.P. ..... O] OTH....... Arch Investment Holdings Ill Ltd. ........... Ownership .. 0.189 .... |Arch Capital Group Ltd. ...

LUK OTH....... Arch Reinsurance Ltd. ... Ownership ..0.281 .... |Arch Capital Group Ltd. ...

Gaw Growth Equity Fund I, LPF ... LHG.LL OTH....... Arch Reinsurance Ltd. ... Ownership ..0.320 .... |Arch Capital Group Ltd. ...
Global Credit Opportunities Fund Luxembourg
SCSp .. JUVUUUUVUR IO ) GO IS OTH....... Arch Investment Holdings | Ltd .... Ownership .. 0.342 .... |Arch Capital Group Ltd. ...
Monarch Op

e [NV OTH....... Arch Reinsurance Ltd. ... Ownership .. 0.356 .... |Arch Capital Group Ltd. ...
Altai Ventures 11 ... cee | DBt OTH....... Arch Investment 1CAV Ownership ..0.204 .... |Arch Capital Group Ltd. ...
Lime Tree Emerging Beachfront Land Club Fund
............................................................ ..CYM... Arch Reinsurance Ltd. ... Ownership ..0.39% ....|Arch Capital Group Ltd. ...
China Car Parks Co-Investment Fund L.P. ..CYM.. . | Arch Reinsurance Ltd. Ownership.. .. 0.400 .... |Arch Capital Group Ltd.
SP Islanders Feeder L.P. ... L NY.L . |Arch Reinsurance Ltd. .. | Ownership.. .. 0.410 .... |Arch Capital Group Ltd.
Cibus Co-Invest Il LP ..GGY.. Arch Investment Holdings IIl Ltd ............ Ownership .. 0.500 .... |Arch Capital Group Ltd. ...

RichBrook Offshore Segrated Portfolio D -
Agency MBS (Class D1-B) ...cooouvvveeeeriiinieens Y] 0TH....... Arch Reinsurance Ltd. .......ccccovviiinnnenn. ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..1.000 .... |Arch Capital Group Ltd.
RichBrook Offshore Segrated Portfolio D -

Agency MBS (Class D2) Y] 0TH....... Arch Reinsurance Ltd. ................ Ownership ..1.000 .... |Arch Capital Group Ltd. ...
Melody Tillman Loan And Equity . LN OTH....... Arch Capital Group (U.S.) Inc. ... Ownership .. 0.270 .... |Arch Capital Group Ltd. ...
Arch Asia-Pacific Private Credit

Opportunities Fund I, L.P. ... ..CYM... Arch Reinsurance Ltd. .........ccoeeeiiiiiiiins Ownership ..1.000 .... |Arch Capital Group Ltd. ...

CEMOF-A Investors |I, Arch Investment Holdings Il Ltd. ............ Ownership .. 1.000 .... |Arch Capital Group Ltd. ...
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Pinebridge Structured Capital Partners
......................................................................................................................................................... Offshore 11-A, L.P. . | OYMLLL) L  OTH. ... [Arch Capital Holdings Ltd. ..........cccccccce. JOWNErship....coooiiiiiiiiiennn) .. 0.993 LLLL | Arch Capital Group Ltd. ..ooooooeeeeeeeeens | N0 3.
Pinebridge Structured Capital Partners
.......... Offshore 111-A, L.P. cooeeiiiiiiiiiiieiieeeeeeeeees | .OYMLLLL Arch Capital Holdings Ltd. .................... |Ownership.. .. 0.992 .... |Arch Capital Group Ltd. ....ocovvvvvvveeees |eee N0l e 3 e
.......... QS Hybrid Arch SLP ... ..LUX. .. |Arch Investment Holdings IV Ltd . | Ownership.. .0.993 .... [Arch Capital Group Ltd. .. ... No...
.......... QS Hybrid Arch Il SLP ... ..LUX. . |Arch Investment Holdings IV Ltd . [ Ownership.. .0.980 .... [Arch Capital Group Ltd. .. ... No...
.......... ACON Strategic Partners |1-B, L.P .. DC. . |Arch Reinsurance Ltd. ........... Ownership.. .... |Arch Capital Group Ltd. .. ... No...
.......... Arc70 Fund IV, LP .. CA..... Arch Investment ICAV ............................ |Ownership.. ... |Arch Capital Group Ltd. ... No.
.......... PMH SPV Marble LP ..CYM... Arch Investment Holdings IV Ltd .............. |Ownership.. ... |Arch Capital Group Ltd. ... N0
.......... SP Ireland Investors Feeder (Offshore) LP ... |..NY. . |Arch Investment Holdings IV Ltd . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
.......... Shield Capital Fund |1, L.P. .. CA.... . | Arch Reinsurance Ltd. .. Ownership.. ... |Arch Capital Group Ltd. .. ... No...
.......... Monroe Capital CFO | LP ....... L. . |Arch Insurance Company . | Ownership.. ... |Arch Capital Group Ltd. .. ... No...
.......... Monarch Capital Partners VI LP ... LY Arch Insurance Company .......................... |Ownership.. .... |Arch Capital Group Ltd. ... N0
.......... Boost Co-Invest, L.P. . .. DE..... Arch Insurance Company .................eeeee.... |Ownership.. ... |Arch Capital Group Ltd. ... No.
.......... GEMS FUND 6, L.P. ...... ..DE..... Arch Insurance Company .......................... |Ownership.. . |Arch Capital Group Ltd. ..No
Audax Private Equity/Strategic Capital -
.......... SMITE wvvvvvvrrrrerarerarararrba b Arch Investment Holdings II1 Ltd .. Ownership.. ... |Arch Capital Group Ltd.
.......... Audax Private Equity Solutions Fund, LP . |Arch US Investments, LLC .... Ownership.. ... |Arch Capital Group Ltd. ..
.......... RCP Secondary Opportunity Fund V, LP ......... Arch US Investments, LLC .... Ownership.. .... |Arch Capital Group Ltd.
.......... Maxim Capital Holdings GP, LLC ........ccceeeens Arch US Investments, LLC ...............cecee.. | Ownership . |Arch Capital Group Ltd.
Cheyne European Strategic Value Credit Fund
.......... T e | Arch Investment ICAV ............................ |Ownership ... |Arch Capital Group Ltd.
.......... RichBrook E Home Equity Access .................. Arch Insurance Company Ownership.. ... |Arch Capital Group Ltd.
.......... Adams Street Global Secondary Fund 8 LP .. |Arch US Investments, LLC .... . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Arch MI ASIA Limited ..... . |Arch Financial Holdings Europe |Il Ltd. ... |Ownership.. .... |Arch Capital Group Ltd. ..
.......... Transact Risk Partners LLP . |Castel Underwriting Agencies Limited ....... |Ownership.. ... |Arch Capital Group Ltd.
.......... Yachtpod Risk Partners LLP ... Castel Underwriting Agencies Limited ....... |Ownership.. ... |Arch Capital Group Ltd ...
.......... Propeller, Inc. ...ccccccuuninnnnnnnee .. DE.... Arch Insurance Group Inc. ...................... | Ownership.. ... |Arch Capital Group Ltd ...
......................... Arch Capital Group (Cayman) Ltd .. ..CYM. . |Arch Capital Group Ltd. .. Ownership.. ... |Arch Capital Group Ltd.
.......... 99-0736729 .. Arch US Investments, LLC .. .. DE... . | Arch Reinsurance Company . . [Ownership.. ... |Arch Capital Group Ltd
.......... 99-0736729 .. Arch US Investments, LLC .. .. DE.... . |Arch Insurance Company ...... . | Ownership.. .... |Arch Capital Group Ltd
.......... ..|99-0736729 .. Arch US Investments, LLC ...........ccceveuunennnnn |2 DEL. Arch Mortgage Insurance Company .............. |Ownership.. ... |Arch Capital Group Ltd ...
......................... Portico Corporate Member Ltd. ................... |..GBR... Arch Reinsurance Ltd. ........................... |Ownership . |Arch Capital Group Ltd
Arch Global Services (India) Private Limited Arch Financial Holdings Group (UK) Limited
...................................................................... ..GBR... e eeeeeeeeeeeeeeeeeieiaeeaaeaaaaaeaaaaeaeeeee. | OWnership ... |Arch Capital Group Ltd. ....cccoooveveeeess [ NOL o s
.......... Grey Slate Management Ltd. ........cccccoeeeeeees | B Arch Global Services Holdings Ltd. .......... |Ownership.. ... |Arch Capital Group Ltd. .....cccooeeeeeeees [ N0 o e
.......... Lime Syndicate Management Holdings Limited .. |..GBR... Watford Holdings (UK) Limited Ownership.. .| Arch Capital Group Ltd. .....oooooeeeeeens [ceee NOce) s o
Lime Syndicate Management Holdings Limited
.......... Lime Syndicate Management Limited .............. | ..GBR....Jccocoe NIAL oo [ oo, | Ownership . |Arch Capital Group Ltd. .....ccoooveeeeeees [ NO oo s
.......... Lime Syndicate Services Limited Ownership.. ... |Arch Capital Group Ltd. ..
.......... Altai Ventures Fund 11, LP ...cooeeeiiiiiiiennns Ownership.. . |Arch Capital Group Ltd. ......ccceeeeennns
Sound Point Strategic Capital Offshore Fund
......................................................................................................................................................... TR, LP i | WOYMLL] LU OTHL L. [ Arch Investment Holdings IV Ltd .............. | Ownership.....ccoooooiiiiinnnnniinn . 0150 L. [Arch Capital Group Ltd. .....oooooooiiis [eeee N0 s
[ Asterisk | Explanation |
| T o, | Artisan Partners Limited Partnership owns 9.414% of the common Shares 0f ArCh Capifal GroUP LEA. ........cccciiiiiiiiiiiiii ittt e eece et e e ee ettt e oo ettt e e e e ettt e e e e eeaaseeeeeeeeassseeeee e assseeeee e nssseeeeeennssseeeeeennsseeeeeeennssseeeeeennssseeeeeennsseeeeeeennssseeeeeenssseeeeeeennssseeeeeennssseeeeeennsseeeeeeennssseeeeeennssseeeesennsseeeeesennsseeeeesannnseeeeeeannnnes |
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Explanation

Arch Reinsurance Ltd., which holds approximately 40% of the voting shares of Greysbridge Holdings Ltd ..

Asterisk

ol w N

.| Entity is an investment vehicle which is not operated or CONtrolled by ArCh. ..ottt e e e e st e e e s e e e s e e e saaeeesseeenseeeanseennneean
Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd. .
Coface North American Insurance Company (Massachusetts entity) is 100% owned by Coface, S.A. (France entity). Arch has a minority investment in Coface, S.A,. which is 29.86% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Europe
A separate Coface organizational chart is attached as a separate page to the statutory

Greysbridge Holdings Ltd is owned by various shareholders, each holding less than 10% of the voting shares, except for

Il Limited (lreland 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
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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. BT ettt (1 U [0 0.0 oo 0.0
2.1 AIEA LINES .ot ettt (0 U [0 0.0 oo 0.0
2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0
2.3 Federal flood ........cccooveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e snseee e s 0 foeeeeeseeseeseeeeenn 0 [ 0.0 oo 0.0
2.4 PrIVALE CrOP ...ovevieeeeeieieeeeeeeieee ettt esnesesesenesesssesnssefesenesnenennennnnenennerenenens 0 foeeneeneeseenseneeeenn 0 o 0.0 [ 0.0
25 Private flood ...

