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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SCNEAUIE D)...ovovvvvrrrirrriieerisesresssessisesesssesss s ssssssssssssssssssesessssssssss | nsessssssesnes 47,273,830 [ coovvrererieerincreiieen LU IR 47,273,830 [.covvovrerenne. 44,937,058
2. Stocks (Schedule D):
2.0 Preferred StOCKS.........vvrecrirerieciericise sttt ssss s esnissssns | seesiessi st (U (R (U [P RR (VN [P RR 0
2.2 COMMON SEOCKS. ......orvererrereernsesesnissssssessssessssssssssesssssssssssessesssssssssssssssanssessessesssnssess | svsssssessssssnsnssessessnssens (U1 (U1 I (01 0
3. Mortgage loans on real estate (Schedule B):
R B {5 =T OO PRSPPI ISP (U1 (U1 (0] 0
3.2 Other than first IENS.........cccvvverieciiecieris s eessessssssesens | e (U (SO (U (PO (VN [P RRR 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $.
ENCUMDIANCES).....ovvoreerereiiriseseisessssssssesssssssssssesssssssssessessssssessessessssssessesssssnssessanss | asssssssssssssssssessessnssens (U1 (U1 I {0 U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)....o.vvvvevetesieriesessssessses st ssaes s essesse s sssse s sssssssesssssssessssssessesanss | sressessssssessesssesssssssenes [0 R (01 {0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coevrveirercreieieerssienies | e (01 O (01 OO {1 U 0
5. Cash ($.....823,924, Schedule E-Part 1), cash equivalents ($.....181,721,
Schedule E-Part 2) and short-term investments (§.......... 0, Schedule DA)........cccocvvveees | covererereerennns 1,005,645 [ ..o (01 1,005,645 | ...covvvrrernnns 4,368,647
6. Contract loans (including §.......... 0 Premium NOLES)......couevrvereeiereieieieessie s | oo (01 SRR (01 OO {1 U 0
7. Derivatives (SChEAUIE DB).........c.ccvvevercieeeieiesere ettt ssse s s sens
8. Otherinvested assets (Schedule BA)
9. ReCEIVabIES fOr SECUMHES.........ucvurrerrrirrriecrieerisereisesi s essssssssssssennss | coeresesssnesssesnsesssseness (U [P (U1 [P (1N 0
10.  Securities lending reinvested collateral assets (Schedule DL)..........coorvnenrenneenenenenns | o (U1 (U1 IO {0 U 0
11, Aggregate Write-ing for INVESEA @SSELS..........ccvivvrcveisiiieie et sesssssens |eessesessssssssesssnsssssesaas (O O (O IR {01 IO 0
12. Subtotals, cash and invested assets (LINES 110 11).......cvivcieciiiicieceeeeeeeseeeins | e 48,279,475 | oo (1] IS 48,279,475 | ..o 49,305,705
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONly)........c.cc.eeurerererrerrererseines | v (U1 RN (01 IO (01 R 0
14, Investmentincome due and @CCIUE...........cccvueveiviveieeieieiee et seesens | cveesessesesesnans 205,337 | oo (0] 205,337 | .o, 277,053
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.... | coeeevveveverennee. 121512 | e, (0] 121512 [ oo 81,191
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoeevrevee | veevrermenrenerniesnsnninns (U1 (U1 (0 U 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt sttt s st stsenes | eesiiesiestes st (U [ (U [EO (01 [ 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS.........c..weeuerirreriereerieessessseessessesesnes | oneesesesssesesnenens 28,543 [ ..o (1N PR 28,543 [ .o 0
16.2 Funds held by or deposited with reinsured COMPANIES..........urvrverrerreneenrnninennes [ correrrinenseseesnessenseeens (U1 (U1 I (0 U 0
16.3 Other amounts receivable under reinsurance CoNracts..............ceveeercrererenneees | ceveeeinnerinnerinenineeend 0
17.  Amounts receivable relating to UNINSUrEd PIANS..........cccvevevriveveieeeeee e | v [0 T (01 O (0 O 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccooeves [ ceverrieiveiriiennne. 78,490 | oo (1 [ 78,490 | .cvveireeiierne 169,235
18.2 Net deferred taX @SSEL..........wwrrrerirrriereereee e sessssessenes | seessesssenssessseresssessons (U [ (U [P (U [P 0
19.  Guaranty funds receivable Or 0N dEPOSIL...........ccccverivriveieiieieieieeessiese e sssesseniens | evesesissesesis s (01 TR (01 TR {0 RN 0
20. Electronic data processing equipment and SOtWare.............ccevvveveerieieirereiesceseseseseens | eveeveesessie e (01 R (01 O {0 U 0
21.  Furniture and equipment, including health care delivery assets (§.......... [0) IR ISP (U1 O (U1 IO (01 O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates.........ccocoveevveees | cevverveeesceeeseeenad [0 T (01 U (0 O 0
23. Receivables from parent, subsidiaries and affiliates..............cccoovverieveieeieieecsieeens | e 63,383 | oo (0] 63,383 | .o 0
24. Health care ($.......... 0) and other amounts reCEIVADIE............c.evrvereierireeiesissiesiennens | srvvesiesssissse s (U1 (U1 IO (0] 0
25. Aggregate write-ins for other-than-invested assets...........cceveeeerieicceseeeeeee e, e 5,698,058 |...ccoocvernnnen 5,635,000 | .coiiieieiianan 63,058 | .o 65,839
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell AcCOUNtS (LINES 1210 25)........ouevvermrriieeeminesissssesisesessesssseesssssesssssssssssssssnns | onseesssnsssenes 54474798 |..oooovrvrannns 5,635,000 | ...oocvevrnnec 48,839,798 |....ccocovuvenne. 49,899,023
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS........ccove. [ worverernceneeneineincineenns (U1 (U1 IO (01 OO 0
28, TOTAL (LINES 26 NG 27)........ocvvermereioeersiereeiseessseesesseessssesssssssessssesssssesssssssssssssees | eevenneseseeniees 54474798 | ......vvvvns 5,635,000 |......coooonnec 48,839,798 |........ccou..... 49,899,023
DETAILS OF WRITE-INS
10T, ettt Rttt | st 0
1102, ettt bRttt | st 0
1103, et

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 @bOVe).........cocoeveevcrereirrrriieiees

2501.
2502. Licenses purchased
2503. Other receivables
2598. Summary of remaining write-ins for Line 25 from overflow page

Statutory deposit iN GUAM..........cc.ccveieiicieieece ettt

2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 aboVe)........cccovvvveveereveiiercerererane




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

Currerit Year PriorZYear
1. Losses (Part 2A, LiNg 35, COIUMN 8)........covvuiueieieiiseieiessstese sttt sttt s st st en s ssenns | sestessssssssssssessn s ses 17425 | oo 69,538
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6)...........ccocuevireveereeisrrecreiieiens [ (1 0
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN 9).......c..ccuiiiiiiieieiesiee st s st ssess s ssessssssssessns | sssesssssessessssssessessnes 3,000 | oo 3,000
4. Commissions payable, contingent commissions and other SIMIlar ChArGES............cocueiiiieieiee e ssesssssse s | eesesssssss e sess s ssessessens (0 O 0
5. Other expenses (excluding taxes, lICENSES AN EES).........ccuiiuiiiiiiiieiie ettt b et es s ssss b stensns || sevsessesssssssessessas 167,824 | oo 102,987
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.euuerieiriieieiseesee et sessssssssenes | cvessesssssessesssssaesans 31,645 | oo, 15,337
7.1 Current federal and foreign income taxes (including $.....(11,189) on realized capital gains (I0SSES))........cc.oevererrerirerrinereeiierieerens | e (01 OO 0
7.2 Net deferred taX IADIIIY..........cccccveieiieeieeiee ettt s s a bbb s bt s s s banns | Hnbsessesbssasssest st e e ssentaees (1 O 0
8. Borrowed money§.......... 0 and interest thereon §.......... ettt sttt bbbt | siestess st st ees ettt (01N DO 0
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$.....687,138 and including warranty reserves of $.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)...........cceueecieiriicieiseeese e | cevvesisesesessssessenes 71,323 | oo 71,830
10, AQVANCE PIEMIUM . ...ouiuiieiirieitesiete et ets et ssse s st st b st es s bbbt s s bbb s s bt s bt s s s bt s b s st n s bbb s b st s s b s st st st ntensenas | besassessssinsensesnsansenas 5,025 | oo 1,340
11.  Dividends declared and unpaid:
11T SHOCKNOIAELS...... okt | sebsn bbb (U1 DO 0
T2 POlCYNOIAEIS. ...ttt bbbt s bbbt st e bbbt sttt st st | evsesassnsssaessessntens st senan 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)........c.cuiuiirivriiiiieiiiieieee et sees || cvessssssessssssessenas 375,487 | o 236,905
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, ColumMN 20).........c.ccceieiiiieieicieeseeseseesiesesesssssssens | e 0 [ 0
14.  Amounts withheld or retained by company for aCCOUNE Of OthETS............cuiririi et ssenes | ceeesesteessesess b asesensenean 0 [ 0
15.  Remittances and items NOt AlIOCALEM.............ccvueiiviiicc ettt bbb bnans | sensesaesesensens s senaesae 1,582 [ oo 1,520
16.  Provision for reinsurance (including §$.......... 0 certified) (Schedule F, Part 3, COUMN 78)........coviriirrinereieeneineieeseeseisessssseenes | creeseesssessesssessssesesessssennes (01 O 0
17.  Net adjustments in assets and liabilities due t0 fOreign EXChaNGE FAES. ..ottt snsees | eeessestesssessessessssasessessenean (0 U 0
18, DIaftS OUISTANGING. ... veierceeririeeee ettt et s s8££ E bbb bsesb st e nns | ebsessestensessessessenbsnesententan 0 [ oo 0
19. Payable to parent, subsidiaries and affllates............c.cceieiiiiiiiicce bbbt | ererer et 519,463 | oo, 493,271
20, DBIIVATIVES.......oiuiieiiiieeiieis ittt | et (U1 PO 0
271, PaYADIE fOF SECUMTIES. .. . veoverereirrireeee ettt s st R Rt en et nssents | seesestessassssssnssantnsnssensenens (0 TN 0
22, Payable fOr SECUMTIES IBNAING.........ovrererirerirrireis sttt sttt s s st b s ss st ssessentnes | seesessessansssssessansnsnssensanens (0 U 0
23.  Liability for amounts held UNder UNINSUTEA PIANS...........cvuruirrrecieieeineeeieeieeeseeeesees ettt ess et ss st es sttt ssessessnsssseses | sessessesssssssssssassssssessesssens (0 RN 0
24. Capital notes §......... 0 and interest thereon §......... 0t s bbbttt st | sressns sttt (01N DO 0
25.  Aggregate Write-ins fOr NADIHIES. ..........c.ccvcveieeieiciriccee ettt sse s sses s s bensesans | besressesisssssnsesas 1,324,129 | oo 1,206,107
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........c.vriirrrrerrsnese st sstsesssssssssesessesssssees | seressessnsssssessnnes 2,516,903 [ oo 2,201,835
27, PrOtECIEA COIl HADIIES. ... ...oveveeerceriscisi bbbt | ottt {01 0
28.  Total liabilities (LINES 26 @NT 27)..........ererrrerrreerreeerreesneesseeessesssssessseesssesssessssssssesssesssssssssssssssssssssssssssssasssssssssssssessssnesssanssssssssessss | sessasssssssssssenass 2,516,903 | .oovoviirriisnienaes 2,201,835
29.  Aggregate write-ins for SPECIal SUMPIUS fUNDS........c.ovurerieiecisrie ettt sttt s s ss st ssessentenes | sessnssesssnssnssnssanssnssnssessnens (0 O 0
30, COMMON CAPIAI STOCK........cveveevecree ettt st sttt bbb s e s st sses e bn s s s ssnse s snsastessnsansessesanss | sesvesseseesssassenes 3,000,000 | oovvveerrrriienens 3,000,000
31, PrEfEITed CAPITAI STOCK. ... .. vurirerererie ettt s s an s st st nsne | ressessantnesnssent st srensentnes (0 O 0
32.  Aggregate write-ins for other-than-Special SUMPIUS FUNGS..........c.riiiririrrecsrsesesee sttt ss st ssssssessensens | ressessasssnsssssessnsnssnssensnes (0 N 0
33, SUIPIUS NMOLES... ..ottt ettt sttt bbb et s et s bt s s bbb bt s s sae s s st es e snbessessntnsasssssnsnsenans | sesvessessessssssesees 7,500,000 | oovvveererrrieirennns 7,500,000
34, Gross paid in and CONHDUIEA SUIPIUS........c.cuveiveeieciceeieiie ettt sttt s st s st ss s s s ssssesassesessntenens | avesesssssesnsineas 79,845,107 | covvvvverernnn 79,845,107
35, UN@SSIGNEA fUNAS (SUIPIUS)......vuevievieereicteie ettt sttt sttt b s bbb s s s s st st bessssansnssssssessessssnsansesans | sevessessesesssnsns (44,022,212)[ ..ovvvvvvrrrrnne (42,647,919)
36. Less treasury stock, at cost:
36.1 .......... 0.000 shares common (value included in Line 30 §.......... 0.ttt ettt s benes | eerenteseeseeten st naen e (01 TR 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt s et s st nentnes | ernreniess s nees s aneennead (01 OO 0
37.  Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LINE 39).........ccvirveeieieiiees e sessesessessssssssenes | svsssessssssssssseas 46,322,895 [ ...coocvnnn. 47,697,188
38.  TOTAL (Page 2, LINE 28, COL. 3).....cueurrirreercririririsereieerieeeisseesiseesieesisesssssesssesesssesssssesssesessesssssessssessssessssassssessssnsssssssssessssessssnssssnens | coseeesesssneesseed 48,839,798 | .....ccoevvrrrernn 49,899,023
25071, CONLNGENCY TESEIVE. ......cuuivuirrisisesiesiesisssessesssssss e sses s s s b st s s b £ b8t s bbb bRttt
2502. Premium refund reserve
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIfIOW PAGE.........c.uuwririimrimriiirireicsieessesssesssssessssessesessessssesssssssesssenss | cossessssesssnesssssesssnessesesnns LV R 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 GDOVE)........cceveuieireeiciiiesisisiisisieesesssssessssssssssssssssssssssssssnsesssssssessesnsssesseses | sessesssssssnssssesees 1,324,129 | oo 1,206,107
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEIfIOW PAGE.........c..uwrirriimrimeriiimireecrieesiesssesssssessssessessssesssssesssesssesssenss | cossessssesssnesssssessssessesssnns 0 [, 0
2999. Totals (Lines 2901 through 2903 plus 2998) (LINE 29 DOVE)..........ccvivcuiieiieeiiiiiesieeseiissesessessesssssssessssssssessssssessssessessssesssssesssssnsenses | aeesiesessessssssessssssssssssaseas (01 0
3201.
3202.
32083.
3298. Summary of remaining write-ins for Line 32 from OVEIfIOW PAGE.........c..uwrerrrimrricriieimieeiserieessesssesssssessssesssessseessssessssesssessssenss | eosseessnssssnnessssesssnsessssssnns (U (R 0
3299. Totals (Lines 3201 through 3203 plus 3298) (LINE 32 GDOVE)..........covcveeeeieiieeiriieesieeieisiesesscsesssssssssssssnsessnsssssssssessesnsenssssesssssssenses | aeesonsessesesssessssssssssssesees (O 0