3. Farmowners multiple peril
4. Homeowners multiple peril
5.1 Commercial multiple peril (non-liability portion) ............cccceoeieieieieiie e
5.2  Commercial multiple peril (liability portion) ..........c.ccooveeieiiiniiiinnnieeneesfei

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

9.2 PetinSUrance ...........coooiiiiiiii i
10. Financial guaranty
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo (O [0 0.0 oo 0.0
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o (O RN (1 R 0.0 oo 0.0
12. EArNQUAKE ...ttt ettt (O [0 0.0 oo 0.0
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN (1 R 0.0 oo 0.0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O [0 0.0 oo 0.0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN (1 R 0.0 | 0.0
15.1  ViSION ONIY oottt oottt (O [0 0.0 oo 0.0
15.2  DENLAI ONIY ..ottt (O RN (1 R 0.0 oo 0.0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O [0 0.0 oo 0.0
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U [0 0.0 [ 0.0
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8  Federal employees health benefits PIan .............cccccovriririrrieieeeeninesnse o (1 U [0 0.0 [ 0.0
15.9  Other health
16. WOrKErs' COMPENSALION .......c.coveviuieiiieieeietceieteeeeteeeteaeeeeseeeseeeseeseseasesesesedebe ettt nes (1 U [0 0.0 [ 0.0
17.1  Other liability = OCCUITENCE .......coveueiieeeeceeeeeeeeeee e (O [0 0.0 oo 0.0
17.2  Other liability - ClaIMS-MAAE .....c.ccoiiiieieieieieeeeee e oo (O RN (1 R 0.0 oo 0.0
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (O [0 0.0 oo 0.0
18.1  Products liability - OCCUITENCE .......c.cveueieiiriiieieieieieeeese e e (O RN (1 R 0.0 oo 0.0
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (O [0 0.0 oo 0.0
19.1  Private passenger auto no-fault (personal injury protection) ............cccceeeesfooerirrnneccriennnnenn (O RN (1 R 0.0 oo 0.0
19.2  Other private passenger auto lability .................cooveveveueeieieieieeeeeeeeeee e (O [V 0.0 oo 0.0
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeeeeeeeerecferrnnnececc (O RN (1 R 0.0 oo 0.0
19.4  Other commercial auto li@DIlity ............cocveveviveverereeiieeeeeieieeieeeeeee e e (O [0 0.0 oo 0.0
21.1  Private passenger auto physical damage ..............cccoeueuereriniririreieieeeese e (O RN (1 R 0.0 oo 0.0
21.2  Commercial auto physical damagE ............c.cveveueueuriiiieeeieeecee e e (O [0 0.0 oo 0.0
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt (O RN (1 R 0.0 oo 0.0
23. FIAEIIY .ot e (0 U [0 0.0 oo 0.0
24.
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - nonproportional assumed Property ..............cocoeeeeeereneressfereresseeees Do 0,0, R D,0, 0, TR I D,0, 0, TR I XXX i
32. Reinsurance - nonproportional assumed liability ..............ccccooovririreieeeccss s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - nonproportional assumed financial liNes ...............c.cccoveeenifrrernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of bUSINESS ...........cccoeveeiriririririieienns) 0 0 0.0 0.0
35. Totals 18,875,240 (6,331,111) (33.5) (19.3)

DETAILS OF WRITE-INS

BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

21 Allied Lines ....

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

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

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

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

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

5.2  Commercial multiple peril (liability portion)

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

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

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

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability 0
211 Private passenger auto physical damage
21.2  Commercial auto PRYSICAl JAMEGE ......c.c.euiuiriiiieieieieieeeie ettt ettt (O RN [0 U 0
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et (O [0 0
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt (O RN [0 U 0
31. Reinsurance - nonproportional assumed Property ...........ccoceeeeeeiiereeneeseeseeseesee e seesee e e D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - nonproportional assumed liability .............ccoooiiiiiiniiieeeee e fee D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - nonproportional assumed financial NS ...........c.ccooeiiiiinienienieieee e e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 17,892,730 17,892,730 17,899,596

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

© N o oA wDN =

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
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 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 2026 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)
.................... 1,961 eeeeeeeeneneneeee 1,961 (1,812)
..(4,570)|....
(6,382)

Prior year-end surplus
as regards
policyholders

................... (6,807)

.. (13,189)]....

(13,189) (14,571)
Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3
273,088 Line 7 Line 7 Line 7
1. (14.0) 2. 1317 3. (15.6)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (5.3)




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

The data for 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:

resieea upue Sement Bosmen dertter =2 |II| I| ||I I| I|| I| |I| |II II ||| |I ||I || II| |I ||I |I I|| || I|I |I |I| || II| II|
1 5 8 7 3 2 0 2 6 4 9 0 0
oppement e Sehecue TRosmen ferier 2 |II| I| ||I I| I|| I| |I| |II II ||| |I ||I || II| |I ||I |I I|| || I|I I| I|| I| I|| II| I
1 5 8 7 3 2 0 2 6 4 5 5 0
e e S Swppement besument Gerfier =2 |II| I| ||I I| I|| I| |I| |II II ||| |I ||I || II| |I ||I |I I|| II ||| |I I|| I| I|| II| I
1 5 8 7 3 2 0 2 6 3 6 5 0
e e Suppiement bessment Gertier = |II| I| ||I I| I|| I| |I| |II II ||| |I ||I || II| |I ||I |I I|| I| I|| || II| I| I|| II| I
1 5 8 7 3 2 0 2 6 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, O1hEr @SSEES ..oieieiieieiceeeeisi ettt nns [eeeeee e en 23,588 | [V 23,588 | 31,282
2597. Summary of remaining write-ins for Line 25 from overflow page 23,588 0 23,588 31,282
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

SO 0N O W

-

1 2
Prior Year Ended
Year to Date December 31
Book/adjusted carrying value, DecemMbDEr 31 Of PriOF YEAI ............cccovvieveieeeeeeceeeeeeeeie ettt es st e s sssnens [eeeeeeeeeieeenee e [ R 503,405

Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

. 565,250 |...

Statement value at end of current period (Line 9 minus Line 10) 565,250

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31

® N oA W

©

Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ...........cooviiiiiiiiiiniiinenenenenenns [eemseeseeseeseeseeeeies [
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease) ........... . M ] B P e
Total gain (loss) on disposals B B
Deduct amounts received on disposals ..... .
Deduct amortization of premium and mortgage i \ g esil..... NG B
Total foreign exchange change in book value/rec i BCCrucdimmterest V. ... ISUININ—. ...

1.
12.
13.
14.
15.

Deduct current year’s other than temporary impairment reCoOgNIZEA ...........ccccoiiiiiiiiiiii
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
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

3,648,577 843,923

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

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, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 3,648,577
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,641,913,217 |............ 1,735,567,278
2. Cost of bonds and StOCKS @CQUIFEM ...........c.coveuiiiuieiieeieieeceeeiceeteeet ettt eseseseese s esesesensesessssesnssessssesessssesssenssenes |reeseeenenen000,, 140,200 [eeeiie 2,169,097,497
3. Accrual of discount ORI ISTURRRRURRRRRRRRY 1o o1 0 0 1* N IO 4,376,617
4. Unrealized valuation increase/(decrease) 1,110,037
5. Total gain (loss) on disposals . ... (6,702,553)
6. Deduct consideration for bonds and stocks disposed of e 243,601,174 . 2,260,885,242
7. Deduct amortization of premium 1,587,111
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) 1,699,353,661 1,641,913,217
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

2 3
Book/Adjusted
Carrying Value Acquisitions Dispositions
Beginning During During

4

Non-Trading Activity
During

5
Book/Adjusted
Carrying Value

End of

6
Book/Adjusted
Carrying Value

End of

7
Book/Adjusted
Carrying Value

End of

8
Book/Adjusted
Carrying Value
December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
1o NAIC T () teereeeeeetee ettt bbbttt bkttt bk ekttt ettt ettt beaes [eese s 720,743,913 |....ccooveeneee 244,222,797 |.covvveennne. 188,380,394 |.....cocveee 217,818 | 776,804,134 oo 0 0 e 720,743,913
R Y [ - SRS KRR 503,877,109 |..coovvrinnne. 34,188,796 |.........c..c.... 56,114,866 |........ccccouee. 1,685,584 |............... 483,636,623 |....oceeererrnicciinn 0 il 0 e 503,877,109
3. INAIC 3 (8) etttk £ bbbkttt ettt bbbttt ne st beaees [rae e 49,922,013 |.coviciinne 6,960,378 |.....ccoovoeuneee 7,782,321 | (1,797,709)|......coevenve 47,302,361 | 0 0 e 49,922,013
L 7Y @2 - TP REUEPRRRSTTY SRR 28,745,510 |cevverinee 5,414,594 |.......ccccooe 3,579,740 .o, (CTCHK!: )] A— 30,000,726 |...ocvvrerereeecrnnnireeeen 0 i 0 [ 28,745,510
5. INAIC 5 (8) covueretiiieiieieiete ettt ettt ettt s bbb ese et e s e s s bt s et et s et e s s e s et e s et s et et e s e sesesenene e s esenesesesens [eoeeenenei e 1,488,241 | [V 381,718 | 63,630 |ooeeerine 1,170,152 oo O i 0 e 1,488,241
LS TR Y (G - OSSOSO 0 0 0 0 0 0
7. Total ICO 1,304,776,786 290,786,565 256,239,039 (410,315) 1,338,913,997 1,304,776,786
ASSET-BACKED SECURITIES (ABS)
NAIC 1 .... 316,100,550 |..ocooverenenne 7,228,939 316,100,550
9. INAIC 2 et R £ e R R R AR £ £ e R R AR R ettt ee ettt sen ettt nenenenenen [renrer e 39,470,932 |...cccovvnenee. 34,975,117 |.oooiiie. 5,790,341 5,095 [, 68,660,803 [ O Ll 0 L 39,470,932
TO. NAIC 3 ottt bbbttt bbbt h bbbttt bbbttt ettt beaes [reaeans e 450,730 [ 0 oo 0 e (1,929) [ 448,807 | 0 [0 450,730
N 1 72X PSSRSO PPRUSRSRPTRUTY HOURURRTTRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, NAIC 5 etttk £ et H bbbttt bbbttt ettt be bttt [reaeses e et (U [V T [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
S T 7Y (O PSSP 0 0 0 0 0 0
14.  Total ABS 356,022,212 42,204,056 20,389,454 (161) 377,836,653 356,022,212
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22.  Total ICO, ABS & Preferred Stock 1,660,798,998 332,990,621 276,628,493 (410,476) 1,716,750,650 1,660,798,998
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo 18,386,916 ; NAIC2 $ oovevvevvercean. 10,926 ; NAIC3 $ oo 249,244 NAICA $ oo 0 ; NAIC5 $ oo, 0 ; NAICE $uroreerereeeeenias 0




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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 9,168,757 XXX 9,112,371 1,624 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 14,221,017 [ 4,569,360
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 8,852,829 |..coooiinne 50,373,571
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 95,270 |.overeeeeeieenne 425,671
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcieveviviueretitieiieeeseeetetetetesses s esssesesesesesssss st ssesesesesessssssesssssesesesesesnssssssasssesesens [eoesenenenensasesneseennaens (151 | 4,709
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [V R 2,401
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 14,000,000 |...cccvovneneee 41,154,663
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 2
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 9,168,757 |...coveeneee. 14,221,017
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 9,168,757 14,221,017
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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 MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 20,020,609 |.....cccovnve 48,842,082
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 207,597,172 |............ 1,567,603,261
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 86,760 |.oooeeeeeeeeienne 462,615
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .........cooveiereeeeceieieeieeeteteteee ettt et e ettt eseseas s s st sesesesess s sssesesesesssssnsssesesesesessannanas |oeeseseseneensneseseeeenenens (W) ] P 2,005
6. Deduct consideration received 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 192,960,656 |............ 1,596,889,258
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 96
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 34,743,811 | 20,020,609
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 34,743,811 20,020,609
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
13721983 . [Waseca 03/16/2026 .. . | Selene Finance .... . 161,500

8562630

York

... 03/26/2026

Planet Home Lending

408,750 |....

565,250

0399999 - Totals

565,250

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recaan (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

Loan Number

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

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

0599999 - Totals
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

8099999 - Totals

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion| nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Arch US Investments LLC . . [Wilmington ... Arch US Investments LLC ..09/23/2024 ...|....01/30/2026 ... IETTTUTRUUOTORt |1 FURUTTRUURt |1 FETTROON 18,460 |........ 18,460 [....covvnnnnnns [ [ [ T 0
2699999. Interests in joint ventures partnershlps or limited liability companies (including non-registered private funds) - other affiliated 18,460 18,460 0 0 0 0
7899999. Total - unaffiliated 0 0 0 0 0 0
7999999. Total - affiliated 18,460 18,460 0 0 0 0