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

STATEMENT OF INCOME

1 2
UNDERWRITING INCOME Current Year Prior Year
1. Premiums earmned (Part 1, LiNe 35, COIUMN 4).........ccuoieieriirieiciesie ettt sae st s bbb saessssnsns | eetessesessesssssesssnssesans 257,235 | oo 205,253
DEDUCTIONS:
2. Lossesincurred (Part 2, Line 35, Column 7).........cccvvvenvennen. (39,133)] .
3. Loss adjustment expenses incurred (Part 3, Ling 25, COIUMN 1).....c.iiiririirrinirrinresiseessiss e sssssssssssssesssssssssesssssssssnsss | esessssessssssssnssssssessnssnnes 3,000
4. Other underwriting expenses incurred (Part 3, LiNg 25, COIUMN 2).......c.currrirenrireniinrieisssssssseesssssssssessssesssssssssesssssssssessases | sesssssesssssssssesssssnes 2,246,870
5. Aggregate write-ins for underwriting dEAUCHIONS...........ovuereririeerirrireieerceeere ettt sttt essesssnsentenss | sssssssssssssssssssssssnsssens 118,327
6.  Total underwriting deductions (LINES 2 thIOUGN 5)........ccvvuruririinrninrineseiecssisis st sssssssssssssssessasssssessasses | sssessessssssessssssssnens 2,329,064
7. NetinCOME Of PrOTECIEA CEIIS........vurervrrrrreeirris ittt b sttt ess st sess st st essessenssnssessans | snsssssssenssnssssessanssnssassanssneas 0
8. Netunderwriting gain (10ss) (Line 1 MIiNUS LiNE 6 PIUS LINE 7)......vuevererriririerrereireeiesiseireiseesssessesessssssssssssssessssssssssssssssssssssesses | sessessssssssessnssnenns (2,071,829)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment INCOME, LINE 17)........c.cvuieeiirericieeeeceeeeee e 413,218 293,938
10. Net realized capital gains (losses) less capital gains tax of $.....(11,189) (Exhibit of Capital Gains (Losses))... L .(93,669)
11, Netinvestment gain (I0SS) (LINES 9 F 10).......cciieruririrrirririnsissiseis sttt sttt ss st st sess st seses 371,127 200,269
OTHER INCOME
12.  Net gain (loss) from agents' or premium balances charged off (amount recovered §.......... 0
amount charged off §$.......... 0) ettt ettt s st et es ettt es e st annsannsan | srteesies s ettt se e L0 RN 0
13.  Finance and service charges not included in PrEMIUMS...........ccviiiiieieieeie st b s s ssse s sstesessssenses | sresisssssesessssessessessessssessesnses (01 OO SRTRRON 0
14.  Aggregate write-ins for miscellaneous income..
15.  Total other income (LINES 12 thIOUGN 14)..........ouivieiceieeieete ettt bbbt
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign
INCOME tAXES (LINES 8 + 11 # 15) ...ttt b et bbbttt s s benes
17. Dividends to policyholders....
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and foreign
income taxes (LINE 16 MINUS LINE 7).ttt ees ettt ettt ssestnsentantas | sressssssssssssassnsneens (1,700,702) [ ..voereeeiecenens (1,884,584)
19.  Federal and foreign inCOME taXES INCUITEA...........ccuiururircereire ettt bt ssensensnnns | seessssssssssessssssnssssaas (326,410)[ ..o (404,137)
20. Netincome (Line 18 Minus LiN€ 19) (0 LINE 22)........c.ovuiuriereieiecireereiieeineeseese et sestsssse e ssessssssessessssssesessessssssssessessnns | eeseessesseessssessnssnes (1,374,292) ..o (1,480,447)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year (Page 4, Ling 39, COIUMN 2)........c.omririririnrreeiinereeeseineinees | reereeseesneesseeenees 47,697,188 | ..o 49,177,635
22, NetinCOmME (froM LINE 20).......ccuuiueieriireiieeiseiiee i sttt ss bbbttt nssnssnnsns | sebtsssesstnstnssnseas (1,374,292) [ ..o (1,480,447)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (0SS). ... wurererierrerrineineineieiseirei sttt ssesseseees
26.  Change in NEt AEfEIMEA INCOME taX........ it ieeiseeeie ettt sse sttt ss st st s st antnssessentes | wbressessnssssssnssastsnsnssessansnnssnes (01 OO URRO 0
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Ling 28, COIUMN 3)........cvirririnirinrnrnineneieisssnseeessniees | coreeressnsinsssssssessessssessssensssnes (01 0
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 miNUS COIUMN 1).....c.oiiiiriinrirrriecnsineiseinsensessssessssenssses | coreereesnsessssssssssessssessesssessees (01 OO 0
29, Change iN SUMIUS NOLES......ccuvuierireireieieiseesseeee et sesssse st ess sttt ess sttt st st st sse et ent st s ssestensanssnssessns | soressessassssssessssnsnnssessansnnssnes (01 OO 0
30. Surplus (contributed to) withdrawn from ProteCIEd CelIS..........ovriurereinrireireieissirieesstssesessesssss s ssessessssssesessssssssssssessssssesses | sessessssssssnssnsssssnsssessessssssnenn (01 0
31.  Cumulative effect of changes in aCCOUNtING PHNCIPIES. ......c.rvurerirrerrireiecireie ettt ssssssssssssessessssessessnsss | nessesssssssssssssssessnsssessessnsssnenn (01 OO 0
32. Capital changes:
3201 P MMttt R Rttt
32.2 Transferred from surplus (Stock Dividend
32.3 TranSTEITEA t0 SUMPIUS.......vuveererreseerreeeseisesesseseisess st se st s st b st
33.  Surplus adjustments:
331 P MMttt RS R Rt sensnn | estiessen sttt 0 [ 0
33.2 Transferred to capital (STOCK DIVIENA).........c.everiririririierise ettt sse sttt es st st esssssnssenss | sressessesssssnssessassssssessanssnssnses (01 OO 0
33.3. Transferred from CAPILAL...........cceviveeieireecctcees ettt et s s bbb sses s sstenas | ereesintesaesae sttt n s baes (01 OO 0
34.  Net remittances from Or (10) HOME OffICE........cuurrririririrsiiriisiinsise sttt ssess s ssessenssnssessastns | sessessesssssnssessassnssessessanssnsnn (01 OO 0
35, DIVIENdS 10 SIOCKNOIARTS........o.vuuveriiaierriririri ittt | sebbes sttt 0 [ 0
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minUS COIUMN 1)......c.ccivrieirierieieieesieieeseesssssssresinsens | eevesissssseseessssese s sesssse e (01 OO 0
37.  Aggregate write-ins for gains and I0SSES IN SUIPIUS........c..c.cvierieereiieeeieeseteetes et s s ssses e ses s ssssssesssssssesnssssenss | anssssesesssnsessssssenssssssenssnsessessd | soesississesssssssssssesnssssessssneas 0
38. Change in surplus as regards policyholders for the year (Lines 22 through 37)........cccccvvvvvvrnnne L ....(1,480,447)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 46,322,895 47,697,188
DETAILS OF WRITE-INS
0501. INCrease Of CONtINGENCY MESEIVE..........curierrerieisessesssse e stess st st s s bbbt b et bbbt e st aeen
0502. RelEaSe Of CONHINGENCY FESEIVE........c.uivurieciseiiesiseie sttt sttt sttt
0803, ettt E R RS s
0598. Summary of remaining write-ins for Ling 5 from oVEMIOW PAGE..........cccveveeviieiieieseese ettt senees
0599. Totals (Lines 0501 through 0503 plus 0598) (Line 5 above).

1401.
1402. .
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from oVerflow Page.........c.ccueicieiiieeesee et
Totals (Lines 1401 through 1403 plus 1498) (LINE 14 8D0VE)......c.iiiiieiiiiirsisiei st sstesss st sns s snsensnas

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 through 3703 plus 3798) (LINE 37 @D0VE)......c.iuieeieiieeiesieeeesis st essss s e snssessssnssnssnanas




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

CASH FLOW

Currer11t Year PriorZYear
CASH FROM OPERATIONS
1. Premiums COllECted NEt OF FEINSUIANCE. .......co.cveivieie ettt st s bnas | saessessssssessssnsesaesas 358,675 | oo 213,512
2. NetinVeSIMENTINCOME. ... bbb | srebess s 545,141 | e 576,062
3. MiISCEIIANEOUS INCOME. .....ouveurirritritsiieeeesess ittt enssnes | stibntss s 0 [, 0
4. Total (LINES THIOUGN 3).....uivieiicitesese ettt bbbt s bbbt st sten s baens || snbsssnssestenss s seeseas 903,815 | e 789,574
5. Benefit and 10SS related PAYMENLS.......cccovuririerriririsrenrie et ss st s st es s s st ssessensnssessessensnssnns | sessesssssansnsssessensnssnes 41,524 | oo, 100
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cccvueuevcieiieeiieieeeseseiesssssenes | eeresiesesise e sesseseens (0 OO 0
7. Commissions, expenses paid and aggregate Write-ins for dEAUCHONS..........co.vvurrerirnrrenrirrinisressiesise e esesesssssssessssessns | vresessesssssssssessnnes 2,287,054 | oo 2,332,275
8.  Dividends paid to policyholders............ccovevrririeresieieinenns
9.  Federal and foreign income taxes paid (recovered) net of §.....(11,189) tax on capital gains (I0SSES)...........cc.errrrrverrrrerrerens [ crisrrisscieesisssiienn. (428,344)[ ..o (243,856)
10, TOtal (LINES 5 thTOUGN 9)..couuvvvevirreienrireiiierissesieesee et enns | seseestesssnestsenens 1,900,234 | ..oovverereiiienn 2,088,518
11, Net cash from operations (Lin€ 4 MINUS LINE 10).......cvuririerrirrininrnnieesssssissesssesssseessssssssssssessesssssssssesssssssssessssssssssssssesssnsnss | sesessesssssssssssessanens [T X1¢)] [— (1,298,944)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds...
12,2 SHOCKS....cverevereeeseeesesiee st
12,3 MOTGAGE I0BNS.......ouceieiecict ettt bbbt bbb s bbb sttt b s st st antenens | nebensebnten s sttt [0 SRR 0
12,4 REAIESIAE......cueireceeer et ennne | et (U N 0
12.5  Other iNVESIEA @SSEIS........coouiiiiiiecie bbb bbbttt | setbesi ettt 0 [ 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term iNVESIMENLS.............ccoevevevcveieeeieeeseee e | cereveeseesess e (01 SR 0
12.7  MISCEIANEOUS PTOCEEAS. ......eueeeeerrereiseeseeretseeseee et ee et es st ss st ees s ss e s s b sb s bses s s st esess st s s entensentnns | ittssssesssnssssensenssnssneensaneas 0 ] 0
12.8 Total investment Proceeds (LINES 12.1 10 12.7)......cviverrreeieietrees e es sttt sesss s sssssssssssssssssssessssnss | sossissesssssesssnnsas 31,514,656 | .ovvvevrrrieieinns 7,529,622
13.  Cost of investments acquired (long-term only):
1300 BONGS.....i s
1312 SHOCKS ..ottt R
13.3 Mortgage loans....
134 REAIESIALE........veeceie e
13.5 OthEr INVESIE @SSEIS........vvvurrircrirniirisier ittt bbbttt nesns | ceessseest et (O RSN 0
13.6 MiISCEIIANEOUS APPICALIONS. .....ceueuverenrerrereiseeeese it st ss e ss s ettt sttt s s sess et ssessensanssnssessentnes | nnsssssssssnssssssssnssnsnssessassans 0 ] 0
13.7 Total investments acquired (LINES 13.110 13.6)......cucieieiieieisiseieissiseeiss st ssss st st s ssssssses | sesssssssssssssssassans 33,964,914 | oo 7,639,443
14.  Netincrease (decrease) in contract [0ans and PrEMIUM NOES..........c..verieriririieii st
15.  Net cash from investments (Line 12.8 minus Lines 13.7 minus Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPItAl NOLES......veverererire ettt ss sttt s st s st en et s st | nessessnstansnssnssessanssnesessansans (01 U 0
16.2 Capital and paid in SUPIUS, €SS trEASUIY STOCK..........c.eiuiieiieireicie ettt ssss b s st | senssessessesssssssses b s ssesaans (01 SRR 0
16.3 BOITOWEA fUNGAS. ..o veuririicereeiseiices sttt sttt st nt s stenss | nnssessnssansnssnssessanssnesessansans (0 R 0
16.4 Net deposits on deposit-type contracts and other insurance IAbilitIES.............ccuiveieiciirieeesee e | e (01 SRR 0
16.5 Dividends to stockholders....
16.6  Other cash provided (APPHEA).........ccevcuiurieiicesie et ssse s sssensessesssessessesens | sssssessassesssssssessessneas 83,674 | oo 541,161
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6).........cccoveunrrrerrirnens | sorrmessessessesssssssnenes 83,674 | oo 541,161
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17).....cocvveeeeereeesreseisieeens | cvvevvesieisisieennns (3,363,003) | coovvereererrrrrreernins (867,605)
19. Cash, cash equivalents and short-term investments:
191 BEOINNMING OF YBAN......oveevicvi ettt bbb ss ettt s st s s s b s sas s sssessesnsssessnsenss | seesesssssessssnsesseses 4,368,647 [ ..ocoeveererrernns 5,236,252
19.2 End of year (Line 18 PIUS LiNE 19.1). . .. iiuriiiisiiesieiis st sessssses s sttt st | sesssssessssssssssssssnes 1,005,645 | ..oooviiniininns 4,368,647
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  CONtINGENCY IBSEIVE...oosscerersceresseesesseseesseeeeesseeeescesesseeeesseesess e eseeee e et eee e eeeceseeeeessceeess | eesecesesseeeessceeees (118,327)] oo, (80,439)]




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED
1

UnearnedZPremiums UnearnedsPremiums )
Net December 31 December 31 Premiums
Premiums Prior Year- Current Year- Earned
Written per per Col. 3, per Col. 5, During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)

1. FIE .ttt sttt | eeeii et (U IR (O SRR (0 RN 0
2. ATIEA INES...ooovevoereereereeeseee e sess st sesss st sesssssssssssssnssss. | eessssssssssssssssssssnnssssnees (O (O (0 0
3. Farmowners MUItPIE PETil..........cviueireiciiieiecsie et | evesessesssssssssesessssessesesad (0 TR 0 | oo (0 R 0
4. HOMEoWNErs MUILIPIE PEFl........c.iireireeicee e ssiseeisiesnens | eeeesssessessssssseseesssesseeeend (0 R (0 RS 0 | s 0
5. Commercial MUIIPIE PEFL.........cvucviirieieiiieieieieese e sbessesssnes | ervessssesessssesse s sssssse e (0 SRR (0 TR (0 TR 0
6. MOMGAGE GUAANTY.......veeeeeeieereieiciee e essntesenns | essessesseesseeseessseens 256,728 | oo 71,830 | oo 71,323 | oo 257,235
8. OCEAN MAIMNE. ... sesin | cboneisns e 0 [ oo 0 [ oo 0 [ oo 0
9. INMANG MAINE.......corrii st | eesnsbessessestese s sessssinenereaa L0 RO 0 | v (01 RN 0
10. FINANCIAl QUAMANEY. ..ottt ssnsens | etssessesssssssssesssssssessesesad 0 | e 0 | oo 0 [ oo 0
111 Medical professional liability - OCCUITENCE............ccovcveveiieeiriieieeeeessieesieiens | e 0 [ oo 0 [ oo 0 | s 0
11.2  Medical professional liability - ClAIMS-MATE...........ccovurrureririereirrieineireieinees | cereeeeeeseesee s L0 L0 0 [ oo 0
12. EAMNQUAKE. .....cocviiceictcee ettt snsetes | evesssesesiss et s e 0 [ oo 0 [ e 0 | s 0
13. Group accident and hEalth..............ocorirince s | et L0 L0 0 [ oo 0
14, Credit accident and health (group and iNdividual)............cccoueverrenieieniinieis | e (0 R (0 RSO (0 TR 0
15. Other accident and REAIN............cociviiccrcrcrcrcreesresesienienies | e [0 0 [ oo (0 RN 0
16. WOrKErS' COMPENSALION........cvvvirririiiieieisieiseie st ssssssssesssns | sressssssessessssessessssessesessnes (0 T (0 R (0 TR 0
171 Other liability = OCCUMTENCE. ..... ettt esessessseseeessennas | sessesessssessssessssessessssssnenn L0 L0 (0 U 0
172 Other liability - ClaIMS-MAUE.........covriririeee e esesinssnes | e sees (0 R (0 R (0 TR 0
17.3  Excess WOrKers' COMPENSALION...........ouurerurrereerreeeeeiseeeneesseeeseseseaeeesssssnens | sesesessessesssssssnsssessessssssesnn L0 L0 (0 U 0
18.1  Products liability = OCCUITENCE.........cuvireireiieeiieeie et esissseisesstessesssiens | ereisssessesssssseseesesessesesaees (0 0 | o (0 TR 0
18.2  Products liability - ClaimS-MadE..........ccrrurirrirerirnereeceeiseseeisereeeseinens | e ssssesesees (0 R (0 0 | e 0
19.1,19.2 Private passenger auto lADIlity...........ccoceveurirrieiiinieecese e | covsssssesessssesessessssssse s (0 T (0 RO (0 TR 0
19.3,19.4 Commercial QULO IADIIIY..........cveverererrirerireireierssie et ssssssssesssees | erersnssessnssnsssesssesssssnssens (0 R (0 R 0 | e 0
21. AUto PhySICAl dAMAGE........oeveviieieeieie et ssasnies | sessssssesesssses st saees (0 TR (0 RO (0 TR 0
22. AIFCTaft (] PEHIIS)....vveverererrirrerrieis sttt ssess s essessssssnsnsss | estesssssessesssssssssessasssnssnses (0 R (0 R (0 R 0
230 BRIt | ettt (O IR (O R (1 RN 0
24, SUIBLY .ottt ettt sttt s st snsnens | sressesssnssessantnsest st st srend (0 (0 RS (0 R 0
26. Burglary and theft.............cceiiiiiieceee e sieniens | et 0 | e 0 | oo 0 [ o 0
217. Boiler and MACKINETY.........ciuiirereecrce e sssesnnes | eeetsssessssssssssesssesssesseseend (0 R (0 R (0 R 0
28, GBIt | eeri sttt (U R (O R (1 RN 0
29. INEEINAHIONAL ...t | eeeesr et LU TR L0 OO (0 RO 0
30. WEITANTY ..ottt ebas | enbeessessestess e bses st st enes L0 L0 (0 O 0
31. Reinsurance - nonproportional assumed Property..........ccccveeeeeeeveveeseiees | cevvrveeerieieisnssiesrssrersnen0 | e 0 [ e 0 | e 0
32. Reinsurance - nonproportional assumed iability..............ccceeirrurrininrnniins | e L0 L0 0 [ oo 0
33. Reinsurance - nonproportional assumed financial NES...........cccovvvriniininnns | veveivierenssseisesssseenenad (0 (0 RS (0 0
34. Aggregate write-ins for other liNeS of DUSINESS........c.vuivrrirrieinirieiniiens | rrrsrississs s [0 [0 {0 R 0
35, TOTALS.....ooiiitisiniriseri et ssass st snsssenssens | oetsssessssnssensssees 256,728 | ... 71,830 | oo 71,323 | oo 257,235
BA0T. st | eessnssnssnessnnnenssnnnn0) | 0| - (0 RN 0
BA02. et nnnnn | sestsees st (O (O (0 0
BA03. st | serti et (O RO (O R (0 RN 0
3498.  Summary of remaining write-ins for Line 34 from overflow page........coccvvveeee | veveerereenerneeneirserseeneeneeees (0 R (0 SR (0 U 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 @bOVE).......ccccvrrrieieriies | ovirsieiisissieseississienseiaes 0 | oo [0 RO {0 R 0




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS
1 2

3 4 5
Reserve for
Amount Unearned Amount Unearned Rate Credits Total Reserve
(Running One Year | (Running More Than and Retrospective for Unearned
or Less from Date One Year from Earned But Adjustments Based Premiums
Line of Business of Policy) (a) Date of Policy) (a) Unbilled Premium on Experience Cols.1+2+3+4
1. T ettt nn | eeeaetess ettt [0 [0 R (0 [0 0
2. AlEA NSt | eresseenesssseeeessteeseeeeees [0 [0 N (0 [0 R 0
3. Farmowners MUItiple PEril.........oeuririerirrrreisseeieinsnees | eeeeeineseseeseessseeeeneens [0 [0 SRRSO | N ISP 0 | o 0
4. Homeowners MUILIPIE PEFil........cvririeirieeiereeseeeissieens | eereeseiseseseeseeseseeeeneens [0 [0 RO | N ISR 0 | o 0
5. Commercial MUILPIE PETl.........vorrieirrirrieseesirseesseissssnen | ereeesnssesssssssssessesesea [0 0 | cvrrrerermrerenrreneeen0 | e 0 | e 0
6. MOMGAGE GUAANTY........cveeereeiireieice et isesanees | eesesssessesseensssssesnesnnees [0 I 71,323 | o0 | e [0 I 71,323
8. Ocean marine .0
9. INM@NA MAMNE.......cooceiiiccere e .0
10. FINANCIAl QUAMANEY.......vvieeiieieiesee et eisieens | eeesssessesseesessssesseenneas [0 R [0 SRRSO | ISR 0 | e 0
111 Medical professional liability - OCCUITENCE............c.cvveveevcreirisieies | ceveerieiese e 0 [ o 0 [ o0 e 0 | e 0
112 Medical professional liability - ClaiMS-MadE..........cccooerereerrierieins | cereereeisieeeeieseinad 0 [ o 0 [ o0 e 0 | e 0
12. EAMNQUAKE. .......coveecveiiccct et nsetens | eviesese s s eaena 0 [ oo 0 [ oeveeveereeeeiereieneend0 e 0 | o 0
13. Group accident and health..........c..cccceveveereeeeeeseeeceeeeseeeees | e 0 [ o 0 [ o0 e 0 | o 0
14, Credit accident and health (group and individual)...........ccccevevvvees | coveeviveericeeeeand 0 [ o 0 [ o0 e 0 | o 0
15. Other accident and health.............ccoririiiiniiniinisins | s LU N 0 [ im0 | LU N 0
16. Workers' COMPENSAtION...........cc.ccveveiieriieiieee e | cevesereres s 0 [ e 0 [ o0 e 0 | o 0
171 Other liability - OCCUITENCE.........ccvveeiiriieieireeessieseeissieseieinns | eeerssssssessessssssseseennens [0 0 | cveverrrrrrenrineenen0 | e {0 R 0
17.2  Other liability - ClaimS-Made...........cccevverereirireiieeeeeeseeeeiees | e 0 [ o 0 [ o0 e 0 [ o 0
17.3
18.1
18.2
19.1,19.2
19.3,19.4
21,
22.
23.
24,
26.
27.
28.
29.
30. WAITANEY......cvvieicvcie et sntenens | saessessssessesssenses et nsenes 0 | e 0 | everereerieierneniereenen0 | e 0 [ e 0
31. Reinsurance - nonproportional assumed property..........ccccccevees | cevvevrerereveisesieneneenad (0 R 0 | cveeereeeieiesseriereenen0 | e 0 [ e 0
32. Reinsurance - nonproportional assumed liability............c.cccovveries | cevverrireieicsisieienad [0 R 0 | cveeerereieierreniereenenl0 | e 0 [ e 0
33. Reinsurance - nonproportional assumed financial iNes..........cccc.. | wooeereeneneeneineenneenceneens (01 N 0 | cveeereeeeierseriereenen0 | e 0 [ e 0
34. Aggregate write-ins for other lines 0f BUSINESS...........ccvvevveveiciies [ e [0 IR 0 | ieeeeeieieinisrieieieneen0 |0 [ 0
35, TOTALS ...ttt sess st | stssssess s [V I 71,323 | e |
36. Accrued retrospective premiums based on experience.......
37. Earned but UNDIlEA PrEMIUMS.............cveiiveiieiieietciite ettt sttt s s s bbb s bbb s bbb s s s s b s bbb bs st s et n b s s s bensessenans | snbessssissessessssnsessessnsand 0
38. Balance (SUM OF LINES 35 thTOUGN 37).........cu ittt ettt eee st ees e s s ee e 284288 s 42 ee e R Eee b e b s eesen b e e seesenssensent st sessessensns | eressessasssssssssasenns 71,323
DETAILS OF WRITE-INS
BA0T. ettt | Setere ettt (1 0 [ o0 [0 | e 0
BA02. st | Setese sttt (1 0 [ coverererrerenrremnenrneeens0 [0 | e 0
BA03. ettt | Setere ettt (1 0 [ coverrenerenerenneenneeens0 [0 | e 0
3498.  Summary of remaining write-ins for Line 34 from overflow page | .....ccccooovrverrinenninns [0 0 | ceeeereeeeeereeriereenen0 | e 0 | e 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)...... | .ooiiirinrnnnsiininnins (O (O P URRRoO 0 I [FSOUOUROUOOORRRRRRROOR | I [UOROOORRRRRRROO 0
(a) State here basis of computation used in each case: Statutory




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN
1

Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Direct Written
Business From From To To (Cols.1+2+3
Line of Business (a) Affiliates Non-Affiliates Affiliates Non-Affiliates -4-5)
1. BT ettt enntes | eesieness s [V SR 0 [ cvervnrrrnrrinennd0 e | [V R 0
2. AlEA INES...eoeieieieiircee et nsennns | oessesesnsesssessnensnens {0 0 | o0 | 0 | e {0 0
3. Farmowners mMUltiple PEril..........cvveeeiieeesieesesseesseseies | oeresseesssssiessessseenns {0 0 | o0 | 0 | e (0 0
4. Homeowners MUILIPIE PEFil........cvvrrirereircee s | e (0 0 | o0 | 0 | {1 R 0
5. Commercial MUIIPIE PEFl......ccveveerieieiriierereisee e | cenesesssssssesissnne {0 0 | ceverierereieieneenen0 | veevieieieeen0 | e (0 0
6. Mortgage QUaraNtY.........cccvverereeeeireeieeeee e ssnenens | evevierenns 2,584,497 | ..o, {0 EOUUURRTOTORORSRIR 0 I ISSUUPIRORORORORSRIRRUN | B ISSRORRO 2,327,769 | ............... 256,728
8. OCEAN MAIMNE. ... | coeriesiesesens (01 RO 0 [ o0 | 0 | ) (V1 RN 0
9. INMANA MAMNE.......cociierierirre e siseies | ceesiesieeeriesinsiens (U1 TR 0 [ e 0 | 0 (U1 TR 0
10. Financial QUAraNEY..........c.ccuviuiieeiiisieescese e ssssienens | orvessessssssses e sessenns (0 I 0 | coevereevereierieieeenn0 | cveeeieieceen0 e (1 0
111 Medical professional liability - OCCUITENCE...........covveveercveereieieiiins | e {1 R 0 [ oeevieeiieienee0 [0 | e 0 [ e 0
112 Medical professional liability - claims-made.............cccocerveiverrecicees | coveiieieieieeenn (0 0 | om0 | reeveieeceen0 e (0 I 0
12. EArhQUAKE. ..o bsnes | srenaeseneresesinaessnns 0 | e 0 [ o0 0 | e 0 [ e 0
13. Group accident and health..............ccccoeennrennnnenneneens | e (01 O 0 [ cererermrmrneneeen0 | 0 [ (0 IO 0
14, Credit accident and health (group and individual)..........ccccoeveevives | corerveerieiceninen, {1 R 0 [ cveevveeriereneen0 o0 | e 0 [ e 0
15. Other accident and health.............ccoocninrinciniinncneneneines | e 0 | oo 0 [ o0 | 0 | ) (01 RN 0
16. WOrKers' COMPENSALION..........cuevrriiirrreieieieieieisssnseesesssissessssessees | osseresssssssesnsnssens {0 0 | crvvriereneirieieeenn0 | 0 | e {1 0
171 Other liability - OCCUITENCE. .......eucvueeeieeereieiietiseieieeseieeseeieeiseienis | ceeeieeeseesesseesnseens (01 O 0 [ cererermemrneneeen0 | 0 [ (0 I 0
17.2  Other liability - ClaimS-Made..........ccccvvveererieeeieereeeeeseee s | e {1 O 0 [ oveevveeiiereneen0 0 | e 0 [ e 0
17.3  Excess WOrkers' COMPENSALON...........coccererurirereneereenerneeneereeneinnens | cereereeeseesssessnsenees (01 O 0 [ crrererremrneneeen0 | 0 [ (0 I 0
18.1  Products liability - OCCUITENCE........cvvveireiiieiieieiceieessenessisnens | e {0 0 | corvvreerereieieieeenn0 | 0 e (0 0
18.2  Products liability - ClaimS-made..........ccoeurerrereerriinrrereieensineiinees | e (01 O (01 SO [OOSR B ISP (01 I 0
19.1,19.2 Private passenger auto liability...........ccceruerrnieieinniniieesssssieis | e {0 0 | crvvrierenririeieenen0 | 0 | e {1 0
19.3,19.4 Commercial Quto abIlitY............ocurreererrerereiinrireireineseseeeessneeseis | ceereeeseereesessnnennenns {0 0 | om0 | 0 {1 0
21. Auto physiCal damage.........cccovuvreieiiiereieeeieessesesessssenenes | eresessssesesesnsnns {0 0 | o0 | 0 | e {0 0
22. AIFCraft (ll PEHIS)....vuverererrerrirnrerrieissieeissiessesssseesssesssssssssssessns | sessesssssssssessssssnenns {1 0 | o0 | 0 | {0 0
230 FIAEIIY.cccvereeec st | e [V R 0 [ 0 e | [V R 0
24, SUIBLY .ottt estensssssnns | sressessesssessestessnens {0 0 | o0 | 0 | {1 0
26. Burglary and theft............cceieeiieceeeee s | e (0 0 | coevereevereierieneeenn0 | cveeeieeceen0 e {0 I 0
217. Boiler and MaChinNery..........ccvveirireinieeeseeseseeeissieesees | seeseseesessseeesesseenens {0 0 | om0 | 0 | {1 R 0
28, GBIttt | s [V (U EOUROORURRTORPORN 0 I [FUUPPOURPPIRTORRPORN i I OO [V 0
29. INEEINAHIONAL .....eoeviccr i | ceesieri e (01 TR 0 [ cverrrerrrrereneen0 0 (U1 OO 0
30. WAITANEY......cvieicvceicee ettt snsnes | sentessssssessesssesans (0 0 | o0 | 0 e (0 I 0
31. Reinsurance - nonproportional assumed property............ccccoveeeenes forverenenee XXX octeviveind] e 0 [ o0 [ eceviieieenen0 | e {1 R 0
32. Reinsurance - nonproportional assumed liability............ccocoveeereenes [eneireunnee D99, GO I 0 [ creerereemrnenenen0 | erirne0 [ (01 O 0
33. Reinsurance - nonproportional assumed financial lines..........c.ccccce. [svevenneee. XXX ecteivvveind] e 0 [ oveevveeiiereneen0 0 | e 0 [ e 0
34. Aggregate write-ins for other lines of bUSINESS...........ccceviveiieieiens | oo {0 P 0 | ooieieiiiieieieeee0 |0 e, (0] P 0
35, TOTALS.....cooooiiesr sttt sesenesesssssenesssssssnsnne | sessessees 2,584,497 | oo, (O PSRN o I [FPRPPORROOPTORRTORR | I [PROPOROOO 2,327,769 | ..ooovvveennns 256,728
DETAILS OF WRITE-INS
3401, st | eereres s [V S 0 [ cververrrnrrinennd0 [ e | (U 0
3402, ettt nnnnn | st (1 (O AU ) I (SRRSO | ) (O (1 0
3403, st | s [V S (U ETOOPPORTORPORPPON 0 I [UUPPOORPPIOPTORTPPORN o I EOUOPOURPPPORPPPRROOR [V R 0
3498.  Summary of remaining write-ins for Line 34 from overflow page..... | «.coooereerrenceneenns {1 0 | om0 | 0 | (0 I 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)........c. | coveeveriierianiiinnnans {0 I {01 P 0 I [FOOPOOUURRRRRORPON | I [FPOUORRR RO {1 I 0
(@) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ ]No[X]
If yes: 1. The amount of such installment premiums §.......... 0.
2. Amount at which such installment premiums would have been reported had they been recorded on an annualized basis §.......... 0.