8099999 - Totals

o |

18,460
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-GH-8 . . [UNITED STATES TREASURY ...eieeeieeeeeeeee e e e e et e e e e e e e e e e e e e e e e mnee e e e e e enn e e e e e ennnneeeeennnnns |eennnd 02/11/2026 ..... Stifel Nicolaus & Co. .... 13,561,059 |. .... 13,560,000 |... ... 15,733 |1.A ... .
912820-PJ-4 ......... [UNITED STATES TREASURY . 02/11/2026 .|Various ... .20,314,210 |. .20,665,000 |. 165,888 [1.A
91282C-PR-6 . .. |UNITED STATES TREASURY . 01/26/2026 .....|Various . . 45,242,085 |. . 45,660,000 |. 109,739 | 1.A
912820-PS-4 ......... [UNITED STATES TREASURY . 01/28/2026 .....|Various . 9,113,198 |. 9,144,000 |. 1.A
91282C-PT-2 . .. |UNITED STATES TREASURY . 01/21/2026 .....| JP Morgan Sec .. 3,483,730 |. .. 3,500,000 |. 1.A
91282C-Pi-5 . .. [UNITED STATES TREASURY . 02/24/2026 .....|Various ...........ccceevnnnn . 40,093,171 |. .40,034,000 |. 1.A
91282C-0A-2 . . |UNITED STATES TREASURY . .......02/17/2026 DEUTSCHE BANK SECURITIES, INC. 9,914,353 |. ..9,907,000 |. 1.A
912820-0B-0 UNITED STATES TREASURY ....iiiiiiiiiieiiiii e s s s e eesnna e e s ennnnns [anand 03/19/2026 ..... BANK OF AMERICA SECURITIES ... 13,347,828 |. .... 13,463,000 |... 1.A ...
91282C-0C-8 UNITED STATES TREASURY ...eeeeeeeeeeeeeeee e e e e e s e e e e e e e e e e e e e e e e e e e e e e e e e e ennnneeeennnnns |eennad 02/27/2026 JP Morgan Securities Inc. .... 33,005,156 |. .... 33,000,000 ... 1.A ...
912820-0D-6 . . |UNITED STATES TREASURY . 03/26/2026 . Various ... . 16,455,635 |. . 16,532,000 |. 1.A
91282C-QE-4 . .. |UNITED STATES TREASURY . ......03/25/2026 . Various ... 6,273,870 |. 6,336,000 |. 1.A
912820-0H-7 ......... UNITED STATES TREASLRY ... [T A 03/31/2026 ..... BANK OF AMERICA SECURITIES ....ieeuuuniiiiiuuuniiiiiuuunsissiiuunnssesessuunssesseesnnnsessessnnnssesressnnssesseens seerssnnnssessnnsnnssessrnsnnnsneee |oeressassssresnnnnenes 1,174,106 [..oovvvvenniiiiinnnnns 1,172,000 |... 1.4 ..
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 211,078,382 212,973,000
00687Y-AB-1 .........[ADIENT GLOBAL HOLDINGS LTD .. U 02/04/2026 ..... MORGAN STANLEY & CO LLC/SL CONDUIT ... ... 92,138 | 90,000 |... 3.BFE ..
019736-AF-4 . .| ALLISON TRANSMISSION INC .. 02/11/2026 .....|JP MORGAN SECURITIES LLC .. 70,000 |. 3.AFE ..
02406P-BB-5 . ..| AMERICAN AXLE & MANUFACTUR 02/11/2026 .....|Various ............ 171,113 175,000 |. 4.AFE ..
031921-AC-3 . .. | AMWINS GROWP INC ......... 03/04/2026 . Bank of America .. 81,100 80,000 |. 4.AFE ..
03772C-AA-1 . .| APLD COMPUTECO 2 LLC . ......03/03/2026 . GOLDMAN, SACHS & CO. . 98,000 |. 3.CFE ..
039524-AA-1 ARCHES BUYER INC P 02/09/2026 BNP Par ibas ..100,000 |... 4.B FE
043436-All-4 ASBURY AUTOMOTIVE GROUP INC ..veeviiiiiiiiieeeciiii e et ccvni e s e e eennni e s eennnn e s enannnns [anand 02/26/2026 Various ... ..160,000 |... 3.B FE
053773-BG-1 . ..| AVIS BUDGET CAR RENTAL LLC Jefferies . 112,000 |. 4BFE ..
05464C-AC-5 . .| AXON ENTERPRISE INC ........ A ROYAL BANK OF CANADA . 70,000 |. 3.BFE ..
056476-AA-4 BX FRONTIER MEMBER | LLC .... T 01/06/2026 ..... Direct .. 42,204 ... 2.BPL
080555-AE-5 BELO CORP P 03/26/2026 ..... Various ..220,000 |... 3.C FE
09216N-AA-8 . ..| BLACK PEARL COMPUTE LLC ... MORGAN STANLEY & COMPANY 61,000 |. 3.CFE ..
09261H-BII-6 . .| BLACKSTONE PRIVATE CREDIT FUND . Morgan Stanley ......... 2.CFE ..
095924-AB-2 BLUE OWL TECHNOLOGY FINANCE CORP .......cieeeeemueeeeemnnnaeeeemnnnaeeeernnnaeeeeennnneeeeennnnnaeeeennnnnanees |eennnd 02/04/2026 ..... BARCLAYS CAPITAL INC. 2.C FE
095924-AC-0 BLUE OWL TECHNOLOGY FINANCE CORP .......iiiiiveenniiiiiriiiiieiiiii e e ernniis s s resns e s ennnn e s snnnnneees Joanand 03/24/202%6 ..... JP MORGAN . 2.CFE
097751-BZ-3 . ..| BOMBARDIER INC 03/30/2026 . Various ... 3.CFE ..
109696-AA-2 . .| BRINKS CO ....... ......03/18/2026 .....|Bank of America 3.BFE ..
1248EP-BX-0 . .| CCO HOLDINGS LLC .. 01/06/2026 .....|Barclays Bank .... 3.CFE ..
1248EP-CB-7 . ..|CCO HOLDINGS LLC 02/12/2026 . JP MORGAN SECURITIES LLC .. 3.CFE ..
1248EP-CS-0 . ..|CCO HOLDINGS LLC ... .......02/09/2026 . JP MORGAN SECURITIES LLC 3.CFE ..
12543D-BH-2 ......... | CHS/COMMUNITY HEALTH SYSTEMS INC .. 01/16/2026 Various ... 4.CFE ..
12769G-AA-8 . ..| CAESARS ENTERTAINMENT INC ... 03/20/2026 .....|Various ... 4.CFE ..
12769G-AB-6 . ..| CAESARS ENTERTAINMENT INC ... 02/10/2026 BARCLAYS CAPITAL INC . 3.CFE ..
159864-AE-7 . ..| CHARLES RIVER LABORATORIES IN 02/05/2026 . CitiGroup ..oeevvvvenneaees 3.BFE ..
171484-AJ-7 . .| CHURCHILL DOWNS INC .. 01/02/2026 MORGAN STANLEY & CO LLC/SL CONDUIT 4.AFE ..
17287H-AF-T7 . ..| CITADEL FINANCE LLC .. 02/12/2026 . MORGAN STANLEY & CO.  LLC .. 7,000,000 |. 2.CFE ..
18060T-AD-7 . ..| CLARIOS US FINANCE COMPANY INC 03/26/2026 . Various ... .. 150,000 |. 4.AFE ..
18064P-AC-3 . ..| CLARIVATE SCIENCE HOLDINGS CORP . 01/26/2026 Various . 140,000 |. 3.CFE ..
18453H-AG-1 . ..| CLEAR CHANNEL OUTDOOR HOLDINGS INC 03/26/2026 .....|Various ... 202,000 |. 4BFE ..
22757V-AA-8 . .| CROSSCOUNTRY  INTERMEDIATE HOLDCO LLC . .......02/11/2026 JP MORGAN SECURITIES LLC 50,000 |. 4.AFE ..
23202N-AA-6 L08R RN 03/04/2026 ..... Bank of America ...68,000 |... 3.B FE
235825-AH-9 .....eeet [DANA INC et e e e e e e e e e e e e e e e rnnn e e e e ennnn e e eeennnnans [enees 01/21/2026 ..... Various ..100,000 |... 3.B FE
237266-AH-4 . ..|DARLING INGREDIENTS INC 01/20/2026 .....|DEUTSCHE BANK SECURITIES, INC. 85,000 |. 3.AFE ..
237266-AJ-0 . .| DARLING INGREDIENTS INC ......01/21/2026 .| DEUTSCHE BANK SECURITIES, INC. 150,000 |. 3.AFE ..
23918K-AS-7 DAVITA INC R . 01/16/2026 ..... Various ...80,000 |... 3.C FE
23937P-AC-8 DAWSON LOGAN 2025-L5 LP ... P AP 03/18/2026 DAWSON LOGAN 2025-L5 LP ......eeeeeeiieeeeeein e e eeeeeee e e e e eenne e e e eeennna e s eeemnnnaeeeeennnnaeeeemnnnnanees [reeennnnaneeeennnnnaeseennnnnnneees Joernnnnnnreernnnnnneeeennnsnn0,089 | 6,059 |... 2.CPL
25461L-AA-0 . ..| DIRECTV FINANCING LLC ..... 03/20/2026 . Various ... 110,000 |. 4.AFE ..
25470D-BS-7 . .. | DISCOVERY COMMUNICATIONS LLC 02/26/2026 . Various . 24,000 |. 3.BFE ..
28228P-AC-5 . ..|EG GLOBAL FINANCE PLC .. 01/22/2026 . Jefferies . 10,000 |. 4BFE ..
289178-AA-3 . .| ELLUCIAN HOLDINGS INC 01/20/2026 .....|Various . 45,000 |. 4.CFE ..
29103C-AA-6 . ..| EMRLD BORROWER LP ..... 02/09/2026 .....|Jefferies . 25,000 |. 3.CFE ..
29281R-AA-7 . .|ENDO FINANCE HOLDINGS LP ......02/10/2026 Various ... 80,000 |. 3.CFE ..
29362U-AD-6 ENTEGRIS INC A 03/03/2026 ..... FIRST BROKER SECURITIES .. 90,000 ... 3.B FE




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

L'¥03

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
29605J-AB-2 ESAB CORP P AP 03/12/2026 JP MORGAN SECURITIES LLC .. .. 140,000 |... FE
302635-AN-7 . ..|FS KKR CAPITAL CORP 03/19/2026 . Various ...... 39,000 |. FE ..
302635-AP-2 . .|FS KKR CAPITAL CORP .. 03/12/2026 . Oppenheimer . 8,000 |. FE ..

.. FS KKR CAPITAL CORP ..

302635-A0-0 . . 03/19/2026 . Various . 51,000 |. FE ..
345397-G3-1 . ..| FORD MOTOR CREDIT COMPAN . 02/17/2026 .....BANK OF AVEI .10,997,000 | E ..
35640Y-AL-1 . ..| FREEDOM MORTGAGE CORP .............. 03/16/2026 .....|[Various ... .. 172,000 |. E ..
35908M-AB-6 . .| FRONTIER COMMUNICATIONS HOLDINGS LLC . ......02/26/2026 .....|Various . 130,000 |. E ..
36162J-AG-1 GEO GROUP INC P 01/05/2026 ..... Jefferies . ... 19,000 |... E
361680-AL-8 GFL ENVIRONMENTAL INC ..o e 03/18/2026 ..... Various ..110,000 |... E
36485M-AQ-2 . .. | GARDAWORLD SECURITY CORP 01/12/2026 .....[Bank of America .. 58,000 |. E ..
37185L-AN-2 . .| GENESIS ENERGY LP ........ ......02/18/2026 .....|DEUTSCHE BANK SECURITIES, INC. 85,000 |. E ..
38869A-AB-3 GRAPHIC PACKAGING INTERNATIONAL LLC .. JUR 01/12/2026 ..... BANK OF MONTREAL, LONDON ...90,000 |... E
389925-AA-6 GREAT CANADIAN GAMING CORP .. R 03/26/2026 ..... Barclays Bank . ..75,000 |... E
398905-AN-9 . .| GROUP 1 AUTOMOTIVE INC ... 02/10/2026 Barclays Bank .... 45,000 |.

417558-AA-1 . ..|HARVEST MIDSTREAM | LP . 03/23/2026 . JP MORGAN SECURITIES LLC .. 58,000 |.
42704L-AE-4 . ..|HERC HOLDINGS INC .. 02/13/2026 . MORGAN STANLEY & CO LLC/SL CONDUIT 145,000 |.
42704L-AF-1 . ..|HERC HOLDINGS INC ..... 02/13/2026 . Various . 115,000 |.
428102-AH-0 . ..|HESS MIDSTREAM OPERATIONS LP 03/10/2026 Various . 190,000 |.
44287G-AA-4 . ..|HOWDEN UK REF INANCE PLC ... 03/03/2026 .....|[Jefferies . 200,000 |
45074J-AA-2 . .| ITT HOLDINGS LLC ............ 01/09/2026 .....|[Jefferies . 98,000 |.

..| JONES DESLAURIERS INSURANCE MANAGEMENT | .
..|K10XTA HOLDINGS CORP ....
..|LEVEL 3 FINANCING INC
.| LEVEL 3 FINANCING INC

01/28/2026 .....|Various ...
01/26/2026 .....|Barclays Bank .
03/02/2026 . Barclays Bank .
03/24/2026 . Barclays Bank .

48020R-AB-1 .
49726J-AA-6 .
527298-BS-1
527298-BT-9 .

117,000 |.
75,000 |.
75,000 |.
45,000 |.

MMMmMmMmMMmMmMmmmMmmmmm

53210L-AV-1 . ..|LIFEPOINT HEALTH INC . 01/20/2026 .....[CT-RCFV . 26,000 |.
53219L-AlI-9 . .. |LIFEPOINT HEALTH INC . 01/20/2026 .....[UBS SECUR . 35,000 |
550356-AA-7 . ..[LUNA 1.5 SARL ... 02/25/2026 . Bank of America ..... ..270,313 |. 250,000 |
55760L-AA-5 . .| MADISON 1AQ LLC .. 03/24/2026 . MORGAN STANLEY & CO LLC/SL CONDUIT 92,981 |. 95,000 |

55903V-BL-6 DISCOVERY GLOBAL HOLDINGS, INC .. N R 02/26/2026 Wells Fargo ...58,000 |. ...58,000 |... E
57767X-AA-8 MCGRAN-HILL EDUCATION INC ..vvitiiiieeeeiiiiee et [oee 03/23/2026 Cantor Fitzgerald .. 318,400 |. ..320,000 |... E
58506D-AA-6 . ..|MEDLINE BORROWER LP .. Barclays Bank ....... ..213,675 |. 210,000 | E ..
62886E-AY-4 . .[NCR VOYIX CORP ... E BAIRD (ROBERT W.) & CO. INC. 25,000 | E ..
62886E-BA-5 NCR VOYIX CORP .t [oeeaa 01/15/2026 BAIRD (ROBERT W.) & CO. INC. ..... .. 155,000 |... E
62886H-BP-5 Ly PPN RPN 02/10/2026 Various ... .. 25,000 |... E
62886H-BY-6 . ..NCL CORPORATION LTD Various . K 90,000 |. E ..
638962-AA-8 . .|NCR ATLEOS CORP .. Various . ..203,756 |. 190,000 |. E ..

.01/28/2026

63938C-AN-0 NAVIENT CORP Bank of America .. ... 19,650 |. ...20,000 |... E

63938C-AP-3 =L PP RN 01/20/2026 CT-RCFV . ... 44,645 |. ...40,000 |... E

640695-AA-0 . ..|NEPTUNE BIDCO US INC . 02/04/2026 . Various . ..260,956 |. 254,000 |. E ..
651229-BG-0 . .. NEWELL BRANDS INC ..... 02/13/2026 . Bank of America .. 89,569 |. 85,000 |. E ..
65960N-AB-6 . ..|NORTH HAVEN PRIVATE INCOME FUND LLC 03/24/2026 . SMBC NIKKO SECURITIES AMERICA, INC. 15,296 |. 16,000 |. E ..
66977W-AS-8 . ..[NOVA CHEMICALS CORP .. 03/12/2026 . JP MORGAN SECURITIES LLC 63,456 |. 65,000 |. E..
66977I1-AU-3 . ..|NOVA CHEMICALS CORP 03/17/2026 GOLDMAN, SACHS & CO. .... 79,125 |. 75,000 |. E ..
670001-AL-0 . ..|NOVELIS CORP ........... 03/24/2026 . GOLDMAN, SACHS & CO. .... 65,975 |. 65,000 |. E ..
68245X-AH-2 . ..1 1011778 BC UNLIMITED LIABILITY CO . ......02/12/2026 . DEUTSCHE BANK SECURITIES, INC. ..207,500 |. 210,000 | E ..
68245X-AR-0 . ..[ 1011778 BC UNLIMITED LIABILITY CO . .. 01/08/2026 PERSHING DIV OF DLJ SEC LNDING 13,387 13,000 |. E ..
683715-AC-0 . .| OPEN TEXT CORP ... ......01/22/2026 . CitiGroup .... 87,863 90,000 |. E ..
683720-AA-4 . .| OPEN TEXT INC . ... 01/16/2026 CitiGroup .... 110,400 ..115,000 |. E ..
685218-AD-1 . .| ORANGE A ...... .. 01/06/2026 .....[BANK OF AMERICA SECURITIES 9,934,200 .10,000,000 | E ..
69007T-AE-4 . ..| OUTFRONT MEDIA CAPITAL LLC 02/23/2026 . Various ... ..221,331 ..232,000 |. E ..
69120V-AZ-4 . ..|BLUE OWL CREDIT INCOME CORP . 03/24/2026 . JP MORGAN . 24,609 25,000 | E ..
707569-AY-5 . .| PENN ENTERTAINMENT INC ....... 03/11/2026 JP MORGAN SECURITIES LLC 112,000 112,000 |. E..
71601V-AA-3 . .| PETCO HEALTH AND WELLNESS COMPANY INC 01/22/2026 ..... | GOLDMAN . 33,000 | E ..

737446-A0-7 POST HOLDINGS INC ..... 02/11/2026 ..... Various .
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..293,000 |... E
74165H-AC-2 PRIME HEALTHCARE SERVICES INC .....eveeiieeeiiiiiee e oo 01/05/2026 ..... Var ious ... 25,000 |... E
74168R-AB-9 . .| PRIMO WATER HOLDINGS INC .. .......02/02/2026 . JP MORGAN SECURITIES LLC 155,000 |. E..
74168R-AC-7 PRIMO WATER HOLDINGS INC ....eeseeeeeeieieiee et oo, 02/13/2026 ..... Barclays Bank .. 135,000 |... E
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749571-AJ-4 RHP HOTEL PROPERTIES LP .. eeeeeee e e e ee s e e e e e e e e e e e e e e e e e mne e e e e e ennn e e e e ennnnnneees |ennaad 02/25/2026 ..... Wells Fargo . ... 85,000 |... 3.B FE
771049-AA-1 . ..|ROBLOX CORP ............. 03/30/2026 . Various ...... 135,000 |. 3.AFE ..
773110-AA-9 . ..| ROCKET COMPANIES INC . 03/11/2026 .....|Bank of America .. 35,000 |. 3.AFE ..
773110-AC-5 . ..| ROCKET COMPANIES INC . ......02/11/2026 .....|BANC OF AMERICA/FIXED INCOME 150,000 |. 3.AFE ..
T7314E-AB-4 . ..| ROCKET SOFTWARE INC ..... .. 01/06/2026 .....|ROYAL BANK OF CANADA . 101,000 |. 4.CFE ..
78163D-40-7 . .| RUNIAY GROWTH FINANCE CORP 01/27/2026 .....|Various ............... 125,000 |. 2.CFE ..
78410G-AG-9 . .| SBA COMMUNICATIONS CORP 01/23/2026 . ROYAL BANK OF CANADA . 3.AFE ..
78573N-AN-4 B PR RN 01/20/2026 ..... CitiGroup 4.C FE
81211K-AY-6 SEALED AIR CORP ....eeeeeieeeeeeeenne e e e eeeeee e e e e emnne e e e e e ennse e e e e eennna e e eeennnnneeeennnnnaeeeennnnnneeeeennn |oennnd 01/05/2026 ..... BNP Paribas .... .17, N 3.B FE
817565-CF-9 . ..| SERVICE CORPORATION INTERNATIONAL 01/28/2026 Wells Fargo . 56,250 |. 3.CFE ..
82967N-BC-1 . .| SIRIUS XM RADIO LLC ..ceeeeneeeeee 02/27/2026 . CitiGroup . ..200,250 |. 3.CFE ..
853496-AG-2 STANDARD BUILDING SOLUTIONS INC ...oevvviiniiiiiiiiie e evnni s eennen e eennnnns Jeanand 02/10/2026 ..... Various ... 218,062 |. 3.B FE
86614J-AA-3 SUMMIT MIDSTREAM HOLDINGS LLC ...eeeeeeeneeeemnnieeeeeemnie e e e eeeeee e e e eeeene e e e eeennaeeeeeennnaeeeeennnnnes |eennnd 03/03/2026 ..... Deutsche Bank Securities Inc .. 4.A FE
872280-AB-8 . ..| CARLYLE SECURED LENDING INC . 03/26/2026 . Various ... 2.CFE ..
87256Y-AE-3 . ..| TKC HOLDINGS INC ....eennrneenee 02/11/2026 .....|Jefferies . 4.CFE ..
87265H-AG-4 . ..| TRI POINTE HOMES INC (DELAWARE) . 02/10/2026 .....|Various ... 3.BFE ..
87422V-AK-4 . ..| TALEN ENERGY SUPPLY LLC 03/24/2026 . JP MORGAN SECURITIES LLC 3.BFE ..
87817A-AE-7 . ..| TEAM HEALTH HOLDINGS INC . 02/23/2026 . Barclays Bank ................ 4.CFE ..
87901J-AJ-4 . .| TEGNA INC .... 02/11/2026 BAIRD (ROBERT W.) & CO. INC. 3.AFE ..
879369-AG-1 . ..| TELEFLEX INC 01/29/2026 . BARCLAYS CAPITAL INC ....... 3.BFE ..
88033G-DB-3 . ..| TENET HEALTHCARE CORP 03/27/2026 . JP MORGAN SECURITIES LLC 3.BFE ..
880349-AU-9 . .. | TENNECO LLC ....... 03/03/2026 . BNP Paribas .... 4.AFE ..
893647-BP-1 . ..| TRANSDIGM INC . 03/30/2026 . Various ......... 4.CFE ..
90290M-AG-6 . ..|US FOODS INC ... 01/02/2026 DEUTSCHE BANK SECURITIES, INC. 3.BFE ..
911365-BG-8 . ..| UNITED RENTALS (NORTH AMERICA) INC ......03/30/2026 . Deutsche Bank Securities Inc .. 3.AFE ..
91824Y-AA-6 . ..| VFH PARENT LLC ...... .. 01/08/2026 .| GOLDMAN, SACHS & CO. . 4.AFE ..
918790-A0-2 . .| VAIL RESORTS INC ... 03/16/2026 .....[Various ...........ccc.... 3.CFE ..
922966-AE-6 . ..| VENTURE GLOBAL PLAQUEMINES LNG LLC 03/13/2026 . JP MORGAN SECURITIES LLC 3.BFE ..
92676X-AG-2 ......... VIKING CRUISES LTD ...eeeeeieeeeeeete e e e eeete e e e e e e e e e eese e e e e e e nn s e e e eennn e e e eeennnneeeennnnneeeenn |eenund 02/12/2026 Various 3.C FE
9441N-AA-5 LN R RN 03/06/2026 JP MORGAN SECURITIES LLC .. 3.C FE
950810-AT-1 . .| WESCO DISTRIBUTION INC . Barclays Bank . 3.B Fi
3.B Fi
3.C F
3.C Fl
4.B Fi

WILLTAM CARTER €O .eeeeeeeeeeeeeie e e e eeeeie e e e e e e e e e e eenn e e e eemnnnae e e eeennnnaeeeeennnnaeeeennnnnaeeeennnnns |eennnd 03/23/2026 ..... DEUTSCHE BANK SECURITIES, INC. s E
96949V-AN-3 ......... WILLTAMS SCOTSMAN INC ...iieiiiee e e ettt s e e e e e e eanaa e e e ennnans |oeees 01/08/2026 ..... DEUTSCHE BANK SECURITIES, INC. s (SN
97381A-AA-0 ......oo [UNITE SERVICES LLC ..eeeruuieeeennuunaeeeennnusaeeeennesaseeeennnsseeennnnaaseeennnnnaseeennnnnsseennnnnnsaeeennnns [onnes 02/11/2026 ..... Var ious .. 184, .. E ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 46,347,001 45,967,263
04019%-AB-7 .........[ ARES PBN FINANCE CO V LLC = ClaSS B ...eeeeeeueieeeeenniieeeeeenn e e e eeenn e e e eeene e e e e nnne e e e e ennnnees [eneeas 03/13/2026 ..... ARES MANAGEMENT ... 35,572 |...
554338-AC-3 ......... [MOPAC Issuer, LLC Class B Loan .. ......03/06/2026 .....|MOPAC ISSUER, LLC .. 142,931 |.
72814C-AF-5 . .| PLAYTIKA ........ .. 01/07/2026 .....| GOLDMAN SACHS - BANK DEBT 14,700 |.
78571Y-BK-5 . .| SABRE HOLDINGS 02/04/2026 . Bank of America .. 17,816 |.

G2272@-AD-0 .........[COLLER PRIVATE EQUITY BACKED NOTES & LOA ......iiiieimuenseeinnnensaaeennnnnaaeennnnnaseennnnnnsaaeennnnnnaaee  [oneeas 03/18/2026 ..... COLLER PRIVATE EQU ... 10,071 |...

0209999999. Subtotal issuer credit obligations - bank loans - acquired (unaffiliated) 216 767 221,090

0489999999. Total - issuer credit obligations (unaffiliated) 258,542,150 259,161,353 911,816 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 3 258,542,150 259,161,353 911,816 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 258,542,150 259,161,353 911,816 XXX
036936-AA-0 ......... JAP KONA HOLDINGS LP = CMO ..vviviesiesiesiesiessesiessessessessessessessessessessessessesseseessessessessernenaees Joosens 03/27/202%6 ..... | = TP AU U U OO UOUO RO 2,000,000 fo.oiiiiiiinnniiiinnns 2,000,000

1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated) 2,000,000 2,000,000

004970-AE-9 .........[ACREC 26FL4 D = CMBS ......euuuiiiiiiiiiiiiiiiiiie et s e s e s s e rnan e s e rnnnn e eane [eneead 01/14/2026 ..... JP MORGAN SECURITIES LLC

004970-AH-2 ......... ACREC 26FL4 E = CMBS ....eeeeeeeeeeenie e e e e eet e e e e e e e e e e e e e e e e e e e mne e e e e e nnn e e e e e ennnneeeeennnnnaes |eeees 01/08/2026 ..... GOLDMAN . s .

05620G-AJ-2 BSPRT 26FL13 D = CMBS ....eevvuiniiiiiiiii e it se e e e e annanes [eanand 03/25/202%6 ..... JP MORGAN SECURITIES LLC .. 2,500,000 |...

116686-AL-0 . ..|BRSP 26FL3 E - CMBS .. 01/29/2026 . WELLS FARGO SECURITIES LLC ..700,000 |.

12654Y-AL-3

CPTS 2019-CPT E - CMBS ...