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8
1 2 3 4 Percentage of
Net Losses Losses Losses Incurred
Unpaid Net Losses Incurred (Col. 7, Part 2)
Direct Reinsurance Reinsurance Net Payments Current Year Unpaid Current Year to Premiums Earned
Line of Business Business Assumed Recovered (Cols. 1+2-3) (Part 2A, Col. 8) Prior Year (Cols. 4 +5-6) (Col. 4, Part 1)
1.
2.
3. Farmowners MUItPIe PEril.........cooviriiinier e
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty.
8. OCEAN MAIMNE......couveecererieseiie it
9. Inland marine.......
10. Financial guaranty

141 Medical professional liability - occurrence....
11.2 Medical professional liability - claims-made..
12. Earthquake..........ccoevvvvieirvieerisiienns .
13. Group accident and halth............ccceiviniiieiree e
14, Credit accident and health (group and individual).
15. Other accident and health...........c.coccocvvinienee .
16. WOTKers' COMPENSALON........c.vvieririiiieireisieie e
1741 Other liability - occurrence

coocooococoo
cooooocoocoo
cCooocoooooc«

o
o
o

o
o
o

17.2 Other liability - claims-made. 0. .0 0]..
17.3 Excess workers' compensation 0. .0 0.
18.1 Products liability - occurrence.. 0. .0 0]..
18.2 Products liability - claims-made 0. N 0.
19.1,19.2 Private passenger auto liability. 0. .0 0]..
19.3,19.4 Commercial auto liability...... 0. G0 0f..
21. Auto physical damage.. 0. .0 0]..
22 Aircraft (all perils)..... 0. 0 0.
23. FIARIILY. ..vovevvcc s 0 0 .0
24. 0 .0
26. Burglary and theft....

27. Boiler and machinery...

28. Credit...

29. International. e

30. WEITANEY ...t

31. Reinsurance - nonproportional assumed Property...........c.ccueeererenerererenneeerenes

32. Reinsurance - nonproportional assumed liability...........c.cccovrerrinineircrinininennns

33. Reinsurance - nonproportional assumed financial lines

34. Aggregate write-ins for other lines of BUSINESS..........ccovevvreriirinrerercsecrnne

35. TOTALS ...ttt sttt ss s enssnssnssns | essesssessessasssnsnsseseans 129,806 | ...oovecererrrireeeiereereiea (0 [P 116,825 | .ooovvveeeerceninns 12,981

DETAILS OF WRITE-INS

3401.

3402.

3403.

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

3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 above).......ccoccvvvrirnceninnnne.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Line of Business

Reported Losses Incurred But Not Reported 8 9
1 2 3 4 5 6 7
Net Losses Excluding Net
Incurred but Net Losses Unpaid Loss
Reinsurance Deduct Reinsurance not Reported Reinsurance Reinsurance Unpaid Adjustment
Direct Assumed Recoverable (Cols. 1+2-3) Direct Assumed Ceded (Cols.4+5+6-7) Expenses

© ook wWwN =

—
[

A
(S~ LI S B
oA W

16.
171
17.2
17.3
18.1
18.2

Farmowners multiple peril..
Homeowners multiple peril.
Commercial multiple peril...
MOrtgage QUAraNtY..........c.ccueviveveiieeteceeeee e
OCAN MAIMNE.......veiviieiieiieiereee ettt bbb as
Inland marine
Financial QUaranty ..ot sesseseees
Medical professional liability - occurrence
Medical professional liability - claims-made
Earthquake.........cccc......
Group accident and health.................

Credit accident and health (group and individual)
Other accident and health..............cccoveuieeicieiireceee e
Workers' compensation
Other liability = OCCUITENCE.........cvveveciereieetcee et
Other liability - claims-made
Excess workers' compensation
Products liability - occurrence
Products liability - claims-made..

19.1, 19.2 Private passenger auto liability.............ccccoveieriierinececeeeee e
19.3, 19.4 Commercial auto li@bility............cccevvevrivriieieireieieeeee e

21.  Auto physical damage
22.  Aircraft (all perils
23.
24.
26.
27.
28.
29.
30.
31.  Reinsurance - nonproportional assumed property.
32.  Reinsurance - nonproportional assumed liability........
33.  Reinsurance - nonproportional assumed financial lines
34.  Aggregate write-ins for other lines of business
35. TOTALS 118,838
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above).........cccccvveerrs | cone

(a)

Including §.......... 0 for present value of life indemnity claims.




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES
1 2 3 4
Other
Loss Adjustment Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
1A DG ...
1.2 Reinsurance assumed..
1.3 Reinsurance ceded
1.4 Net claim adjustment services (1.1 + 1.2 = 1.3)...cvirrevieeireereeeeeeniieieines | ereeeeeieesssseesnneeas 3,000 | oo [0 0
2. Commission and brokerage:
2.1 Direct, excluding CONtINGENE..........ceuiuririirierireieiereirsee et | sereereesesesessssssseneesesenaes (O I (0 O (0 R 0
2.2 Reinsurance assumed, excluding CONINGENE...........covviiiriiirieieeieieeensiens | e (O PR (0 IO (01 T 0
2.3 Reinsurance ceded, excluding CONtINGENL. .........ccovivevriiieieiieisieieeeeesiseisienes | cereesrsssesesssessssssesesssenns (01 R 698,194 | .o (0 698,194
24 CONtNGENE = AIMECL......vueiiirieieicieie ettt sesnsns | sesesssessesessssessessessnsenaes [0 PR (0 U (01 T 0
2.5 Contingent - reiNSUraNCe @SSUMEM..........cceuiurirrmeeirireeeireieeseeseisesesseseisssesseenes | seseesessssessessssssseseenssenans (O [P [0 R [0 T 0
2.6 Contingent - reiNSUrANCE CEUEM..........oiurireireiriieieieieeie ettt essssnsens | eeseesssessessesssssssesessssenaes (01 RN [0 SN [0 N 0
2.7 Policy and membership fEES..........cveueirimiriiirieeirnee s | srseessesssenses s ssesnaes (O {0 [0 I 0
2.8 Net commission and brokerage (2.1+22-2.3+24+25-26+2.7).ccccccvvvies | cvrvrereiesisieiesiiennns [V (698,194) | ...vvveierreriereeieiean [0 (698,194)
3. Allowances t0 Manager and @gENES...........eurereurreeeurreeeieerereesreseeseseeessetesseesseeessssees | eeessessesesee s nesesseeas [0 O (0 IO [0 R 0
B AGVEIISING.....vooeeeerisceieieses sttt | eeebe e (1 TR 113,304 | oo (1 IO 113,304
5. Boards, bureaus and aSSOCIAtIONS. ...........ccoeveveveveeeeiieeiece et es e s es s s s s esesenesesennes | oeeerssssssesesessesenanans (01 172,604 | ..o (0 T 172,604
6. Surveys and UNAErWItING TEPOMS........c.cvueviiieeiieieiesieie sttt ensensens | eosessssessesesssessessessnsanses (01 IR 44,366 | ..o [0 44,366
7. Audit Of @SSUIEAS' FECOMAS.........uueeuieeiriierici ettt | eebesbsssensesb s 0 [ oo (U RN (1 RN 0
8.  Salary and related items:
8.1 SAIAMES....ouvereeeerrrerseei ettt | eesss et | S 1,399,657 | .ovverrereeereineerrnnenns (| 1,399,657
8.2 PaYIOl HXES. ...ttt | ebetet sttt ettt [0 88,286 | ...covveeieeieiceen (0 I 88,286
9. Employee relations and WEIFare.............cocuriiiiiiiiiniiniicieiseieesssiseiesesissiseens | eesesiessessessssinesesesesinnian (U IR 308,361 | .o [0 S 308,361
LT TS = o= YOO ISR (0 9,280 | ool {0 I 9,280
11, DIMECIOIS fEES.....viviviiecteiiee ettt b s bbb s s s eas | sesesasssesesssesessssebesnteee (01 T 54,378 | oo [0 IO 54,378
12, Travel and traVel BMS........ccocvcvieiiceee ettt s ensnens | ceveterresstes st seer s e ese s enas [0 126,946 | ...coovveeiceeceen, [0 T 126,946
13, RENt AN IBNEHEMS......cvuiecviitieeiics ettt sebenans | sesesssssesesssesessssebesnreees (01 83,739 | oo [0 T 83,739
T4, EQUIPMENE. .. .oiiiieiiecticeieieets ettt ettt et snnnens | sesesasssetensnses et ansetenntene (0 1,323 | o {0 1,323
15, Cost or depreciation of EDP equipment and SOftWArE...........cccovirerenrirreninseeinennns | ceveresssssseenssssseessssssenns [V I 273,297 | oo (01 273,297
16, Printing @nd SEAHONEIY........viviiiieeicc s snsens | esesssessesesss st snse e (0 T 4,632 [ oo {0 I 4,632
17.  Postage, telephone and telegraph, exchange and EXPress.........ouvrereneniniienns | rerversesssssssesssssseessesssenns (0 [ 16,715 | coveeeeveereseeeis (01 16,715
18, Legal and QUAItING.......cviuevriiirieiieisieie ettt enaes | eseterssretenat et ensnnebennrena (O 18,743 | oo (V8 T 18,743
19, TOHalS (LINES 30 18)..uuruerieiieireicieieiesese sttt sensenas | essessssassesssssssessesssensesas [0 2,715,630 | oo [0 I 2,715,630
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association credits
of $uevev 0.t | et (1 OO 166,668 | .voooeevrrirriieeririiennd (1 TR 166,668
20.2 Insurance department liCENSES aNd fEES.........coviueriieciriiieeriee s | et (01 TN [0 S [0 0
20.3 Gross guaranty assoCiation ASSESSMENLS...........ceureueuerrerereesiierseeseisssesessssesens | eereesssessessessssssesessssesses (01 TR [0 RN [0 N 0
20.4 All other (excluding federal and foreign income and real €state)...........cocoeeveres | corrrinriensnisisiessnans (O P {0 R [0 I 0
20.5 Total taxes, licenses and fees (20.1 +20.2 + 20.3 + 20.4).......ccovrerevrerieieiens | covereieseiiessese s (01 166,668 | ....ooovvervieeeirieieciieeieeennd (01 166,668
21, REAl St EXPENSES. ... .eeueieereicieee ettt | reea ettt nnen [0 IO (0 O [0 T 0
22, REAIESIAtE TAXES.......cvieeiciiicictceee ettt s | eterens ettt rens (0 T 5,769 | ool {0 R 5,769
23.  Reimbursements by UNINSUIEA PIANS.........c.cuuruirirririeririeereineieeseieisesesesesssseeeesseesses | sresseesssesseesssssessesssssssens (O (0 O [0 R 0
24.  Aggregate write-ins for miSCEllaneoUS EXPENSES.........cccvvvveverirerieierriieneissiesessssessnes | seniessssenessssssessensesnsens0 | evvereeisnieniensernneeseD0,997 | croiierisriisiianienns 110,010
25.  Total expenses incurred................. .110,010
26. Less unpaid expenses - current year. 0
27.  Add unpaid expenses - prior year.................. 0
28.  Amounts receivable relating to uninsured plans, prior year... 0
29.  Amounts receivable relating to uninsured plans, current year. 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 110,010
DETAILS OF WRITE-INS
2401, DEPIECIALION. ......vvrereririreieieiseieeeissseeeessieseee e ssssesssssssensesessnsessesssssssessesssssssessessnsens | snssessessssssessessnensensenensd | soenennennsensennernnsnd0,997 | ovivvisiieinnsniensneinnend | e 56,997
2402. Investment adVISOTY fEES........cuirrieiririeieiseeee e sssesseesssessessssssssnsesens | sessesssssssessessssssesssssssenad | veneinnieniecnsnninennenennsQ | v 110,010 | i, 110,010
2803, oottt ssssssssnnssenssnnsssns | snsssnsesnsssnsnnssnnssnnenQ) | cernnnnnssnnnsnssnnssenn0 | Q| e ————— 0
2498. Summary of remaining write-ins for Line 24 from overflow page cevverernrsnnnneneneeneens0 [0 [0 [ 0
2499. Totals (Lines 2401 through 2403 plus 2498) (Line 24 abOVe)........cccovvriveriniisrserrnnennns cenenrnnennennenensnnrened | ovcnisninennnneed0,997 | i 110,010 | i 167,007
(a) Includes management fees of $.....2,634,072 to affiliates and $.....21,415 to non-affiliates.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
EXHIBIT OF NET INVESTMENT INCOME

1
Collected
During Year

2
Earned
During Year

1.1
1.2
1.3
2.1
2.11
22
2.21

© NS O

10.

U.S. government bonds
Bonds exempt from U.S. tax
Other bonds (unaffiliated)....
Bonds of ffiliates................
Preferred stocks (unaffiliated)..
Preferred stocks of affiliates....
Common stocks (unaffiliated)
Common stocks of affiliates....
Mortgage loans

Real estate

Contract loans

Cash, cash equivalents and Short-term INVESIMENTS...........cccciuiieieicese e nas
Derivative instruments
Other invested assets
Aggregate write-ins for investment income
Total gross investment income....

739,887
...108,704
188,462

1.
12.
13.
14.
15.
16.
17.

Investment expenses
Investment taxes, licenses and fees, excluding federal income taxes
Interest expense
Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income
Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

586,260

413,218

0901.

0902. ...
0903. ...

0998.
0999.

Summary of remaining write-ins for Line 9 from overflow page
Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

1501. ...
1502. ...

1503.
1598.
1599.

SICATNCIOICHGHNCH

Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium.
Includes §.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
Includes §.......... 0 interest on surplus notes and §$.......... 0 interest on capital notes.