02/12/2026

Pershing

..700,000 |...
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36274D-AJ-3 GSREFT 26FLT D = CMBS ...ceoeeiiieiiiiiiiiiccice e e s e e eeseeneenes [oeeead 03/13/2026 ..... Goldman Sachs , .... 1,800,000 |.... .
48275E-AJ-5 . .. | KREF 2022-FL3 D - CMBS ....01/20/2026 ..... Bank of America ... 227,426 ....227,000 |.
55287N-AQ-0 . ..|MF1 26FL21 D - CMBS ... ....01/20/2026 ..... Santander US Capital Markets 700,000 .700,000 |.
55287N-AS-6 . ..|MF1 26FL21 E - CMBS ....01/20/2026 ..... Santander US Capital Markets 700,000 ....700,000 |.
716966-AJ-5 . L PFP 2613 D = OMBS e [eeeed 01/14/2026 ..... Various .......... 2,501,004 . 2,500,000 |.
716966-AL-0 . ..|PFP 2613 E - CMBS ... ....01/05/2026 ..... Goldman Sachs 950,000 ....960,000 |.
87277J-AG-6 TRTX 2022-FL5 C - CMBS ...... P 02/17/2026 ..... TS T o N 803,000 ....800,000 |....
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 12,605,973 12,677,000
36164S-AB0 ......... TGOMGRO 2025 L.P B = 000 .....oueoeoseresseseonerersosesssessssesemsssesseseesseseenseeneeeeseeeeeeeseeeeesereanseens [......03/26/2026 .....| Grosvenor Capital Management L.P. .............ocooocoroeorsosesosssensessorersrsseseseeesreeerssesereseneeneees | O R 33,650 |-2oororerereesesnnens 33,650
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 33,650 33,650
98919W-AG-8 ......... JZAYO 252 A2 = ABS ...viviieueseeeisusssossssasesssesessesessssenessesesnesessesesseseasesenseseneseneesenseneneenens [ 02/09/2026 ..... [BANK OF AMERICA SECURITIES ....viuvvesssesssesssesensesessesesnenessenessssessssesesesessssensssessenesesnesenas | T P 2,770,586 |......oooeeeeeiiennns 2,695,000
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 2,770,586 2,695,000
42836#-AF-5 ......... HGC Holdings LLC = ABS ..eeeee e [oeead 03/11/2026 ..... DIRECT ...10,000,000 |....
58554%-AC-2 . .. | MELODY CATALOG LP - ABS . ....01/28/2026 ..... Direct .. . 3,750,000 |.
58554%-AD-0 . L[ MELODY CATALOG LP = ABS ... [ 01/28/2026 ..... Direct .. . 3,750,000 |.
671158-AF-6 ......... OHS Issuer, LLC 6.90% 2/13/2061 = ABS ........eeevvssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes [oeeeed 02/12/2026 ... Direct .... 7,500,000 |....

securities - pr.

24,793,847

1539999999. Subtotal - asset-backed securities - non-financial asset-backed actical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 25,000,000

1889999999. Total - asset-backed securities (unaffiliated) 42,204,056 42,405,650 9,612 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 3 42,204,056 42,405,650 9,612 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 42,204,056 42,405,650 9,612 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 300,746,206 301,567,003 921,428 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 300,746,206 XXX 921,428 XXX
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..91282C-GH-8 | UNITED STATES TREASURY . 02/27/2026 . | JP Morgan Securities Inc. ...... R R 13,582,247 |....... 13,560,000 |....... 13,561,059 |.... ... (16)]. .0 . 0 e 13,561,044 |.. .21,203 |.... . 01/31/2028 . (1
..91282C-KV-2 |UNITED STATES TREASLRY .. . 02/12/2026 . | BANK OF AMERICA SECURITIES . 1,561,957 .. 1,540,000 ..1,560,131 1,551,438 |. (910) |. 0 0| . 1,550,528 11,429 | . 06/15/2027 . (1.
..91282C-NE-7 |UNITED STATES TREASLRY .. . 02/12/2026 . |Various ... 19,180, 195 .19,100,000 .19,155,211 19,144,364 |. .(3,498) | 0 0| 19,140,867 .39,328 |. . 05/31/2027 . (1.
..91282C-NU-1 | UNITED STATES TREASLRY .. . 01/23/2026 . |Various . 14,030,703 .14,000,000 .14,010,301 |. 14,009,408 |. . (99) ] 0 0| 14,009, 309 .21,3%4 |. . 08/15/2028 . (1.
..91282C-PE-5 |UNITED STATES TREASLRY .. . 02/12/2026 . | BANK OF ANE 20,639,355 .20,645,000 .20,600,910 |. 20,603,857 |. ..2,644 | 0 0| 20,606, 500 .32,855 |. . 10/31/2027 . (1.
..91282C-PN-5 |UNITED STATES TREASLRY .. . 02/12/2026 . | BARCLAYS CAPITAL INC. ..... X 6,954,063 ..7,000,000 ..6,947.211 |. .6,947,875 |. 1,158 | 0 0| .6,949,033 ..5,030 |. . 11/30/2030 . (1.
..91282C-PR-6 | UNITED STATES TREASURY .. |. 02/17/2026 . [CITIGROUP GLOBAL MARKETS INC. . |.... I 10,999,570 |...... 11,000,000 |....... 10,899,990 |.... .0 .. L0 s 10,901,435 |.. .98,135 |.... . 12/31/2030 . [1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 86,948,090 86,845,000 86,734,903 62,256,942 0 0 86,718,716 229,374 XXX
..167593-TL-6_ ] CHICAGO CITY 0 HARE INTERNATIONAL AIRPOR .... |. 12/26/2025 . JCall @ 100.00 .....cceoveverenene | T PR [ A [ [ 0 0 [ AP 0 . 01/01/2030 . [1.
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 0 0 0 0 0 0 0 XXX
..00033G-AA-3 | GLOBAL AUTO HOLDINGS PLC .. . |- 02/11/2026 . | JP MORGAN SECURITIES LLC .. 152,880 .... 156,000 154,055 |.......... 151,810 |.... .0 . 0 154,707 |.. . 01/15/2029 . (4.
..013092-AC-5 | ALBERTSONS COMPANIES INC . 02/21/2026 . |Call @ 100.00 X .. 158,000 . 158,000 ..155,494 |. . 156,800 |. 0 0| .156,980 . 01/15/2027 . (3.
..030981-AP-9 | AMERIGAS PARTNERS LP . |- 03/17/2026 . |Deutsche Bank Securities Inc .. |.... ... 13,845 ...13,000 |............13,000 |.... .0 . 0 . . 06/01/2030 . (4.
..043436-Al-4 | ASBURY AUTOMOTIVE GROUP INC .... . |- 03/24/2026 . | JP MORGAN SECURITIES LLC ....... ...75,881 .0 . 0 . 11/15/2029 . (3.
..05369A-AA-9 | AVIATION CAPITAL GROUP LLC . 03/31/2026 . | BANK OF AMERICA SECURITIES ..1,500,000 1,445,221 | 0 0| . 11/01/2027 . (2.
..06051G-H0-5 |BANK OF AMERICA CORP ..... . 03/17/2026 . |BANK OF AMERICA SECURITIES .. 494,120 . 500,000 ..491,267 |. 0 0| . 02/07/2030 . (1.
..00216N-AA-8 | BLACK PEARL COMPUTE LLC . . |- 02/04/2026 . [Various ..........cccceeeeiiiiinnns ..o 19,127 , .0 . 0 .19, .. . 02/15/2031 . (3.
.. 1248EP-BR-3 | CCO HOLDINGS LLC .... . 02/05/2026 . |Call @ 100.00 .... .. 794,000 794,000 . IO .0 . 0 .793,593 |.. . 05/01/2026 . (3.
.. 1248EP-BT-9 | CCO HOLDINGS LLC . . 02/05/2026 . |Call @ 100.00 . .. 492,000 ..492,000 ..484,130 |. ..487,536 |. 0 0| .487,850 . 05/01/2027 . (3.
..131347-CM-6 | CALPINE CORP ...... . 02/15/2026 . |Call @ 100.00 . ..160,000 . 160,000 ..155,304 |. ..167,037 |. 0 0| 157,197 . 02/15/2028 . (2.
..13323A-AB-6 | CAMELOT FINANCE SA . . 01/30/2026 . |Call @ 100.00 . 83,000 ...83,000 81,268 |. 82,218 |. 0 0| 82,300 . 11/01/2026 . (4.
..140501-AE-7 | CAPITAL SOUTHWEST CORP . 03/04/2026 . | Oppenheimer . .. 113,903 . 112,000 ..110,320 |. ..110,699 |. 0 0| 110,746 . 11/15/2029 . (2.
..146869-AN-4 | CARVANA CO ... . 02/02/2026 . |Various ... .. 115,838 . 105,000 124,616 .. 118,125 |. 0 0| 122,412 . 06/01/2031 . (4.
.. 146869-AN-2 | CARVANA CO ... . 03/06/2026 . |Various ... .. 190,668 ..182,5% .. 192,224 | ..189,769 |. 0 0| .189,478 . 06/01/2030 . (4.
..150190-AB-2 | SIX FLAGS ENTERTAINMENT CORP . 02/05/2026 . |Call @ 100.00 . . . 187,210 |. ..189,562 |. 0 0| 189,880 . 04/15/2027 . (5.
..166756-BE-5 | CHEVRON USA INC ... . 01/26/2026 . | MORGAN STANLEY & C0. LLC .... |. ..9,186,678 |. 9,177,998 |. 0 0| .9,176,190 . 04/15/2032 . (1.
..17250U-30-3 | CION INVESTMENT CORP .. . 02/20/2026 . |Ladenburg Thalmann & Co. Inc. . |. . 3,050 .3,039 |. 0 0| .3,038 . 12/30/2029 . (2.
..18912U-AA-0 | CLOUD SOFTWARE GROUP INC . 01/29/2026 . |CitiGroup ....... 13,522 13,473 | 0 0| 13,454 . 09/30/2029 . (4.
..203372-AX-5 | COMMSCOPE LLC ........... . 01/26/2026 . |Call @ 100.00 . 4,970 |. 0 0| . 09/01/2029 . (4.
..225310-A0-4 | CREDIT ACCEPTANCE CORP . 03/26/2026 . | MORGAN STANLEY & COMPANY .3,000 .3,195 | 0 0| . 12/15/2028 . (3.
..226373-A0-1 |ENERGY TRANSFER LP . . 02/17/2026 . |Call @ 100.00 .... . . 270,000 ..248,063 |. 0 0| . 05/01/2027 . (2.
.. 23292N-AA-6 | CYPRIUM CORP . . 03/05/2026 . |Various ...... 68,193 ...68,000 68,000 |. 0 0| . 04/15/2031 . (3.
..235825-AF-3 |DANA INC ... . 01/01/2026 . |Call @ 100.00 . 292,000 ..292,000 ..277,383 |. 0 0| . 11/15/2027 . (3.
..235825-AG-1 |DANA INC ... . 01/01/2026 . |Call @ 100.00 .... , ...98,000 ...97,320 |.... .0 . 0 . 06/15/2028 . (3.
.. 235825-AH-9 | DANA INC . 01/01/2026 . |Call @ 100.00 .........ccvvvvvenee . 139,000 137,159 |........... .0 . 0 . . 09/01/2030 . (3.
..24703D-BP-5 |DELL INTERNATIONAL LLC . 01/22/2026 . | JP Morgan Securities Inc. .. 498,680 . 500,000 ..489,810 |. ..491,875 |. 0 0| .491,982 . 02/01/2030 . (2.
..289178-AA-3 | ELLUCIAN HOLDINGS INC . 03/18/2026 . |Various ...........cee.. .. 136,676 ..139,000 ..139,228 |. ..139,208 |. 0 0| .139,201 . 12/01/2029 . (4.
..303250-AF-1 |FAIR ISAAC CORP . 02/27/2026 . | ROYAL BANK OF CANADA . PO ... 24,469 ...25,000 . ...24,3%6 |.... .0 . 0 . . 06/15/2028 . (3.
.. 345397-C3-5 |FORD MOTOR CREDIT COMPANY LLC .. . 01/05/2026 . | WELLS FARGO ADVISORS LLC ....... . 2,818,152 ,700,000 2,771,374 |.... .0 . UL AU .. . 11/04/2027 . (3.
..345397-C5-0 | FORD MOTOR CREDIT COMPANY LLC .. . 03/06/2026 . |Maturity @ 100.00 .. 209,000 209,000 ..209,047 |.... .0 . .0 [...eren...209,000 .. . 03/06/2026 . (3.
DEUTSCHE BANK SECURITIES, INC.
..345397-E5-8 | FORD MOTOR CREDIT COMPANY LLC .. . 02/17/2026 . | ..... 10,297,300 10,000,000 ..9,992,300 |. .9,994,850 |. 0 0| .9,995,045 . 302,255 |. . 03/08/2029 . [2.C FE ..
..35641A-AA-6 | FREEDOM MORTGAGE HOLDINGS LLC .. . 01/30/2026 . | GOLDMAN, ... 36,619 ...35,000 ...36,269 |. ... 35,975 |. 0 0| ..35,951 . 667 |. . 02/01/2029 . (4.B FE ..
..35906A-BE-7 | FRONTIER COMMUNICATIONS HOLDINGS LLC . . 01/30/2026 . |Call @ 100.00 . .. 162,000 . 162,000 ..157,262 |. ..159,4% |. . K 0 0| .159,602 ..2,3%8 |. . 10/15/2027 . [2.A FE ..
..36162J-AH-9 | GEO GROUP INC .. . 02/25/2026 . | Jetferies ... 35,351 ...33,000 ...36,330 |. ...36,130 |. (166) |. 0 0| .. 35,965 (613) |. . 04/15/2031 . [3.C FE ..
..361841-A0-2 |GLP CAPITAL LP . . 03/19/2026 . | JP Morgan Securities Inc. .. 944,310 ..1,000,000 1,083,325 |. 01,044,201 |. (1,857) |. 0 0| 1,042,434 . (98,124) |. . 01/15/2031 . [2.C FE ..
..36321P-AD-2 | GALAXY PIPELINE . 03/31/2026 . |Paydoun ............ .. 550,480 ..550,480 ..550,480 |. ..550,480 |. ...0 ] 0 0| .550,480 L0 . 03/31/2034 . [1.C FE ..
..37185L-AL-6 | GENESIS ENERGY LP ................. . 03/05/2026 . |Call @ 100.00 . ..3,026 .3,000 .3,029 | .3,000 |. (8) [ 0 0| .3,000 0| . 02/01/2028 . [4.B FE ..
..38016L-AA-3 | GO DADDY OPERATING COMPANY LLC . 03/05/2026 . |Various ... . 179,217 . 180,000 ..185,728 |. ..179,730 | 24 |. 0 0| 179,754 (477) |. . 12/01/2027 . [3.C FE ..
..380355-AH-0 | GOEASY LTD ... . 03/26/2026 . |Various . .55,995 60,000 |. 60,000 .0 0 0| 60,000 (4,005) |. . 12/01/2028 . [4.C FE ...
..380355-AM-9 | GOEASY LTD ... . 03/12/2026 . | BARCLAYS CA . 69,015 ...85,899 |. ...81,915 R 0 0| ..85,907 . (16,892) |. . 05/15/2030 . [3.C FE ...
..38141G-A4-6 | GOLDMAN SACHS GROUP INC . . 03/19/2026 . | BANK OF AMERICA SECURITIES 10,453,800 .10,547,400 |. 10,475,645 .. (34,081) ] 0 0| 10,441,564 12,236 |. . 10/24/2029 . 1.F FE ..
..38141G-XG-4 | GOLDMAN SACHS GROUP INC ... . 01/23/2026 . |BNP Paribas ...........ccoeeeennnn s e 4,684,050 |........ 5,000,000 |........ 5,292,050 |........5,134,019 |.... ....(2,273) | .0 .. L0 s 5,131,746 |.. (447,696) . 02/07/2030 . [1.F FE ..
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..42824C-BT-5 |HEWLETT PACKARD ENTERPRISE CO .. . 03/25/2026 . | GOLDMAN SACHS & CO, NY .... . 4,971,700 ..5,000,000 5,010,594 |.... ... (599) | .0 .0 (38,296) . 10/15/2029 . |2.B FE ....
..431571-AE-8 |HILLENBRAND INC ..... . 02/10/2026 . |Redemption ..... .. 139,380 . 138,000 .. 131,064 |. L1382 . 0 0| .6 . 03/01/2031 . |3.B FE ..
..449841I-AH-0 | INEOS FINANCE PLC ... . 03/10/2026 . |Barclays Bank . .. 281,576 . 307,000 ..270,544 |. 450 |. 0 0| 301 252 . 05/15/2028 . |4.A FE ...
..465931I-AA-3 [ JH NORTH AMERICA HOLDINGS INC . 03/02/2026 . |Various ... .. 157,881 ..155,088 |. - (2))] 0 0| .155,085 . 01/31/2031 . |2.C FE ...
..46647P-EQ-5 | JPMORGAN CHASE & CO . 01/21/2026 . | JP Morgan Secur .3,000,000 |.... .0 0. ...0 |........3,000,000 |.. . 10/22/2030 . |1.E FE ...
CITADEL SECURITIES
..46647P-ER-3 | JPMORGAN CHASE & CO ... . 01/23/2026 . | INSTITUTIONAL LLC ...eeeeeennnns reeeereeeeeeennees eenn.5,025,350 ...l 5,000,000 |........ 5,000,000 |.... 0. DUV IO 5,000,000 |.. . 10/22/2035 . |1.E FE .
..46647P-FE-1 | JAMORGAN CHASE & CO ... . 02/03/2026 . | JP Morgan Securities Inc. ...... |oeeereeeivenennnnns [ 4,917,800 |........ 5,000,000 |........ 5,000,000 |.... .0 0 e 5,000,000 |.. . 10/22/2036 . |1.E FE ..
MORGAN STANLEY & CO LLC/SL
..47032F-AB-5 | JAMES HARDIE INTERNATIONAL FINANCE DAC ....... . 03/03/2026 . | CONDUIT ... .. 200,000 .. 198,000 |.... .0 w0 ] . 01/15/2028 . |3.A FE ..
..48020R-AB-1 | JONES DESLAURIERS INSURANCE MANAGEMENT | . 02/18/2026 . | Various 38,160 |. 0 0| . 03/15/2030 . |4.B FE ..
. 48123V-AF-9 [ ZIFF DAVIS INC ..eevviiiiiiiiiiiiiiiiin e . 03/05/2026 . |Various ... L 24705 ... .0 w0 ] . 10/15/2030 . |3.C FE ..
..50187T-AH-9 |LGI HOMES INC . |- 01/28/2026 . | JP MORGAN SECURITIES LLC ...90,023 |.... 0. o0 |- . 12/15/2028 . |3.C FE ..
..550241-AB-9 | LUMEN TECHNOLOGIES INC . 02/02/2026 . |Call @ 100.00 .... 76,828 |. 0 0| . 04/15/2029 . |4.A FE ..
..550241-AC-7 | LUMEN TECHNOLOGIES INC . 02/02/2026 . |Call @ 100.00 .... .24, .24, ...23,660 |. .23, N 0 0| .28, . 04/15/2030 . |4.A FE ..
..61945C-AH-6 [MOSAIC CO ...ovvvvvnnnnnns . 02/11/2026 . |Stifel Nicolaus & Co. 10,310,400 10 000 000 .10,281,830 |. 10 250 447 . 0 0| 10, 240 602 . 11/15/2028 . |2.B FE ..
..620076-CC-1 | MOTOROLA SOLUTIONS INC . 02/11/2026 . | MORGAN STANLEY & CO. LLC . 5,209,600 ..5,000,000 ..5,029,350 |. 5,028,775 |. 0 0| .5,028,652 . 180,948 |. . 08/15/2035 . |2.B FE ..
..640695-AA-0 [ NEPTUNE BIDCO US INC .. . 03/11/2026 . |Various ... 49,950 48,079 |. 48,599 |. 0 0| ..1,282 | . 04/15/2029 . |4.C FE ..
..668771-AK-4 |GEN DIGITAL INC ........ . 02/26/2026 . | Jefferies . 80,600 s 80,400 |. 80,154 |. 0 0| L 478 | . 09/30/2027 . |3.C FE ..
..674599-EJ-0 | OCCIDENTAL PETROLEUM CORP . . 01/12/2026 . |Call @ 100.00 . 7,319,340 ..7,000,000 ..6,997,480 |. .6,998,182 |. 0 0| ..1,804 |. . 08/01/2029 . |2.C FE ..
..682691-AE-0 [ ONEMAIN FINANCE CORP . 03/17/2026 . |Various . 23,643 23,000 22,865 |. 22,899 |. 0 0| L739 . . 03/15/2030 . |3.B FE ..
..683715-AC-0 |OPEN TEXT CORP .... . 03/25/2026 . |Various ... .. 234,956 ..245,000 ..238,913 |. 00, 123 0 0| . 02/15/2028 . |3.B FE ..
..683715-AF-3 | OPEN TEXT CORP . . 01/30/2026 . |BNP Paribas .... 72,275 70,000 69,797 |. 69,905 |. 0 0| . 12/01/2027 . |2.C FE ..
..683720-AA-4 | OPEN TEXT INC ..... . 02/02/2026 . |ROYAL BANK OF CANADA . 60,938 65,000 61,831 |. 62,029 |. 0 0| . 02/15/2030 . |3.B FE ..
..68902V-AS-6 |OTIS WORLDWIDE CORP . 01/08/2026 . | GOLDMAN SACHS & CO, NY . . 7,119,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. 0 0| .7,000,000 . 09/04/2035 . |2.B FE ..
..69120V-AP-6 |BLUE OWL CREDIT INCOME . 01/28/2026 . | TD SECURITIES (USA) LLC . 4,163,120 ..4,000,000 ..4,188,080 |. 4,115,977 |. 0 0| 4,110,721 . 09/16/2027 . |2.C FE ..
..693475-CA-1 | PNC FINANCIAL SERVICES GROUP INC . . 01/23/2026 . | US BANCORP ........ . 6,075,180 ..6,000,000 ..6,000,000 |. .6,000,000 |. 0 0| .6,000,000 . 10/21/2032 . |1.G FE ..
..69867R-AA-5 | PANTHER ESCRON ISSUER LLC .... . 03/03/2026 . |Bank of America 19,000 19,665 |. 0 0| 19,624 . 06/01/2031 . |4.B FE ...
..72815L-AA-5 [PLAYTIKA HOLDING CORP . |- 01/07/2026 . | GOLDMAN ... 15,000 .. 13,875 |.... 0. o0 |- 14,102 |.. . 03/15/2029 . |4.B FE ...
..749571-AF-2 |RHP HOTEL PROPERTIES LP . . 03/27/2026 . |Call @ 100.00 . .... 306,000 .0 ven0 eennnnl.301,973 .. . 10/15/2027 . |3.B FE ..
..751212-AD-3 | RALPH LAUREN CORP ... . 02/24/2026 . | MARKETAXESS ... . 2 500,000 .2 543,847 |. 0 0| 2 542,934 . 06/15/2032 . |1.G FE ..
..758750-AL-7 | REGAL REXNORD CORP .. . 02/15/2026 . |Maturity @ 100.00 ..324,000 ..324,045 |. 0 0| . 02/15/2026 . |2.C FE ..
..771196-Bl-1 | ROCHE HOLDINGS INC .. ... |- 02/10/2026 . | BARCLAYS CAPITAL INC. .6 667, 150 ..7,000,000 .7,000,000 |.... 0. o0 |- . 12/13/2028 . |1.C FE ..
..780153-BH-4 |ROYAL CARIBBEAN CRUISES LTD .... .. |- 03/03/2026 . |Various . 140,938 .... 141,000 ..139,752 |.... .0 w0 ] . . 07/01/2026 . |2.B FE ..
..780153-BJ-0 |ROYAL CARIBBEAN CRUISES LTD . . 03/03/2026 . |Call @ 100.00 .... N ..305 000 ..305,000 ..301,592 |. 0 0| .302,461 . 08/31/2026 . |2.B FE ..
..78163D-40-7 [ RUNWAY GROWTH F INANCE CORP . 03/30/2026 . |Ladenburg Thalmann & Co. Inc. . |oceeerrrrivennnnnnee fooreennnnn 8,687 [oiiiiiinnnn 8,500 |oiiiinnnnn 8,408 |oveeinniiiiinnnnns 0 0| . 8,409 . 02/03/2031 . |2.C FE ..
..78466C-AC-0 |SS&C TECHNOLOGIES INC . |- 02/04/2026 . |BNP Paribas ...........ceeeeeeennnnn 0. o0 |- ..59,275 |.. . 09/30/2027 . |4.A FE ..
..785592-AZ-9 | SABINE PASS LIQUEFACTION LLC ... . |- 03/15/2026 . [Paydown ... .0 w0 ] . 09/15/2037 . |2.A FE ..
..78573N-AL-6 | SABRE GLBL INC . . 01/20/2026 . |CitiGroup . 0 0| . 11/15/2029 . |4.C FE ..
.. 78573N-AN-2 [ SABRE GLBL INC . . 03/04/2026 . | BARCLAYS CAPITAL INC . . . 0 0| . 03/15/2030 . |4.C FE ..
..78573X-AA-8 | SABRE FINANCIAL BORROWER LLC . 03/19/2026 . |Various ............ N s 70,000 s N 0 0| s . 06/15/2029 . |4.B FE ..
..82967N-BA-5 [SIRIUS XM RADIO LLC ... . 03/29/2026 . |Call @ 100.00 . .. 112,000 . 112,000 L 111,743 | 0 0| 111,889 . 08/01/2027 . |3.C FE ..
..83001A-AC-6 |SIX FLAGS ENTERTAINVENT . 02/05/2026 . |Call @ 100.00 . .. 143,000 .. 143,000 .. 142,106 |. 0 0| 142,229 . 04/15/2027 . |5.A FE ..
..85172F-AN-9 | ONEMAIN FINANCE CORP .......... . 01/22/2026 . |Call @ 100.00 . .. 123,619 ..123,000 ..123,238 |. 0 0| 123,170 . 03/15/2026 . |3.B FE ..
..858568-AC-2 | STELLUS CAPITAL INVESTMENT CORP . 03/13/2026 . |Various ...... .. 146,895 . 147,000 .. 145, N ..145,684 |. 0 0| 145,732 . 04/01/2030 . |2.C FE ..
..864486-AK-1 [ SUBURBAN PROPANE PARTNERS LP . 01/07/2026 . |Call @ 100.00 . .. 415,000 ..415,000 ..425,375 |. 414,917 |. 0 0| .415,000 . 03/01/2027 . |4.A FE ..
..86765L-A0-0 |SUNOCO LP ............. . 03/30/2026 . |Call @ 100.00 . ..6,000 .6,000 .6,012 | .6,000 | 0 0| .6,000 . 04/15/2027 . |3.A FE ..
..87256Y-AC-7 [ TKC HOLDINGS INC . . 02/17/2026 . |Call @ 100.00 . .. 262,435 ..258,000 ..258,303 |. ..258,142 |. 0 0| .258,092 . 05/15/2028 . |4.B FE ..
..87901J-AJ-4 [TEGNA INC ............. . 03/24/2026 . |Call @ 100.00 . .. 457,000 ..457,000 ..438,231 |. ..348,519 |. 0 0| .444,588 . 03/15/2028 . |3.A FE ..
..886320-AE-3 | CLOUD SOFTWARE GROUP INC . 03/09/2026 . |Various ... .. 172,106 . 175,000 . 170,838 |. 172,244 | 0 0| 172,333 . 03/31/2029 . |4.A FE ..
..896442-60-5 |TRINITY CAPITAL INC ...... . 03/11/2026 . |Ladenburg Thalmann ... 13,511 ... 13,400 ... 13,445 |. L1841 | 0 .0 | .. 13,407 . 03/30/2029 . |2.C FE ..
..89677Y-A@-9 | TRIPLEPOINT VENTURE GROWTH BDC CORP. . . 03/01/2026 . |Maturity @ 100.00 .. . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 .0 . . 03/01/2026 . |2.C FE ..
..90279X-AA-0 [UKG INC eevveenieeiiinieieeeeeenaes . 03/26/2026 . |Various ... . 156,000 0 .0 | . (8,085) [.. . 02/01/2031 . |4.B FE ..
..913229-AA-8 [UNITED WHOLESALE MORTGAGE LLC . . 03/12/2026 . |Various ... .0 .. .0 .. .. (101) . 04/15/2029 . |3.C FE ..
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..91324P-DX-7 | UNITEDHEALTH GROUP INC . 03/26/2026 . | BARCLAYS CAPITAL INC. . 1,803,700 .1,790,700 |.... ... 10,207 |. 0. o0 |- . 05/15/2030 . |1.F FE .