Includes §.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3

Realized
Gain (Loss)
on Sales
or Maturity

Other
Realized
Adjustments

Total Realized
Capital Gain (Loss)
(Columns 1 +2)

4

Change in
Unrealized
Capital Gain (Loss)

5
Change in
Unrealized
Foreign Exchange
Capital Gain (Loss)

1.1
1.2
1.3
2.1
211

)
NN

—
o

U.S. government bonds...........cccceeviieviiieniieesceeeee s
Bonds exempt from U.S. tax
Other bonds (unaffiliated).........cccccevveerivercriiceiee e
Bonds of affiliates........cccviereerireree e
Preferred stocks (unaffiliated)............ccoeevieenenieesesieies
Preferred stocks of affiliates..........ccovvrvreneniinenine e
Common stocks (unaffiliated)...........ccovvereveiinieeniseeens
Common stocks of affiliates...........cccoveerireinneeeees
MOMGaGE I08NS........ovreveiiieieiee e
Real estate
Contract loans
Cash, cash equivalents and short-term investments..................
Derivative INStrUMENS..........coeveiieieecee e
Other invested aSSEtS........cvrinieieieeesee s
Aggregate write-ins for capital gains (I0SSES)........ccoueveverrririenne

Total capital gains (I0SSES)........cuerevirrierriririreieissiesessssssesenss | cereriesssssesiennns (53,280)

DETAILS OF WRITE-INS

0903.
0998.
0999.

Summary of remaining write-ins for Line 9 from overflow page...
Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

EXHIBIT OF NONADMITTED ASSETS
1

2
Prior Year
Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2-Col. 1)

Current Year
Total
Nonadmitted Assets
1. BONAS (SChEAUIE D).ttt sttt ss st essssssnsss | sssessessessssssssessansssssnssessnsnessans 0
2. Stocks (Schedule D):
2.1 PIEfErTea STOCKS. .....veueeciscieiecieeieeeest ettt | entsent sttt 0
2.2 COMMON STOCKS. ..ottt | ehbssbaesb bbb 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEIENS. ..o | bbb 0
3.2 Other than firStHENS.........cvueereieiicse bbb ens | erbsestsest bbb bbb 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPEANY..........cccouiiiiceiiceete s snaes | evessssesssissssesssesss e sssesessnae 0
4.2 Properties held for the production 0f INCOME...........c.cuirieiiiiieieieeee et | ceressesessss et sees 0
4.3 Properties Nld fOr SAIE.........c.ccveveevcveiiee ettt s s ssasnaes | oeteseessssas s s ess et es e banes 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term iNVestments (SChEAUIE DA)...........cucvevcieeeieees et sssssssenes | sevssssessssssesssssssessesessssssssssssand 0
6. COMITACT I0BNS........eeeeceeeeseeecteie ettt s bbbt biens | faeesessest et e bses st en bt 0
7. Derivatives (SChEAUIE DB)..........covivvricieeeieieiese ettt tsstes s esss s sssssse st ssssessesessnss | stsssessssssessessssessssssssssssessesesad 0
8. Otherinvested assets (SChEAUIE BA)..........iu ettt eesssstns | eeesesssssessessesssssssssessessssessses 0
9. ReCEIVADIES fOr SECUNIHIES........cveuevireieieiericee sttt sensssnens | setsesssesssssesss st 0
10. Securities lending reinvested collateral assets (SChEAUIE DL)...........cruriiereeriieneireieireeineiieens | cereeessseenesessesessseesessesssessessens 0
11, Aggregate Write-ins for INVESIEA @SSBLS.........cccvieriicriieiiesce e snens | teressaesssessesesssessssssebensssesessnaa 0
12.  Subtotals, cash and invested assets (LINES 110 11). ..o irieiurririreereireieciseiseieeesiseeeesssssssseees | eeeesessesssessessessssssesessesssessssns 0
13, Title plants (fOr Title INSUIEIS ONIY).......ccveieiicreiieieieee ettt bessssenas | bebessssesssssesessssessssssesessssesessnaa 0
14.  Investment inCOME dUE @Nd BCCTUEH............cuuivuireiriiieiirierierieesseesiessessiessissssssssesssssssssssssens | erssetssesssnsesssesssessessseesse e 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlleCtioN............cc.ccevevveee | coveveeveiresieeee e 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEE AUE..........ciirieccee ettt sens | setessessesss st ss et b et sees 0
15.3 Accrued retrospective premiums and contracts subject to redetermination..............cccccoeees | coveververvesiceieseeee s 0
16. Reinsurance:
16.1  Amounts recoverable from TEINSUIETS............c.u e sesssessnesins | snesssesssessesssesssesssessessessensne 0
16.2 Funds held by or deposited with reinsured COMPEANIES..........ccceveirireieinieeseeiesisnens | oo saees 0
16.3 Other amounts receivable under reiNSUraNCe COMTACES...........c.rerereeeeieineeeeneeiees | s sieseeseenen 0
17. Amounts receivable relating to UNINSUIEd PIANS...........ccviveiciiinieiecsie et sssesenees | ctvssessessssssesessssssessessssessesesad 0
18.1 Current federal and foreign income tax recoverable and interest theron............cc.oceveveeericeees | eveiereeseeeee e 0
18.2 Net deferred X @SSL..........ciuiiiiii bbb enes | ettt 0
19.  Guaranty funds receivable Or 0N AEPOSIL.............ccvvrivereiiereee et s e sesssssees | stessessesssesssssessssssessessssensesesad 0
20. Electronic data processing equipment and SOMWAIE...........c.ceuriveieiiieieieiieiseesseessieseeis | ceressesesssssse s sssses e seees 0
21.  Furniture and equipment, including health care delivery assets............occcveeniieiieeereeeies | e 0
22. Net adjustment in assets and liabilities due to foreign eXchange rates..........cooeevierereiieriees | cevvieiesese s 0
23. Receivables from parent, subsidiaries and affiliates...........ccocveerieieiiieiereieeece s | ceveveie s 0
24. Health care and other amounts rECEIVADIE. ..ot | eebssbssisse bbb seenees 0
25. Aggregate write-ins for other-than-inVested @SSELS...........cceieviiieieicsieeeceee e | evesisseesssesiesessssnees 5,635,000
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUGh 25).........c.vcueiiiieiicieieieees et sssesessness | sensesssissesesssessssssesenes 5,635,000
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccoverurinines | vevrerneineireieiseineese e 0
28. TOTALS (LINES 26 QN 27)......coumrrirreeririrreiieeiseesisesesessssessssesiesssssesssessssesssssssssesssesssssssssensss | sessesssnesssssssssessssnesesns 5,635,000
DETAILS OF WRITE-INS
1100, Rt | ettt 0
1102, oottt | seestees s sttt 0
1103, et Rt | seeet et 0
1198. Summary of remaining write-ins for Line 11 from oVerflow PAGE...........ovvererrerrernienrirrieeneinsireiiees | reeeesssessessssessssessssesssssseeessenes 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LINE 11 @DOVE)......ciuiruiieieiiiisieisissieseessisssesssrenes | eosrsssessssssessesssssssesasssssssassesss 0
2501, LICENSES PUICNASEA........couiveiieceeiicieiei ettt ss bbbttt ssssesesenns | sebessnsesessnsssesssesessnas 5,635,000
2502, oot Rttt | reeii e 0
2503, R R sttt ettt ennens | eeretessetetenses et st ans et en e 0
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveieienisieeiniieieisiens | covrieseisssesese s 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LiNE 25 @DOVE)........ureererrerersrsssessessessssssssnsssessssanes | seseessssassssssessasssnsssssas 5,635,000
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

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

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

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

SSAP FIS FIS
# Page Line # 2019 2018
NET INCOME
(1) Company state basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX |$ (1,374,292) |$ (1,480,447)
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
Change in contingency reserve 58 4 5 $ (118,327) |$ (80,439)
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX 1§ (1,255,965) |$ (1,400,008)
SURPLUS
(5) Company state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX |$ 46,322,895 |$ 47,697,188
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
$ 018 0
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ 018 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 46,322,895 |$ 47,697,188

Use of Estimates in the Preparation of the Financial Statement
The preparation of financial statements requires management to make estimates and assumptions that affect the amounts reported in these financial
statements and notes. Actual results could differ from these estimates.

Accounting Policy
Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to cover the
unexpired portion of premiums written. Such reserves are computed based on Wisconsin statutory requirements.

Expenses incurred in connection with acquiring new insurance business, including acquisition costs associated with underwriting and sales related activities,
are charged to operations as incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the company uses the following accounting policies:

(1) Basis for Short-Term Investments
The Company considers all highly liquid debt securities with maturities of greater than three months but less than twelve months from the date of
purchase to be short-term investments. Short-term investments are carried at amortized cost which approximates NAIC market value (as designated by
the NAIC Securities Valuation Office).

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

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

(3) Basis for Common Stocks
Not Applicable

(4) Basis for Preferred Stocks
Not Applicable

(5) Basis for Mortgage Loans
Not Applicable

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Refer to Note 1.C (2) above.
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(11

=

(12

—

(13

=

Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
Not Applicable

Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
Not Applicable

Accounting Policies for Derivatives
Not Applicable

Anticipated Investment Income Used in Premium Deficiency Calculation
No premium deficiencies exist regardless of whether or not anticipated investment income is used as a factor in the calculation.

Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses

Reserves are provided for reported and unreported claims. Estimates of claims incurred but not reported and of expenses required to settle unpaid
claims are included on the basis of historical loss experience and management's evaluation of current trends. All such reserves are periodically
evaluated and reviewed during the year and changes therein are reflected in operating results when known. Loss and loss adjustment expense reserves
are stated after deduction for reinsurance ceded to other insurers.

Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
The Company has not modified its capitalization policy from the prior period.

Method Used to Estimate Pharmaceutical Rebate Receivables
Not applicable

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

Note 2 - Accounting Changes and Correction of Errors

Not Applicable

Note 3 - Business Combinations and Goodwill
A Statutory Purchase Method
Not Applicable

B. Statutory Merger
Not Applicable

C. Impairment Loss
Not Applicable

Note 4 - Discontinued Operations
A. Discontinued Operation Disposed of or Classified as Held for Sale
Not Applicable

B. Change in Plan of Sale of Discontinued Operation
Not Applicable

C. Nature of any Significant Continuing Involvement with Discontinued Operations After Disposal
Not Applicable

D. Equity Interest Retained in the Discontinued Operation After Disposal
Not Applicable

Note 5 - Investments
A Mortgage Loans, including Mezzanine Real Estate Loans

(1)

(2)

Maximum and Minimum Lending Rates
Not Applicable

The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money
mortgage was:
Not Applicable

Current Year Prior Year
Taxes, assessments and any amounts advanced and not included in the mortgage loan total $ 0 $ 0

Age Analysis of Mortgage Loans and Identification of Mortgage Loans in which the Insurer is a Participant or Co-Lender in a Mortgage Loan Agreement:
Not Applicable

Investment in Impaired Loans with or without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-Lender Mortgage Loan
Agreement for which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan:
Not Applicable

Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount of
Interest Income Recognized Using a Cash-Basis Method of Accounting:
Not Applicable

Allowance for Credit Balances:
Not Applicable

Mortgage Loans Derecognized as a Result of Foreclosure:
Not Applicable
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9)  Policy for Recognizing Interest Income on Impaired Loans
Not Applicable

B. Debt Restructuring
Not Applicable

C. Reverse Mortgages
(1) Description of Accounting Policies and Methods
Not Applicable

(2) General Information Regarding Commitment Under the Agreement
Not Applicable

(3) At December 31, the actuarial reserve of $0 reduced the asset value of the group of reverse mortgages.
(4) The Company recorded an unrealized loss $0 as a result of the re-estimates of the cash flows.

D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Not Applicable

(2) Other-Than-Temporary Impairments
Not Applicable

(3) Recognized OTTI Securities
Not Applicable

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

Not Applicable

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Not Applicable

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not Applicable

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions
Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions
Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

J. Real Estate
(1) Recognized Impairment Loss
Not Applicable

(2) Sold or Classified Real Estate Investments as Held for Sale
Not Applicable

(3) Changes to a Plan of Sale for an Investment in Real Estate
Not Applicable

(4) Retail Land Sales Operations
Not Applicable

(5) Real Estate Investments with Participating Mortgage Loan Features
Not Applicable

K. Low-Income Housing Tax Credits (LIHTC)
(1) Number of Remaining Years of Unexpired Tax Credits and Holding Period for LIHTC Investments
Not Applicable

(2)  Amount of LIHTC and Other Tax Benefits Recognized
Not Applicable

(3) Balance of Investment Recognized
Not Applicable

(4) Regulatory Reviews
Not Applicable

(5) LIHTC investments which Exceed 10% of Total Admitted Assets
Not Applicable
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(6)

Recognized Impairment

Not Applicable

(7)  Amount and Nature of Write-Downs or Reclassifications
Not Applicable
L. Restricted Assets
(1) Restricted Assets (Including Pledged)
Gross  (Admitted &  Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
Protected Cell
G/A Supporting Total Protected Account Assets Increase/
Total General Protected Cell | Call Account (S/A) | Supporting G/A Total Total From Prior (Decrease) (5
Restricted Asset Category Account (G/A) | Account Activity (a)| Restricted Assets Activity (b) (1 plus 3) Year minus 6)

a. Subject to contractual

obligation for which

liability is not shown $ 0 |$ 0 |$ 0 |$ 0 |$ 0 0 |$ 0
b. Collateral held under

security lending

arrangements 0 0 0 0 0 0 0
c. Subject to repurchase

agreements 0 0 0 0 0 0 0
d. Subject to reverse

repurchase agreements 0 0 0 0 0 0 0
e. Subject to dollar

repurchase agreements 0 0 0 0 0 0 0
f.  Subject to dollar reverse

repurchase agreements 0 0 0 0 0 0 0
g. Placed under option

contracts 0 0 0 0 0 0 0
h. Letter stock or securities

restricted as to sale —

excluding FHLB capital

stock 0 0 0 0 0 0 0
i. FHLB capital stock 0 0 0 0 0 0 0
j.  On deposit with states 2,594,870 0 0 0 2,594,870 2,929,340 (334,469)
k. On deposit with other

regulatory bodies 0 0 0 0 0 0 0
| Pledged as collateral to

FHLB (including assets

backing funding

agreements) 0 0 0 0 0 0 0
m. Pledged as collateral not

captured in other

categories 0 0 0 0 0 0 0
n. Other restricted assets 0 0 0 0 0 0 0
o. Total Restricted Assets  |$ 2,594,870 |$ 0% 0 ]$ 0 |$ 2,594,870 2,929,340 |$ (334,469)

Current Year
8 9 Percentage
10 11
Gross (Admitted &
Total Admitted Nonadmitted) | Admitted Restricted
Total Nonadmitted Restricted Restricted to Total | to Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)

a. Subject to contractual

obligation for which

liability is not shown $ 0 |$ 0 0.0% 0.0%
b. Collateral held under

security lending

arrangements 0 0 0.0% 0.0%
c. Subject to repurchase

agreements 0 0 0.0% 0.0%
d. Subject to reverse

repurchase agreements 0 0 0.0% 0.0%
e. Subject to dollar

repurchase agreements 0 0 0.0% 0.0%
f.  Subject to dollar reverse

repurchase agreements 0 0 0.0% 0.0%
g. Placed under option

contracts 0 0 0.0% 0.0%
h. Letter stock or securities

restricted as to sale —

excluding FHLB capital

stock 0 0 0.0% 0.0%
i. FHLB capital stock 0 0 0.0% 0.0%
j.  Ondeposit with states 0 2,594,870 4.8% 5.3%
k. On deposit with other

regulatory bodies 0 0 0.0% 0.0%
| Pledged as collateral to

FHLB (including assets

backing funding

agreements) 0 0 0.0% 0.0%
m. Pledged as collateral not

captured in other

categories 0 0 0.0% 0.0%
n. Other restricted assets 0 0 0.0% 0.0%
0. Total Restricted Assets  |$ 0 |$ 2,594,870 4.8% 5.3%

(a)

Subset of column 1
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(b)  Subset of column 3
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contacts that Share Similar Characteristics, Such as Reinsurance and

Derivatives, are Reported in the Aggregate)
Not Applicable

(3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are Reported in the Aggregate)

Not Applicable

(4) Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements
Not Applicable

Working Capital Finance Investments
(1)  Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation:
Not Applicable

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

(3) Any Events of Default or Working Capital Finance Investments
Not Applicable

Offsetting and Netting of Assets and Liabilities
Not Applicable

5GI Securities
Not Applicable

Short Sales
Not Applicable

Prepayment Penalty and Acceleration Fees
Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

A

Investments in Joint Ventures, Partnerships and Limited Liability Companies that Exceed 10% of Ownership
Not Applicable

Investments in Impaired Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable

Note 7 — Investment Income

A

The bases, by category of investment income, for excluding (nonadmitting) any investment income due and accrued:

The Company does not admit investment income due and accrued if amounts are over 90 days past due.