..92537R-AA-7 | TK ELEVATOR US NEWCO INC . 03/18/2026 . |Call @ 100.00 .... .. 285,000 ..282,593 0 0| . 07/15/2027 . |4.B FE .

..92943G-AD-3 |W R GRACE HOLDINGS LLC .. . 02/02/2026 . |Call @ 100.00 . 83,000 81,782 0 0| . 06/15/2027 . |4.B FE .

..92980*-AB-7 | W2W FINANCE LLC ..... . 03/30/2026 . | Di 48,746 48,746 0 0| . 01/31/2032 . |2.B PL .
..95000U-3E-1 | WELLS FARGO & C0 ...ovvvvvvvvnnneiiiiiiinieeinnnnn . 01/23/2026 . | INC. .eeevniiiiiiiiiiieiiiiiieeeeens feneeeeiiiees foes 2,891,588 |........2,800,000 |........2,914,072 |........ 2,877,745 |..oovvnnnnnnnns [V A (1,934) |evvenininne 0 0 . 07/25/2029 . |1.E FE ..
..95000U-31-1 | WELLS FARGO & CO . |- 0171672026 . . 4,111,480 .4,000,000 |.... .0 w0 ] . 04/23/2031 . |1.E FE ...
..950810-AT-1 | WESCO DISTRIBUTION INC . 02/25/2026 . |Barclays Bank . ... 18,068 ... 18, I A 0 0| 0 |. 04/15/2031 . |3.B FE ...
..958102-AM-7 | WESTERN DIGITAL CORP . 02/05/2026 . |Call @ 100.00 . .. 105,000 ..104,344 |. ..104,931 |. 0 0| . 02/15/2026 . |3.B FE ...
..98379J-AA-3 |RX0 INC . |- 02/20/2026 . |Call @ 100.00 .....cevuneveeemmnnns Joummeeeeemnnieeeee foreeeeennnns 5,094 [.ccooeeene 5,000 ....5,100 |............. 5,082 |.... 0. o0 ] ...5,089 |.. . . 11/15/2027 .|3.B FE ...
..98877D-AH-8 | ZF NORTH AMERICA CAPITAL INC ... . |- 03/26/2026 . [Various ... .. 172,695 .... 174,000 ... 174,000 |.......... 174,000 |.... .0 w0 ] 174,000 |.. . (1,305) . 03/24/2031 . |3.C FE ...
..G77416-AC-4 |SVF |1 FINCO LP REFI .... . 03/27/2026 . |Paydoun . .. 231,376 ..231,376 ..231,376 |. ..231,376 |. 0 | 0 0| .231,376 0. . 04/25/2029 . |1.F PL ...
..G7741@-AD-2 | SVF |1 FINCO LP UPSIZE .. .. | 03/27/2026 . |Paydown ... .. 130,149 130, 149 130,149 |...........130,149 |.... L0 .0 .. L0 .130,149 |.. .0 . 04/25/2029 . |1.F PL ...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 130,249,332 128,675,849 130,038,546 129,457,894 (34,381) 0 0 129,718,642 204,737 XXX XXX
..11043X-AA-1 [BRITISH AIRWAYS 2019-1 PASS THROUGH TRUS .... |. 03/15/2026 . |Paydoun ... .. 103,609 ..103,609 ..103,609 |.......... 103,610 |.... ()] .0 w0 ] .103,609 |.. . 06/15/2034 . |1.C FE ...
..69291Y-AB-4 |PKAIR 251 B - ABS ... . 03/15/2026 . |Paydoun . 94,758 94,758 94,755 |. 94,758 |. A 0 0| 94,758 . 11/17/2042 . |1.C FE ....
..69291Y-AC-2 |PKAIR 251 C - ABS ... . |- 03/15/2026 . | Paydown ... ... 94,758 ... 94,758 L. 94758 |............94,761 |.... .0 w0 ] 94,758 |.. . 11/17/2042 . |1.F FE ....
..69291Y-AD-0 |PKAIR 251 D - ABS . |- 03/15/2026 . | Paydown ... ... 65,146 s s eeen... 85,149 [ 0. o0 |- s . 11/17/2042 . |2.C FE ....
..78403D-AP-5 | SBATON 2020-1 2C - ABS .. . 01/15/2026 . | Paydoun . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. 0 0| .4,000,000 . 07/15/2050 . |1.F FE ....
..G8868K-AD-4 [ TIGER GLOBAL PIP 14 HOLDINGS, L.P. - ABS .... |. 03/26/2026 . |Paydoun ... .. 363,119 363,119 363,119 |...........363,119 |.... .0 .. ceei0 eennnn....363,119 .. . 06/30/2026 . |2.B PL ...
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 4,721,390 4,721,390 4,721,387 4,721,395 0 0 4,721,390 XXX XXX
..03761U-60-1 |MIDCAP FINANCIAL INVESTMENT CORP . | 02/26/2026 . |Ladenburg Thalmann & Co. Inc. . |. 50,869 ...50,000 ...50,359 |............50,000 |.... 0. o0 |- . 12/15/2028 . |2.C FE ...
.. 96524V-40-3 | WHITEHORSE FINANCE INC .. . 01/26/2026 . | Ladenburg Thalmann & Co. Inc. . [....ccvviiniiiiinnn fovvivnnnnnns 3,125 .... 3,100 53,09 |f.............3,097 |... .0 .. .0 .. . 09/15/2028 . |2.C FE ...

0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating

entities (unaffiliated) 53,994 53,100 53,455 53,097 0 0 53,097 XXX XXX

. 000000-00-0 |GARDA .... . 01/30/2026 . |Redemption @ 100.00 . 530 .530 530 |. 0 0| .530 . 02/01/2029 . |4.B FE ...
..00488P-AV-7 | ACRISURE LLC . . 02/12/2026 . |Various ............... 21,426 21,890 21,370 0 0| 21,450 . 11/06/2030 . |4.B FE ...
..02376C-BS-3 | AMERICA ADVANTAGE LOYALTY . . 01/20/2026 . |Redemption @ 100.00 . 990 .990 .998 |. 0 0| .994 . 04/20/2028 . |3.A FE ...
.. 17187M-AU-4 | CINCINNATI BELL INC ......... . 03/31/2026 . |Redemption @ 100.00 .. 577 517 .581 0 0| .580 . 11/24/2028 . |4.A FE ...
..17276Y-AJ-5 | CDS US INTERVEDIATE HOLDINGS INC . . 03/31/2026 . |Redemption @ 100.00 .. L4413 413 1399 |. 0 0| .401 . 03/08/2030 . |4.B FE ...
.. 20359D-AB-3 |ENSONO LP ...cevvvvnneieiiiiinnnns . 03/31/2026 . |Redemption @ 100.00 .. . 479 479 479 . 0 0| 479 . 05/30/2028 . |4.C FE ...
..35906E-AU-4 [FRONTIER COMMUNICATIONS CORP . 01/19/2026 . |Redemption @ 100.00 .. 97,445 97,445 98,420 0 0| 98,227 . 07/01/2031 . |4.B FE ...
..43283L-AH-4 [HILTON GRAND VACA ........ . 03/31/2026 . |Redemption @ 100.00 .. . 350 .350 .351 0 0| .350 . 08/02/2028 . |3.B FE ...
..44988L-AM-9 | ROARK CAPITAL GROUP INC . . 02/27/2026 . |Redemption @ 100.00 .. ..3,483 3,483 3,470 |. 0 0| 3,477 6| . 12/16/2030 . |4.A FE ...
..45567Y-AP-0 | INTERNET BRANDS (WEBMD) . . 10/14/2025 . |Morgan Stanley ... ....0 .0 L0 0 0| .0 0| . 12/31/2031 . |4.B FE ...
..58503U-AH-6 | MEDLINE INDUSTRIES . . 03/25/2026 . |UBS SECURITIES LLC . 78,291 78,057 78,008 |. 0 0| 78,057 . 234 . . 10/23/2028 . |2.C FE ...
..63939W-AN-3 | NAVICURE ... . 03/09/2026 . |Various ... .. 158,739 ..159,845 ..159,645 |. 0 0| .159,716 (977) |. . 10/22/2029 . |3.C FE ...
..72814C-AF-5 [PLAYTIKA ... . 03/09/2026 . |Various ... ... 13,739 ... 14,700 ...14,2% |.... 0. o0 |- ..14,306 |.. ... (567) [.... . 03/13/2028 . |3.B FE ...
..73108R-AB-4 |POLARIS NEWCO, LLC . . |- 03/31/72026 . [Various .........cccevvuniiiiiinnnnns ... 46,291 ... 49,833 ...49,522 |........... .0 w0 ] ..49,609 |.. . (3,318) ... . 06/05/2028 . |5.A FE ...
.. T4345H-AG-6 | PROOFPOINT, INC. . . 02/06/2026 . | GOLDMAN SACHS - BANK DEBT .. 323,382 ..324,594 ..324,8%8 |. ..324,861 0 0| .324,850 (1,468) |. . 08/31/2028 . |4.B FE ...
..75605V-AD-4 |REALPAGE INC ......... . 02/25/2026 . |Various ... .. 178,191 ..181,499 ..179,960 |. . 180,370 |. 0 0| 180,612 .(2,420) |. . 04/24/2028 . |4.C FE ...
..78397G-AM-3 | SCIH SALT HOLDINGS MORTON TL B1 1L USD ....... . 03/31/2026 . |Various ... ... 44,409 ... 44,409 44187 f...lllid4,222 ) 0. o0 |- . . . 01/31/2029 . |4.C FE ...
..78571Y-BH-2 | SABRE HOLDINGS .... . |- 01/06/2026 . |Redemption @ 100.00 21,174 20,306 |.... .0 w0 ] . 06/30/2028 . |4.C FE ...
..78571Y-BM-1 | SABRE HOLDINGS . . 03/31/2026 . |Redemption @ 100.00 .. . 206 184 . 0 0| ..9 |.07/30/2029 . |4.C FE ...
..86880N-BD-4 | SURGERY PARTNERS . . 03/31/2026 . |Redemption @ 100.00 .. 427 424 . 0 0| .. 7 |.12/19/2030 . |4.B FE ...
..89364M-CF-9 | TRANSDIGM GROUP INC ... . 03/31/2026 . |Redemption @ 100.00 127 ... 0. 0] .11 |. 03/22/2030 . |3.C FE ...
..D2007Z-AE-7 |DELIVERY HERO . |- 03/31/2026 . |Various 0 w0 ] ...691 | 12/12/2029 . |4.B FE ...
..G5080A-AJ-1 | JAZZ PHARMACEUT ICALS PLC . 03/31/2026 . |Redemption @ 100.00 .. N 0 0| . .15 |. 05/05/2028 . |3.B FE ...
..G9368P-BC-7 | VIRGINMEDIA .. |. 11/12/2025 . | BARCLAYS CAPITAL BANK DEBT .... .0 L0 .0 .. .0 .. .0 . .0 ....58 |. 01/31/2028 . |4.A FE ...
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 1,022,679 1,033, 188 1,030,594 1,013,926 , 0 0 1,031,614 (8,935) 12,975 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 222,995,485 221,328,527 222,578,885 197,503,254 50,822 (33,182) 0 0 222,243,459 0 426,073 426,073 3,413,832 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 222,995,485 221,328,527 222,578,885 197,503,254 50,822 (33,182) 0 17,640 0 222,243,459 0 426,073 426,073 3,413,832 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 222,995,485 221,328,527 222,578,885 197,503,254 50,822 (33,182) 0 17,640 0 222,243,459 0 426,073 426,073 3,413,832 XXX XXX
..36179V-8G-6 | G2 MA6819 - RMBS . . 03/01/2026 . | Paydoun ... . 160,277 |.... .. (11,000) |. .. (11,000) |... . 08/20/2050 . [1.A ........
..36179V-TV-2 | G2 MAG6864 - RMBS . . 03/01/2026 . | Paydoun ... .. (1,837)]. .. (1,837)]... . 09/20/2050 . [1.A ........
1019999999. Subtotal - asset backed securities - financial asset-backed securities - self- I|qU|dat|ng -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 201,246 201,246 211,770 214,173 0 (12,927) 0 (12,927) 0 201,246 XXX XXX
..38380J-H6-8_JGNR 2018-068 A - CMBS . .._]. 03/01/2026 . [Paydown ... ... . .. 36,929 ... 36,929 ...36,211 ...36,780 |.... .. 149 ). ..36,929 |.. . 04/16/2050 . [1.A ........
1029999999. Subtotal - asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 36,929 36,780 0 0 36,929 XXX
..05592A-AL-4 |BPR 2021-TY D - CMBS .. |- 02/17/2026 . | Paydoun ... . 1,800,000 .1,800,000 |.... .0 . ....0 |........1,800,000 |.. . 09/15/2038 . (1.
..05594L-AG-9 |BX 25JDI D - CMBS ... . 02/17/2026 . | Paydoun . . ..144,036 |. 0 0| .144,036 . 11/17/2042 . |2.C FE
..05606G-AG-6 |BX 2021-VIEN B - CMBS . 01/15/2026 . | Paydoun ... . 670 000 657 %1 |.......... 670,000 |.... .0 . 0 670,000 |.. . 06/16/2036 . (1.
..05610F-AE-7 |BX 2022-AHP D - CMBS .. . |- 03/15/2026 . |Paydown ... . ... 14,476 L. 14,349 ... 14,468 ... .0 . 0 .. 14,476 |.. . 01/18/2039 . (1.
..05611V-AG-6 |BX 24XL4 D - CMBS ... . 02/15/2026 . | Paydoun . .. 244,819 ..244,819 ..245,3%5 |. ..244,915 |. 0 0| .244,819 . 02/15/2039 . (1.
..05612H-AG-6 |BX 24CNYN D - CMBS . . 02/15/2026 . | Paydoun .. 16,334 ...16,334 16,297 |. 16,321 |. 0 0| 16,334 . 04/15/2041 . (1.
..05619B-AJ-6 |BSPRT 25FL12 D - CMBS . 03/25/2026 . | BARCLAYS CAPITAL INC. .. 399,500 . 400,000 ..399,000 |. ..398,914 |. 0 0| .399,041 . 04/17/2043 . (2.
..124338-AG-2 |BX 24MDHS D - CMBS . . 02/17/2026 . | Paydoun . 70,432 70,432 70,542 |. 70,417 0 0| 70,432 . 05/15/2041 . (2.
..12433C-AG-0 |BX 2024-AIRC D - CMBS . 01/15/2026 . | Paydoun . .. 241,304 .241,304 .241,013 ..241,098 |. 0 0| .241,304 . 08/15/2041 . (1.
.. 12434G-AG-0 |BX 2023-XL3 D - CMBS .. . 03/16/2026 . | Paydoun ... . 1,432,018 1,432,018 1,435,598 1,432,018 |. 0 0| 1,432,018 . 12/17/2040 . (2.
..44421G-AL-7 |HY 2019-30HY E - CMBS . 02/26/2026 . | DEUTSCHE BANC SECURITIES INC. .. 829,020 . 900,000 795,426 ..798,412 |. 0 0| .798,313 . 07/12/2039 . (1.
..46676A-AJ-2 | JIl 24BERY E - CMBS .... . 01/27/2026 . | JP MORGAN SECURITIES LLC .. 403,625 . 400,000 .399,000 ..399,067 |. 0 0| .399,044 . 11/15/2039 . (1.
..48275E-AJ-5 | KREF 2022-FL3 D - CMBS . 02/05/2026 . |Pershing .. ,433,466 .. 1,427,000 1,401,926 1,195,975 |. 0 0| . 1,423,673 . 02/22/2039 . (2.
..500937-AG-2 |KSL 2024-HT2 D - CMBS . 03/15/2026 . | Paydoun . ..71,728 ...71,728 ..71,123 | ... 71,337 | 0 0| ..71,728 . 12/17/2029 . (1.
..91834P-AJ-4 | WNC 2019-FL3 D - CMBS . 02/18/2026 . | Paydoun ... ..2,315,172 ..2 203,812 |. 2,316,172 |. 0 0| .2,315,172 . 09/17/2036 . (2.
..951913-AG-7 | WCORE 24CORE D - CMBS . . 02/24/2026 . | Goldman Sachs . 900,000 ..897,750 |. ..898,893 |.. 0 .0 | .899,080 . 11/15/2041 . [1.A
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 10,987,057 11,047,318 10,869, 164 10,711,044 0 1,000 0 10,939,470 0 47,587 47,587 125,504 XXX XXX
Grosvenor Capital Management
..36164S-AB-0 | GCMGRO 2025 L.P B - CDO . . 02/13/2026 . [L.P. 0 |.09/21/2037 .|2.CPL ..
..40436V-AG-6 |HLM 1711 BR - CDO . 02/06/2026 . Paydown . . 05/06/2030 . [1.A FE .
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self I|qU|dat|ng -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 828,681 828,681 828,681 828,681 0 828,681 0 XXX XXX
..14003*-AB-5 | Catapult SoFi Tr 2025-1 5.50% 11/14/2035 .... . 03/24/2026 . |Paydoun ... 1,271,306 |........ 1,271,306 |........ 1,271,306 |........1,271,306 |.... J | PO | R ISR | B R 1,271,306 |.. 0 . 11/14/2035 . (1.D PL .
..82445%-AA-9 | SHIELD 2025-1 LLC - ABS . . 03/16/2026 . | Paydoun . . 1,476,062 .. 1,476,062 .. 1,476,062 |. . 1,476,062 |. 0 . 1,476,062 0| . 11/17/2037 . [1.F PL .
..91533%-AA-3 | UP SATURN TRUST - ABS . . 03/23/2026 . | Paydoun ... .. 138,753 138,753 138,735 |...........138,659 |.... .0 ...138,753 |.. .0 . 04/22/2030 . [1.D PL .
1119999999. Subtotal - asset- backed securities - financial asset-backed securities - self I|qU|dat|ng -
other financial asset-backed securities - self-liquidating (unaffiliated) 2,886,121 2,886, 121 2,886,102 2,886,027 0 9% 0 2,886, 121 XXX XXX
..06631#-AA-0 |BSCH ISSUER (I1) LP CL A 6.95% SR SECD G .... [. 01/29/2026 . |Call @ 100.00 ......cccoeeveeeeiiss Jereneennennnnnennns |oeees 1,676,009 |........ 1,642,857 |........ 1,642,857 |........ 1,642,857 0 | (VO 0 fnns 1,642,857 . 04/30/2048 . [1.G PL .
..05631@-AA-2 |BSCH ISSUER (1) LP CL A 6.95% SR SECD GT .... [. 01/29/2026 . |Call @ 100.00 .... .. 874,439 857,143 857,143 |...........857,143 [.... .0 . ....857,143 |.. . 04/30/2048 . [1.G PL .
..05632%-AA-3 |BSCH |1 ISSUER (I) - ABS . 01/06/2026 . |Call @ 100.00 . . 1,168,430 .. 1,151,163 ..1,151,163 |. 1,151,163 |. 0 .1,151,163 . 07/31/2048 . |1.G PL
..056326-AA-1 |BSCH ISSUER (I1) LP - ABS . . 01/06/2026 . |Call @ 100.00 . . 1,369,070 1,348,837 1,348,837 |. .1,348,837 |. .0 0 . 1,348,837 . 07/31/2048 . [1.G PL .
..88240T-AA-9 |ERCOTT 2022 A1 - ABS .......... . 02/01/2026 . | Paydown . .. 497,007 497,007 497,000 |...........497,028 |.... .. (20)]. 0. ...497,007 |.. . 08/01/2036 . [1.A FE .
1539999999. Subtotal - asset-backed securltles non-financial asset-backed securltles practlcal
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 5,584,955 5,497,007 5,497,000 5,497,028 0 (20) 0 (20) 0 5,497,007 0 0 0 218,093 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 20,524,988 20,497,302 20,328,929 20,173,732 0 (11,704) 0 (11,704) 0 20,389,454 0 47,587 47,587 391,123 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 20,524,988 20,497,302 20,328,929 20,173,732 0 (11,704) 0 (11,704) 0 20,389,454 0 47,587 47,587 391,123 XXX XXX




STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 20,524,988 20,497,302 20,328,929 20,173,732 0 (11,704) 0 (11,704) 0 20,389,454 0 47,587 47,587 391,123 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 243,520,474 241,825,829 242,907,813 217,676,985 50,822 (44,886) 0 5,937 0 242,632,913 0 473,660 473,660 3,804,955 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
..31336#-10-6 |FEDERAL HOME LOAN BANK OF ATLANTA ............. | 03/20/2026 . |Direct ............................... | .......... 807.000 |.......... 80,700 [....ooooeiiiiiiiiins foeiiiinns 80,700 |............ 80,700 |......cevennnns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 80,700 [............... 0 fooeiinnnnnees [ PP [ 0 fooeeeeee v e
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 80,700 XXX 80,700 80,700 0 0 0 0 0 80,700 0 0 0 0 XXX XXX
5989999997. Total - common stocks - Part 4 80,700 XXX 80,700 80,700 0 0 0 0 0 80,700 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 80,700 XXX 80,700 80,700 0 0 0 0 0 80,700 0 0 0 0 XXX XXX
5999999999. Total - preferred and common stocks 80,700 XXX 80,700 80,700 0 0 0 0 0 80,700 0 0 0 0 XXX XXX
6009999999 - Totals 243,601,174 XXX 242,988,513 217,757,685 50,822 (44,886) 0 5,937 0 242,713,613 0 473,660 473,660 3,804,955 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL 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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America .........ccc....... Concord, CA e oo ..0.000 | [0 (VN 6,378,302 |............ 5,315,972 |........... 4,707,804 |..
Bank of New York Mellon ........ New York, NY ..o o ..0.000 | [0 [V O 12,077 | 13,554 |............ 3,036,374 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 (387,036) (771,186) (422,117)
0199999. Totals - open depositories XXX XXX 0 0 6,003,343 4,558,340 7,322,061
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX 0 0 0 0 0
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0
0399999. Total cash on deposit XXX XXX 0 0 6,003,343 4,558,340 7,322,061
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0

0599999. Total

6,003,343

4,558,340

7,322,061

E13
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STATEMENT AS OF MARCH 31, 2026 OF THE UNITED GUARANTY RESIDENTIAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

UNITED STATES TREASURY ... ittt i ittt e et ettt e et e e e e e e s e e e e e s s e e e e e aaa e e e e e saaa s e s e e e aaan s e s s e eananssesssannnnseesesnnnnsennee | oeeeessninenennens [oeeernannns 03/09/2026 .......... |oeeereniiiiiiiiiieees 0.000 [.oeeeeenee 04/16/2026 .....ovvvn |oeviinninieiiii e 3,993,952 [.ooiiviiiiiiiiiiininnneiinieenn 0 e 9,274

UNITED STATES TREASURY ... eeeeeie e e e ettt e e e e e et e e e e e s e e e e e e e e e e e e e e e e e e esae e e e e e essa e e e e eensa e e e eensnaneeeeennnan e eeeennnnnseeennnnnnneeeennnnnneeeee | oeeeersninneennens [oeeennnnnnn 02/27/2026 .....cevvv |oeeennaee e 0.000 [....ceeeeee 04/14/2026 .....covvw |oeeennnaee e 1,498,044 [ O [ 4,964
...................... UNITED STATES TREASURY boeeee..... 03/09/2026 .......... e 05/05/2026 L | 3,986,332 s
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 9,478,328 23,485
0489999999. Total - issuer credit obligations (unaffiliated) 9,478,328 23,485
0499999999. Total - issuer credit obligations (affiliated) 0 0
0509999999. Total - issuer credit obligations 9,478,328
94975H-29-6 ........ |ALLSPRING:TRS+ P L O (74 Y O 1. P AP PPN 5,088 |..
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 5,088
262006-20-8 ....... DREYFUS GVT CM INST ... 03/31/2026 19,789,228 |..
262006-20-8 ....... DREYFUS GVT CM INST ... 03/31/2026 .
31846V-56-7 ....... FIRST AMER:GVT OBLG Z 03/03/2026 .
999990-80-7 ....... RTCS | - INST 03/02/2026 ..........
8309999999. Subtotal - all other money market mutual funds 25,260,3% , ,
8589999999. Total cash equivalents (unaffiliated) 34,743,812 90,739 49,127
8599999999. Total cash equivalents (affiliated) 0 0 0

8609999999 - Total cash equivalents

34,743,812

90,739

49,127




	JURAT
	ASSETS PAGE
	LIABILITIES, SURPLUS AND OTHER FUNDS
	STATEMENT OF INCOME
	CASH FLOW
	NOTES TO FINANCIAL STATEMENT
	GENERAL INTERROGATORIES - PART 1 - COMMON
	GENERAL INTERROGATORIES - PART 1 - FINANCIAL
	GENERAL INTERROGATORIES - PART 1 - INVESTMENT
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE F - CEDED REINSURANCE
	SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATIONS
	PART 1 - LOSS EXPERIENCE
	PART 2 - DIRECT PREMIUMS WRITTEN
	PART 3 - LOSS RESERVE DEVELOPMENT
	SUPPLEMENTAL INTERROGATORIES
	OVERFLOW PAGE FOR WRITE-INS
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2