The total amount excluded:
Not Applicable

Note 8 — Derivative Instruments
Not Applicable

Note 9 — Income Taxes

A

Deferred Tax Assets/(Liabilities)
1. Components of Net Deferred Tax Asset/(Liability)

2019 2018

Change

1 2 3 4 5 6
(Col 142) (Col 445)
Ordinary Capital Total Ordinary Capital Total

7
(Col 1-4)
Ordinary

8
(Col 2-5)
Capital

(Col 7+8)
Total

a. Gross deferred tax

assets § 281497 |$ 7405 |§ 288902 [§ 256,860 |$ 7,988 |§ 264,848 |$

24,637

$

(583)

$

24,054

b. Statutory valuation
allowance
adjustment 281,378 7,405 288,783 256,704 7,988 264,692

24,674

(583)

24,001

c. Adjusted gross
deferred tax assets

(1a-1b) $ 19 [$ 0 s 119 |$ 156 |$ 0 s 156 |$

@7)

d. Deferred tax assets
nonadmitted 0 0 0 0 0 0

0

e. Subtotal net
admitted deferred

tax asset (1c-1d)  |$ 119 |$ 0 |$ 119 |$ 156 |$ 0 |$ 156 |$

f.  Deferred tax
liabilities 119 0 119 156 0 156

g. Netadmitted
deferred tax
assets/(net deferred
tax liability) (1e-1f)

R=2]
o
R=21
o
£
o
L
o
R=2d
o
£
o
R=2]
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2.

4.

Admission Calculation Components SSAP No. 101

2019

2018

Change

1

Ordinary

2

Capital

3 4
(Col 1+2)
Total

Ordinary

5

Capital

6
(Col 4+5)
Total

7
(Col 1-4)
Ordinary

8

(Col 2-5)
Capital

9
(Col 7+8)
Total

Federal income
taxes paid in prior
years recoverable
through loss
carrybacks $

Adjusted gross
deferred tax assets
expected to be
realized (excluding
the amount of
deferred tax assets
from 2(a) above)
after application of
the threshold
limitation. (The
lesser of 2(b)1 and
2(b)2 below)

1. Adjusted gross
deferred tax
assets
expected to be
realized
following the
balance sheet
date

2. Adjusted gross
deferred tax
assets allowed
per limitation
threshold

6,948,434

7,154,578

(206,144)

Adjusted gross
deferred tax assets
(excluding the
amount of deferred
tax assets from 2(a)
and 2(b) above)
offset by gross
deferred tax
liabilities

119

119

156

156

@87)

Deferred tax assets
admitted as the
result of application
of SSAP 101.

Total
(2(a)+2(b)*2(c)  |$

119

119 |$

156

156 |§

(37)

Other Admissibility Criteria

201

9

2018

a.

Ratio percentage used to determine recovery period and threshold limitation amount

0.0%

0.0%

b.

Amount of adjusted capital and surplus used to determine recovery period and threshold

limitation in 2(b)2 above

$

46,322,895

>

47,697,188

Impact of Tax Planning Strategies
Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

(a)

(b)

2019

2018

Change

1

Ordinary

2

Capital

3

Ordinary

4

Capital

5

Ordinary

(Col. 1-3)

6
(Col. 2-4)
Capital

. Adjusted gross DTAs

amount from Note
9A1(c)

-

119

156

(37)

. Percentage of

adjusted gross DTAs
by tax character
attributable to the
impact of tax planning
strategies

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

. Net Admitted Adjusted

Gross DTAs amount

from Note 9A1(e) $

119

156

(37)

Percentage of net
admitted adjusted
gross DTAs by tax
character admitted
because of the impact
of tax planning
strategies

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%
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B.

Deferred Tax Liabilities Not Recognized
The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to

1.

become taxable are:
Not Applicable

The cumulative amount of each type of temporary difference is:
Not Applicable

The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are

essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are:

Not Applicable

The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is:

Not Applicable

Current and Deferred Income Taxes

1.

Current Income Tax

1 2 3
(Col 1-2)
2019 2018 Change
a. Federal $ (326,410)|$ (404,136)|$ 77,726
b. Foreign $ 0% 0% 0
c. Subtotal $ (326,410)|$ (404,136)|$ 77,726
d. Federal income tax on net capital gains $ (11,189)|$ (24,899)|% 13,710
e. Utilization of capital loss carry-forwards $ 0% 01% 0
f. Other $ 0|$ 0% 0
g. Federal and Foreign income taxes incurred $ (337,599)|$ (429,035)|$ 91,436
Deferred Tax Assets
1 2 3
(Col 1-2)
2019 2018 Change
a. Ordinary:
1. Discounting of unpaid losses $ 182 |$ 530 |$ (348)
2. Unearned premium reserve 3,273 3,137 136
3. Policyholder reserves 0 0 0
4. Investments 0 0 0
5. Deferred acquisition costs 0 0 0
6. Policyholder dividends accrual 0 0 0
7. Fixed assets 0 0 0
8. Compensation and benefits accrual 0 0 0
9. Pension accrual 0 0 0
10. Receivables - nonadmitted 0 0 0
11. Net operating loss carry-forward 0 0 0
12. Tax credit carry-forward 0 0 0
13. Other (items <=5% and >5% of total ordinary tax assets) 278,042 253,193 24,849
Other (items listed individually >5%of total ordinary tax assets)
Contigency reserve adjustment 278,042 253,193 24,849
99. Subtotal $ 281,497 |$ 256,860 |$ 24,637
b. Statutory valuation allowance adjustment 281,378 256,704 24,674
c. Nonadmitted 0 0 0
d. Admitted ordinary deferred tax assets (2a99-2b-2c) $ 119 |$ 156 |$ (37)
e. Capital:
1. Investments $ 7405 |$ 7,988 |$ (583)
2. Net capital loss carry-forward 0 0 0
3. Real estate 0 0 0
4. Other (items <=5% and >5% of total capital tax assets) 0 0 0
Other (items listed individually >5% of total capital tax assets)
0
99. Subtotal $ 7,405 |$ 7,988 |$ (583)
f.  Statutory valuation allowance adjustment 7,405 7,988 (583)
g. Nonadmitted 0 0 0
h. Admitted capital deferred tax assets (2e99-2f-2g) 0 0 0
i. Admitted deferred tax assets (2d+2h) $ 119 |$ 156 |$ (37)
Deferred Tax Liabilities
1 2 3
(Col 1-2)
2019 2018 Change
a. Ordinary:
1. Investments $ 0% 01$ 0
2. Fixed assets 0 0 0
3. Deferred and uncollected premium 0 0 0
4. Policyholder reserves 0 0 0
5. Other (items <=5% and >5% of total ordinary tax liabilities) 119 156 (37)
Other (items listed individually >5% of total ordinary tax liabilities)
0
99. Subtotal $ 119 1% 156 |$ (37)
b. Capital:
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E.

1. Investments $ 0% 01$ 0
2. Realestate 0 0 0
3. Other (Items <=5% and >5% of total capital tax liabilities) 0 0 0
Other (items listed individually >5% of total capital tax liabilities)
0
99. Subtotal $ 0% 0% 0
c. Deferred tax liabilities (3299+3b99) $ 119 |$ 156 |$ (37)
4. |Net Deferred Tax Assets/Liabilities (2i — 3c) $ 01$ 01$ 0
Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more significant book to tax adjustments were the following:
| Amount | Effective Tax Rate (%)
Permanent Differences:
Provision computed at statutory rate $ (359,497) 21.0%
Change in nonadmitted assets %
Proration of tax exempt investment income 1,372 (0.1)%
Tax exempt income deduction (5,486) 0.3%
Dividends received deduction %
Disallowed travel and entertainment 5,846 (0.3)%
Other permanent differences (4,764) 0.3%
Temporary Differences:
Total ordinary DTAs %
Total ordinary DTLs %
Total capital DTAs %
Total capital DTLs %
Other:
Statutory valuation allowance adjustment 24,091 (1.5)%
Accrual adjustment — prior year %
Other 838 0%
Totals $ (337,600) 19.7%
Federal and foreign income taxes incurred (326,410) 19.0%
Realized capital gains (losses) tax (11,190) 0.7%
Change in net deferred income taxes %
Total statutory income taxes $ (337,600) 19.7%

Operating Loss Carry Forwards and Income Taxes Available for Recoupment

1. The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:

Description (Operating Loss or Tax Credit Carry Amounts

Forward)

Origination Dates

Expiration Dates

The company had no unused operating loss
carryforwards available to offset against future
income. $

2. The following is income tax expense for current year and proceeding years that is available for recoupment in the event of future net losses:

Year Amounts

2019

$0

2018

$0

3. The Company's aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code

The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Code.

Consolidated Federal Income Tax Return

1. The Company’s federal income tax return is consolidated with the following entities:
Arch Capital Group (U.S.) Inc. ( Parent of Tax Group)
Arch Reinsurance Company
Arch US MI Holdings Inc.
Arch Re Facultative Underwriters Inc.
Arch Insurance Company
Arch Specialty Insurance Agency Inc.
Arch Insurance Group Inc.
Arch Specialty Insurance Company
Arch Indemnity Insurance Co.
First American Service Corporation
Arch Insurance Solutions Inc.
Arch Property Casualty Insurance Company (FKA Arch Excess & Surplus Inc. Co.)
Arch US MI Services Inc.
Arch Mortgage Insurance Company
Arch Mortgage Guaranty Company
Arch Mortgage Assurance Company
McNeil & Company
United Guaranty Services, Inc.
Arch Underwriters Inc.
United Guaranty Partners Insurance Company
Arch Mortgage Funding Inc. (FKA Arch Credit Risk Services Inc. )
United Guaranty Residential Insurance Company
United Guaranty Mortgage Insurance Company
United Guaranty Residential Insurance Company of North Carolina
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Note 10 -
A.

United Guaranty Mortgage Insurance Company of North Carolina
United Guaranty Credit Insurance Company

Arch Structured Mortgage Insurance Company

United Guaranty Commercial Insurance Company of North Carolina
Ventus Risk Management Inc.

First Shield Service Corporation of Florida

First Shield Consumer Service Corporation

First Shield Service Corporation

First Shield Consumer Service Corporation of Florida

Arch Life Insurance Company of America (FKA Financial American Life Insurance Company)
Penflex Actuarial Services LLC

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:
The method of allocation of taxes is subject to the terms of a tax sharing agreement between Arch Capital Group (U.S.) Inc. (*Arch Capital U.S.”) and its
subsidiaries. It is made primarily on a separate return basis with credit given to the Company for any net operating losses or other items used in the
consolidated tax return filed by Arch Capital U.S. to the extent the losses or items may be utilized by the Company in the consolidated group's return.

The Company recorded a full valuation allowance against these deferred assets for the period ending December 31, 2019 due the run-off of the
business.

Federal or Foreign Federal Income Tax Loss Contingencies:
The Company has no tax loss contingencies for which it is reasonably possible that the total liability will significantly increase within twelve months of the
reporting date.

Repatriation Transition Tax (RTT) - RTT owed under the TCJA
1a Has the entity fully remitted the RTT? Not Applicable

Alternative Minimum Tax Credit
Was the AMT Credit recognized as a current year recoverable or Deferred Tax Asset (DTA)? Not Applicable

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Nature of the Relationship Involved
See the organization chart on Schedule Y.

Transactions

Effective January 1, 2015, the Company entered into a quota share reinsurance agreement with Arch Reinsurance Company (“ARC”) (the “ARC Reinsurance
Agreement’). Also effective January 1, 2015, the Company entered into a quota share reinsurance agreement with Arch Reinsurance Ltd. (the “ARL
Reinsurance Agreement”).

Effective July 1, 2016, the Company amended the ARL Reinsurance Agreement, (the "Restated ARL Agreement"), increasing the ceding commission to be
paid by ARL to the Company from 28.5% to 29.0% and enacted clarifying changes as requested by ARL. Also effective January 1, 2016, the Company
amended the ARC Reinsurance Agreement, (the "ARC Amendment") increasing the ceding commission to be paid by ARC to the Company from 28.5% to
29.0%. The Department notified the Company that it declined to disapprove these agreements on March 11, 2016.

Dollar Amounts of Transactions
Settlements on reinsurance contracts occur in conjunction with the reinsurance agreements. See Schedule F Part 3.

Amounts Due From or To Related Parties
At December 31, 2019, the Company reported a receivable of $0 and a payable of ($520,362) from/to affiliated companies. Details of the balances are:

Arch U.S. Ml Holdings, Inc. ($520.362)

At December 31, 2018, the Company reported a receivable of $0 and a payable of ($493,271) from/to affiliated companies. Details of the balances are:
Arch U.S. MI Holdings, Inc. ($456,852); Arch U.S. MI Services, Inc. ($26,867); Arch Mortgage Insurance Company ($9,552)

Intercompany balances are settled monthly.

Guarantees or Undertakings
Not Applicable

Material Management or Service Contracts and Cost-Sharing Arrangements
The Company has administrative service agreements to receive services from several affiliated companies in the areas of administration, financial planning,
advertising, clerical and other areas as the parties may agree upon.

The Company files a consolidated federal income tax return with Arch Capital Group (U.S.) Inc. as the parent company. Under the tax-sharing agreement, the
Company pays to or receives from Arch U.S. MI Holdings an amount essentially computed as if the Company filed a separate return, except that items such
as net operating losses, capital losses, investment tax credits, or similar items, which might not be immediately recognized in a separate return, are allocated
according to the agreement and reflected in the Company's provision, to the extent that such items reduce the consolidated group's federal tax liability.
Intercompany tax balances are settled quarterly, as appropriate, and pursuant to the terms of the tax sharing agreement.

Nature of the Control Relationship
The Company's ultimate parent is Arch Capital Group, Ltd. See the organization chart on Schedule Y.

The Company is dependent on the administrative service agreements noted in Note 10F.

Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
Not Applicable

Investments in SCA that Exceed 10% of Admitted Assets
Not Applicable
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J. Investments in Impaired SCAs
Not Applicable

K. Investment in Foreign Insurance Subsidiary
Not Applicable

L. Investment in Downstream Noninsurance Holding Company
Not Applicable

M. All SCA Investments
Not Applicable

N. Investment in Insurance SCAs
Not Applicable

0. SCA or SSAP 48 Entity Loss Tracking
Not Applicable

Note 11 — Debt
A Debt, Including Capital Notes
Not Applicable

B. FHLB (Federal Home Loan Bank) Agreements
Not Applicable

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
(1) Change in Benefit Obligation
Not Applicable

(2) Change in Plan Assets
Not Applicable

(3) Funded Status
Not Applicable

(4) Components of Net Periodic Benefit Cost
Not Applicable

(5) Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Periodic Benefit Cost
Not Applicable

(6) Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Periodic Benefit Cost
Not Applicable

(7) Weighted-Average Assumptions Used to Determine Net Periodic Benefit Cost as of December 31
Not Applicable

(8) Accumulated Benefit Obligation for Defined Benefit Pension Plans
Not Applicable

(9) For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
Not Applicable

(10) The following estimated future payments, which reflect expected future service, as appropriate, are expected to be paid in the year indicated:
Not Applicable

(11) Estimate of Contributions Expected to be Paid to the Plan
Not Applicable

(12) Amounts and Types of Securities Included in Plan Assets
Not Applicable

(13) Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses
Not Applicable

(14) Substantive Comment Used to Account for Benefit Obligation
Not Applicable
(15) Cost of Providing Special or Contractual Termination Benefits Recognized
Not Applicable
(16) Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Obligations or
Plan Assets Not Otherwise Apparent
Not Applicable

(17) Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans
Not Applicable
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(18) Full Transition Surplus Impact of SSAP 102
Not Applicable

Investment Policies and Strategies
Not Applicable

Fair Value of Plan Assets
Not Applicable

Basis Used to Determine Expected Long-Term Rate-of-Return
Not Applicable

Defined Contribution Plans
Not Applicable

Multiemployer Plans
Not Applicable

Consolidated/Holding Company Plans
Not Applicable

Postemployment Benefits and Compensated Absences
Not Applicable

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
(1) Recognition of the Existence of the Act
Not Applicable

(2) Effects of the Subsidy in Measuring the Net Postretirement Benefit Cost
Not Applicable

(3) Disclosure of Gross Benefit Payments
Not Applicable

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

(1)

(2)

Number of Share and Par or State Value of Each Class
The Company has 300,000 shares authorized, issued and outstanding. All shares are common with a $10 par value.

Dividend Rate, Liquidation Value and Redemption Schedule of Preferred Stock Issues
Not Applicable

Dividend Restrictions

Under the General Statute of its domiciliary state, without prior approval of the Commissioner of Insurance, the Company cannot pay annual dividends
exceeding the lesser of (1) 10% of the Company’s capital and surplus as of the preceding December 31, or (2) the greater of (i) the net income, excluding
realized gains, for the twelve month period ending the preceding December 31 of (ii) the aggregate of the net income of the insurer for the three calendar years
preceding the date of the dividend or distribution, minus realized capital gains for those calendar years and minus dividends paid or credited and distributions
made within the first two of the preceding three years. A dividend that exceeds this threshold is deemed to be an "extraordinary" dividend and requires the
prior approval of the Commissioner of Insurance. The calculated maximum amount of ordinary dividends available to be paid during 2020 would be $0. The
Company shall not declare or pay dividends or other distributions to its stockholders from any source other than unassigned surplus without the
Commissioner's prior written approval.

Dates and Amounts of Dividends Paid
The Company paid no dividends during 2019 or 2018.

Profits that may be Paid as Ordinary Dividends to Stockholders
Notwithstanding the limitations of (3) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to
stockholders.

Restrictions Placed on Unassigned Funds (Surplus)
Not Applicable

Amount of Advances to Surplus not Repaid
Not Applicable

Amount of Stock Held for Special Purposes
Not Applicable

Reasons for Changes in Balance of Special Surplus Funds from Prior Period
Not Applicable

The Portion of Unassigned Funds (Surplus) Represented or Reduced by Unrealized Gains and Losses is: $0.
The Reporting Entity Issued the Following Surplus Debentures or Similar Obligations

After obtaining the Department’s prior approval, the Company, on April 1, 2017, issued a Contribution Note in the amount of $7.5 million (the “2017 Note”) to
Arch Capital Finance (Ireland) with the following terms:

Par Value Principal and/or Total Principal Unapproved
(Face Amount of | Carrying Value of |  Interest Paid and/or Interest | Principal and/or
Date Issued Interest Rate Notes) Note* Current Period Paid Interest Date of Maturity
04/01/2017 6.3%|$ 7,500,000 |$ 7,500,000 |$ 476,250 |$ 1,289,137 |$ 22,182 04/01/2047
1311999. Total XXX $ 7,500,000 |$ 7,500,000 |$ 476,250 |$ 1,289,137 |$ 22,182 XXX
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(12)

(13)

On October 10, 2018, the Company requested the Department's approval to make an annual interest payment effective December 15, 2018, in the amount of
$476,250 related to the 2017 Note. On October 19, 2018, the Department approved the Company's request.

On October 9, 2019, the Company requested the Department's approval to make an annual interest payment effective December 15, 2019, in the amount of
$476,250 related to the 2017 Note. On October 16, 2019, the Department approved the Company's request.

The impact of any restatement due to prior quasi-reorganizations is as follows
Not Applicable

Effective Date of Quasi-Reorganization for a Period of Ten Years Following Reorganization
Not Applicable

Note 14 - Liabilities, Contingencies and Assessments

A

Contingent Commitments
(1) Total SSAP No. 97, Investments in Subsidiary, Controlled, and Affiliated Entities, A Replacement of SSAP No. 88, and SSAP No. 48, Joint Ventures,
Partnerships and Limited Liability Company contingent liabilities: $00.

(2) Detail of other contingent commitments
Under State insurance laws, mortgage insurers are required to establish a contingency reserve. The annual contribution to the contingency reserve
equals fifty percent (50%) of the net earned premium reported in the annual statement. This reserve is required to be maintained for a period of 120
months. The statute allows mortgage guaranty insurers, upon approval from the Department, to withdraw from the contingency reserve when incurred
losses and incurred loss expenses exceed the greater of either 35% of the net earned premium or 70% of the annual amount required to be contributed to
the contingency reserve. Mortgage guaranty insurers can request early withdrawals if, and to the extent, its actual policyholder position exceeds
minimum policyholder position. The contingency reserve is shown as a liability on page 3 of the annual statement.

(3) Guarantee Obligations
Not Applicable

(2) Assessments
Not Applicable

(3) Undiscounted and Discounted Guaranty Fund Assessments
Not Applicable

Gain Contingencies
Not Applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
Not Applicable

Product Warranties
(1) Accounting Policy and Methodology Used in Determining Product Warranties
Not Applicable

(2) Reconciliation of Aggregate Product Warranty Liability
Not Applicable

Joint and Several Liabilities
Not Applicable

All Other Contingencies
Not Applicable

Note 15 - Leases

A

Lessee Operating Lease
(1) Lessee's Leasing Arrangements
a. Rental Expense
Not Applicable

b.  Basis on Which Contingent Rental Payments are Determined
Not Applicable

c.  Existence and Terms of Renewal or Purchase Options and Escalation Clauses
Not Applicable

d.  Restrictions Imposed by Lease Agreements
Not Applicable

e. ldentification of Lease Agreements that have been Terminated Early
Not Applicable

(2) Leases with Initial or Remaining Noncancelable Lease Terms in Excess of One Year
Not Applicable

(3) For Sale-Leaseback Transactions
a. Terms of the Sale-Leaseback Transactions
Not Applicable

b.  Obligation of Future Minimum Lease Payments and Total of Minimum Sublease Rentals
Not Applicable
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Lessor Leases

(1)

(2)

Operating Leases:
a. Lessor's Leasing Arrangements
Not Applicable

b.  Cost and Carrying Amount of Property on Lease or Held for Leasing
Not Applicable

c.  Future minimum lease payment receivables under noncancelable leasing arrangements as of December 31 are as follows:
Not Applicable

d.  Total Contingent Rentals
Not Applicable

Leveraged Leases:
a.  Terms Including Pretax Income from Leveraged Leases
Not Applicable

b.  Pretax Income, Tax Effect and Investment Tax Credit
Not Applicable

c.  The components of the investment in leveraged leases at December 31, 2019 and 2018 were as shown below:
Not Applicable

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
The table below summarizes the face amount of the Company's financial instruments with off-balance sheet risk:
Not Applicable

1.

4.

Nature and Terms of Off-Balance Sheet Risk
Not Applicable

Amount of Loss if any Party to the Financial Instrument Failed
Not Applicable

Collateral or Other Security Required to Support Financial Instrument
Not Applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
Transfers of Receivables Reported as Sales

A

(1)

(2)

Proceeds to the Transferor
Not Applicable

Gain or Loss Record on Sale
Not Applicable

Transfer and Servicing of Financial Assets

(1)

(2)

(7)

Description of any Loaned Securities
Not Applicable

Servicing Assets and Servicing Liabilities
Not Applicable

When Servicing Assets and Liabilities are Measured at Fair Value
Not Applicable

Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales

(a)
Not Applicable

(b)
Not Applicable

Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing
Not Applicable

Transfer of Receivables with Recourse
Not Applicable

Securities Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements
Not Applicable

Wash Sales
Not Applicable

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

A

B.

ASC Plans
Not Applicable
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Medicare or Similarly Structured Cost Based Reimbursement Contract

(1)

(2)

(3)

(4)

Major Components of Revenue by Payor
Not Applicable

Receivables from Payors with Account Balances the Greater of 10% of Amounts Receivable Relating to Uninsured Accident and Health Plans or $10,000
Not Applicable

Recorded Allowances and Reserves for Adjustment of Recorded Revenues
Not Applicable

Adjustments to Revenue Resulting from Audit of Receivables Related to Revenues Recorded in the Prior Period
Not Applicable

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not Applicable

Note 20 - Fair Value Measurements
Fair Value Measurements

A

D.

E.

(1)

(5)

Fair Value Measurements at Reporting Date

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

Assets at Fair Value

Exempt MM Mutual Fund $ 181,721 |$ 0 |$ 0% 01$ 181,721

Total $ 181,721 |$ 0 |$ 0 |$ 0|$ 181,721
Liabilities at Fair Value

$ 0% 0 |$ 0% 0% 0

Total $ 013 0 |$ 0 1% 0% 0

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
At December 31, 2019, the Company has no assets or liabilities measured at fair value in this category.

Policies when Transfers Between Levels are Recognized
At the end of each reporting period, the Company evaluates whether or not any event has occured or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the year ended December 31, 2019.

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

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

Level 2: Fair value measurements, based on inputs other than quoted prices included in Level 1 that are observable for the asset or liability, either directly
orindirectly. 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.

Fair Value Disclosures
Not Applicable

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

Fair Value Level
The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments. The fair values are also
categorized into the three-level fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds § 47,802,373 |§ 47,273,830 |§ 37,723,853 |§ 10,078,520 |$ 0% 0% 0
Cash, cash equivalents and short
term investments $ 1,005645 |$ 1,005645 |$ 1,005645 |$ 0% 0% 0% 0

Not Practicable to Estimate Fair Value
Not Applicable

NAV Practical Expedient Investments
Not Applicable

Note 21 - Other Items
Unusual or Infrequent ltems
Not Applicable

A

C.

Troubled Debt Restructuring Debtors
Not Applicable

Other Disclosures
There are no additional pledged assets other than those reported on Schedule E.
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Business Interruption Insurance Recoveries
Not Applicable

State Transferable and Non-Transferable Tax Credits
Carrying Value of Transferable and Non-Transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused Transferable and

(1)

(4)

Non-Transferable State Tax Credits by State and in Total
Not Applicable

Method of Estimating Utilization of Remaining Transferable and Non-Transferable State Tax Credits
Not Applicable

Impairment Loss
Not Applicable

State Tax Credits Admitted and Nonadmitted
Not Applicable

Subprime Mortgage-Related Risk Exposure

(1)

(2)

(3)

(4)

Description of the Subprime-Mortgage-Related Exposure and Related Risk Management Policies
Not Applicable

Direct Exposure Through Investments in Subprime Mortgage Loans
Not Applicable

Direct Exposure Through Other Investments
Not Applicable

Underwriting Exposure to Subprime Mortgage Risk Through Mortgage Guaranty or Financial Guaranty Insurance Coverage
Not Applicable

Insurance-Linked Securities (ILS) Contracts
Not Applicable

Note 22 — Events Subsequent

Subsequent events have been considered through February 14, 2020 for these statutory financial statements which are to be issued on February 21, 2020.

A

Did the reporting entity write accident and health insurance premium that is subject to Section 9010 of the

Federal Affordable Care Act (YES/NO)?

Note 23 — Reinsurance
Unsecured Reinsurance Recoverables
Not Applicable

A

Reinsurance Recoverable in Dispute
Not Applicable

Reinsurance Assumed and Ceded

(1)

(3)

Maximum Amount of Return Commission

Yes[ ] No[X]

Assumed Reinsurance Ceded Reinsurance Net
Premium Reserve | Commission Equity | Premium Reserve | Commission Equity | Premium Reserve | Commission Equity
a.  Affiliates $ 01$ 0|8 687,138 |$ 206,141 |$ (687,138) |$ (206,141)
All Other 0 0 0 0 0 0
Total $ 01$ 01$ 687,138 |$ 206,141 |$ (687,138) |$ (206,141)
[d.  Direct Uneamed Premium Reserves B 758,461 |

Additional or Return Commission
Not Applicable

Types of Risks Attributed to Protected Cell
Not Applicable

Uncollectible Reinsurance
Not Applicable

Commutation of Ceded Reinsurance
Not Applicable

Retroactive Reinsurance
Not Applicable

Reinsurance Accounted for as a Deposit
Not Applicable

Disclosures for the Transfer of Property and Casualty Run-off Agreements
Not Applicable

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

(1)

Reporting Entity Ceding to Certified Reinsurer Whose Rating was Downgraded or Status Subject to Revocation
Not Applicable

14.14



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) Reporting Entity's Certified Reinsurer Rating Downgraded or Status Subject to Revocation
Not Applicable

Reinsurance Agreements Qualifying for Reinsurer Aggregation
(1) Significant Terms of the Retroactive Reinsurance Agreement
Not Applicable

(2) The amount of unexhausted limit as of December 31, 2019
Not Applicable

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A

Method Used by Reporting Entity to Estimate Accrued Retrospective Premium Adjustments
Not Applicable

Accrued Retrospective Premiums Recorded Through Written Premium or an Adjustment to Earned Premium
Not Applicable

Amount of Net Premiums Written Subject to Retrospective Rating Features and Percentage to Total Net Premiums Written
Not Applicable

Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act.
Not Applicable

Nonadmitted Retrospective Premium
(1) For Ten Percent (10%) Method of determining Nonadmitted Retrospective Premium
Not Applicable

(2) For Quality Rating Method of Determining Nonadmitted Retrospective Premium
Not Applicable

Risk-Sharing Provisions of the Affordable Care Act
Not Applicable

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Incurred loss and loss adjustment expenses attributable to insured events of prior years decreased by $55 thousand and increased by $1 thousand
2019 and 2018, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is generally the result of ongoing
analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding
individual claims.

Information about Significant Changes in Methodologies and Assumptions
Not Applicable

Note 26 - Intercompany Pooling Arrangements

A

Identification of the Lead Entity and all Affiliated Entities Participating in the Intercompany Pool
Not Applicable

Description of Lines and Types of Business Subject to the Pooling Agreement
Not Applicable

Description of Cessions to Non-Affiliated Reinsurance Subject to Pooling Agreement
Not Applicable

Identification of all Pool Members that are Parties to Reinsurance Agreements with Non-Affiliated Reinsurers
Not Applicable

Explanation of Discrepancies Between Entries of Pooled Business
Not Applicable

Description of Intercompany Sharing
Not Applicable

Amounts Due To/From Lead Entity and all Affiliated Entities Participating in the Intercompany Pool
Not Applicable

Note 27 - Structured Settlements
Not Applicable

Note 28 - Health Care Receivables

A

B.

Pharmaceutical Rebate Receivables
Not Applicable

Risk-Sharing Receivables
Not Applicable

Note 29 - Participating Policies
Not Applicable
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Note 30 - Premium Deficiency Reserves

1. Liability carried for premium deficiency reserve: $0
2. Date of most recent evaluation of this liability: December 31, 2019
3. Was anticipated investment income utilized in the calculation? Yes[ ] No[X]

Note 31 - High Deductibles
Not Applicable

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

B. Nontabular Discount
Not Applicable

C. Changes in Rate(s) Used to Discount Prior Years' Liabilities
Not Applicable

Note 33 — Asbestos/Environmental Reserves

A Does the company have on the books, or has it ever written an insured for which you have identified a potential for the existence of a liability due to asbestos
losses?
Not Applicable

B. State the amount of the ending reserves for Bulk + IBNR included in A (Loss and LAE)
Not Applicable

C. State the amount of the ending reserves for loss adjustment expenses included in A (Case, Bulk + IBNR)
Not Applicable

D. Does the company have on the books, or has it ever written an insured for which you have identified a potential for the existence of a liability due to
environmental losses?
Not Applicable

E. State the amount of the ending reserves for Bulk + IBNR included in D (Loss and LAE)
Not Applicable

F. State the amount of the ending reserves for loss adjustment expenses included in D (Case, Bulk + IBNR)
Not Applicable

Note 34 — Subscriber Savings Accounts
Not Applicable

Note 35 - Multiple Peril Crop Insurance
Not Applicable

Note 36 - Financial Guaranty Insurance
A Financial Guaranty Insurance Contracts
(1) Financial guarantee insurance contracts where premiums are received as installment payments over the period of the contract, rather than at inception:
Not Applicable

(2) Non-installment contracts for which premium revenue recognition has been accelerated:
Not Applicable

(3) Claim Liability
Not Applicable

(4) Risk Management Activities Used to Track and Monitor Deteriorating Insured Financial Obligations
Not Applicable

B. Schedule of Insured Financial Obligations at the End of the Period:
Not Applicable
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10.1

10.2

10.3

10.4

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A and 2.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company
System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations? Yes[X] No[ ] NAJ[ ]
State regulating?  Wisconsin
Is the reporting entity publicly traded or a member of publicly traded group? Yes[X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 947484
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/12015
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/12/2017
By what department or departments?
Wisconsin Office of the Commissioner of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:
411  sales of new business? Yes[ ] No[X]
412  renewals? Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421 sales of new business? Yes[ ] No[X]
422  renewals? Yes[ ] No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If the answer is YES, complete and file the merger history data file with the NAIC.
If yes, provide the name of entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[X] Nol ]
If yes,
7.21  State the percentage of foreign control 100.0%
7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).
1 2
Nationality Type of Entity
Bermuda Public Limited Liability Company
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a federal financial
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
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers. LLP 214 North Tryon Street Suite 3600 Charlotte, NC 28202
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation? Yes[ ] No[X]

If the response to 10.3 is yes, provide information related to this exemption:
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GENERAL INTERROGATORIES
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Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NAJ[]
If the response to 10.5 is no or n/a, please explain:
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
John Edward Gaines, Executive Vice President & Chief Actuary, Arch Mortgage Guaranty Company, 230 North Elm Street, Greensboro, NC 27401
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
1211 Name of real estate holding company
1212 Number of parcels involved 0
12.13  Total book/adjusted carrying value $ 0
If yes, provide explanation
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NA[]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[ ] No[X]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 14.1 is no, please explain:
Has the code of ethics for senior managers been amended? Yes[X] Nol ]
If the response to 14.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[ ] No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.
1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 $ 0
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] Nol ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] No[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  Todirectors or other officers 0
20.12  To stockholders not officers 0
20.13  Trustees, supreme or grand (Fraternal only) 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  Todirectors or other officers $ 0
20.22  To stockholders not officers 0
20.23  Trustees, supreme or grand (Fraternal only) 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
21.21  Rented from others $ 0
21.22  Borrowed from others $ 0
2123 Leased from others $ 0
2124 Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:
2221 Amount paid as losses or risk adjustment 0
22.22  Amount paid as expenses 0
22.23  Other amounts paid 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $

INVESTMENT

24.01  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)?

24.02  Ifno, give full and complete information, relating thereto:

24.03  For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
The Company does not participate in a securities lending program.
24,04  Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions? Yes[ ]

24.05  If answer to 24.04 is yes, report amount of collateral for conforming programs. $

Yes[X]

No[ ]

No[ ]

NA[X]
0

24.06  If answer to 24.04 is no, report amount of collateral for other programs $

0

24.07  Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes| ]

24.08  Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes|[ ]

24.09. Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes|[ ]

24,10  For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

No[ ]
No[ ]

No[ ]

NIA[X]
NIA[X]

NIA[X]

24,102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

24103 Total payable for securities lending reported on the liability page: $

251 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.)

252 If yes, state the amount thereof at December 31 of the current year:
2521 Subject to repurchase agreements

Yes[X]

No[ ]

25.22  Subject to reverse repurchase agreements

2523  Subject to dollar repurchase agreements

25.24  Subject to reverse dollar repurchase agreements

25.25  Placed under option agreements

25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock

25.27  FHLB Capital Stock

o |O O | |o o o

25.28  On deposit with states

2,594,870

25.29  On deposit with other regulatory bodies

0

2530  Pledged as collateral - excluding collateral pledged to an FHLB

25.31  Pledged as collateral to FHLB — including assets backing funding agreements

P | |P R |P | |R R |P | R |

25.32  Other

0
0
0

253  For category (25.26) provide the following:

1 2
Nature of Restriction Description

3
Amount

0

26.1 Does the reporting entity have any hedging transactions reported on Schedule DB?

26.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes|[ ]
If no, attach a description with this statement.

Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
26.3  Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity?
26.4 If the response to 26.3 is yes, does the reporting entity utilize:
26.41  Special accounting provision of SSAP No. 108
26.42  Permitted accounting practice
26.43  Other accounting guidance
26.5 By responding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following:
e The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

e Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guidance Conditional Tail Expectation Amount.

. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in its
actual day-to-day risk mitigation efforts.

271 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity?

27.2 If yes, state the amount thereof at December 31 of the current year: $

Yes|[ ]
No[ ]

Yes|[ ]

Yes|[ ]
Yes[ ]
Yes|[ ]
Yes[ ]

Yes[ ]

No[X]
NIA[X]

No[ ]

No[ ]
No[ ]
No[ ]
No[ ]

No[X]
0

28. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X]

No[ ]

1 2
Name of Custodian(s) Custodian's Address

Bank of New York Mellon One Mellon Center - Room 1072, Pittsburgh, PA 15258

28.02  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
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32.2

33.

34.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

Not Applicable

28.03
28.04

Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year?
If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1
Old Custodian

2
New Custodian

3

Date of Change

4
Reason

28.05

note as such. ["...that have access to the investment accounts", "... handle securities"].

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

1
Name of Firm or Individual

2
Affiliation

Arch Investment Management, LLC

A

28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity

(i.e. designated with a "U") manage more than 10% of the reporting entity's invested assets?
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does

the total assets under management aggregate to more than 50% of the reporting entity's invested assets?
For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information

28.06
for the table below.

Yes[ ] No[X]

Yes[ ] No[X]

Central Registration Depository Number

Name of Firm or Individual

Legal Entity Identifier (LEI)

4 5

Investment
Management
Registered | Agreement

With (IMA) Filed

129060

Arch Investment Management, LLC

SEC DS

Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])?

If yes, complete the following schedule:

Yes[ ] No[X]

1
cusip

2
Name of Mutual Fund

3
Book/Adjusted Carrying
Value

29.2999 TOTAL

For each mutual fund listed in the table above, complete the following schedule:

1

Name of Mutual Fund
(from above table)

Name of Significant Holding
of the Mutual Fund

3

Holding

Amount of Mutual Fund’s
Book/Adjusted Carrying
Value Attributable to the

Date of Valuation

$

0

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.

1

Statement (Admitted) Value

2

Fair Value

3
Excess of Statement over Fair
Value (-), or Fair Value over
Statement (+)

30.1 Bonds

$ 47273830 |$

47,802,373

R

528,543

30.2 Preferred Stocks

$ 0

2]

0

2]

0

30.3 Totals

$ 47,273,830 |$

47,802,373

2]

528,543

Describe the sources or methods utilized in determining the fair values:

Clearwater, a third party administrator, uses a waterfall logic system to determine which price is used as the market price. They contract with many vendors
and Arch Investment Management, LLC to establish significant coverage of pricing on all the Company's invested assets and use a pre-defined hierarchy to

assign the price from the highest source available.

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D?

If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source?

If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of

disclosure of fair value for Schedule D:

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 5G| securities, the reporting entity is certifying the following elements for each self-designation 5GlI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL security

is not available.

b. 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 5GI securities?
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.

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

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

d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

15.3
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35.

36.1
36.2

371
37.2

38.1
38.2

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.
b.
c.

f.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

The shares were purchased prior to January 1, 2019.
The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

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.

The fund only or predominantly holds bonds in its portfolio.

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.

The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? 97,500
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
Moody's 97,500
Amount of payments for legal expenses, if any? 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
0
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
0
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1.1
1.2
1.3

14
1.5
1.6

3.1
32

6.1

6.2

6.3

6.4

6.5

GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force? Yes[ ] No[X]
If yes, indicate premium earned on U.S. business only. $ 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? $ 0
1.31 Reason for excluding:
Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above. $ 0
Indicate total incurred claims on all Medicare Supplement insurance. $ 0
Individual policies:
Most current three years:
1.61 Total premium earned $
162  Total incurred claims $ 0
1.63 Number of covered lives 0
All years prior to most current three years:
1.64 Total premium earned $
165  Total incurred claims $ 0
1.66 Number of covered lives 0
Group policies:
Most current three years:
1.71 Total premium earned $ 0
1.72  Total incurred claims $
1.73 Number of covered lives 0
All years prior to most current three years:
1.74  Total premium earned $ 0
1.75 Total incurred claims $
1.76 Number of covered lives 0
Health Test:
1 2
Current Year Prior Year

2.1 Premium Numerator $ 0 $ 0
2.2 Premium Denominator $ 257,235 $ 205,253
23 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 91,748 $ 144,368
2.6 Reserve Ratio (2.4/2.5) 0.0% 0.0%
Does the reporting entity issue both participating and non-participating policies? Yes[ ] No[X]
If yes, state the amount of calendar year premiums written on:
321  Participating policies $ 0
322 Non-participating policies $ 0
FOR MUTUAL REPORTING ENTITIES AND RECIPROCAL EXCHANGES ONLY:
4.1 Does the reporting entity issue assessable policies? Yes[ ] Nol ]
42 Does the reporting entity issue non-assessable policies? Yes[ ] NoJ[ ]
43 If assessable policies are issued, what is the extent of the contingent liability of the policyholders? 0.0%
44 Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. $ 0
FOR RECIPROCAL EXCHANGES ONLY:
5.1 Does the exchange appoint local agents? Yes[ ] NoJ ]
5.2 If yes, is the commission paid:

5.21 Out of Attorney’s-in-fact compensation Yes[ ] No[ ] NA[]

522  Asadirect expense of the exchange Yes[ ] No[ ] NA[]
53 What expenses of the exchange are not paid out of the compensation of the Attorney-in-fact?
54 Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred? Yes[ ] Nol[ ]
55 If yes, give full information:
What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’ compensation
contract issued without limit of loss?
Not Applicable
Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures comprising
that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting firms or computer
software models), if any, used in the estimation process:
The Company writes mortgage guaranty insurance. Loss exposures are on individual mortgage loans and are limited by the coverage percentage.
What provision has this reporting entity made (such as catastrophic reinsurance program) to protect itself from an excessive loss arising from the types
and concentrations of insured exposures comprising its probable maximum property insurance loss?
The Company maintains an excess of loss reinsurance agreement to protect it from catastrophic losses. Additionally, the Company is required to
establish and maintain a contingency reserve to be used for excess losses.
Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single loss event or occurrence? Yes[ ] No[X]

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to hedge its
exposure to unreinsured catastrophic loss:
See 6.2 and 6.3
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Has the reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer’s losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or

any similar provisions)? Yes[ ] No[X]
If yes, indicate the number of reinsurance contracts containing such provisions. 0

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting provision(s)? Yes[ ] NoJ ]
Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any loss

that may occur on this risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, give full information

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for
which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end
surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded greater
than 5% of prior year-end surplus as regards policyholders; (ii) it accounted for that contract as reinsurance and not as a deposit; and (iii) the
contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;
(b) Alimited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of
the reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;
(c) Aggregate stop loss reinsurance coverage;
(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;
(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity
during the period); or
() Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement
to the ceding entity? Yes[ ] No[X]

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts
with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting
result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss
and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling
arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one or
more unaffiliated policyholders of the reporting entity, or (i) an association of which one or more unaffiliated policyholders of the reporting entity
is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire
direct and assumed premium written by the reinsurer based on its most recently available financial statement; or
(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or
its affiliates in a separate reinsurance contract. Yes[ ] No[X]
If yes t0 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:
(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;
(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and
(c) A brief discussion of management'’s principle objectives in entering into the reinsurance contract including the economic purpose to be achieved.

Except for transactions meeting the requirements of paragraph 37 of SSAP No. 62R, Property and Casualty Reinsurance, has the reporting entity
ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered by the
financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (‘GAAP”); or
(b) Accounted for that contract as reinsurance under GAAP and as a deposit under SAP? Yes[ ] No[X]

If yes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated
differently for GAAP and SAP.

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:

(a) The entity does not utilize reinsurance; or, Yes[ ] No[X]
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation

supplement; or Yes[ ] No[X]
(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an

attestation supplement. Yes[ ] No[X]
If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal to that
which the original entity would have been required to charge had it retained the risks. Has this been done? Yes[ ] No[ ] NA[X]
Has the reporting entity guaranteed policies issued by any other entity and now in force? Yes[ ] No[X]

If yes, give full information

If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the assets schedule, Page 2, state the
amount of corresponding liabilities recorded for:

1211 Unpaid losses $ 0
1212 Unpaid underwriting expenses (including loss adjustment expenses) $ 0
Of the amount on Line 15.3, Page 2, state the amount that is secured by letters of credit, collateral and other funds? $ 0

If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes

accepted from its insureds covering unpaid premiums and/or unpaid losses? Yes[ ] No[ ] NA[X]
If yes, provide the range of interest rates charged under such notes during the period covered by this statement:

1241  From 0.00.0%
1242 To 0.00.0%

Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves, including

unpaid losses under loss deductible features of commercial policies? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of current year:

12.61 Letters of Credit $ 0
12,62 Collateral and other funds $ 0
Largest net aggregate amount insured in any one risk (excluding workers’ compensation): $ 36,672

Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
reinstatement provision? Yes[ ] No[X]

16.1



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

13.3

141
14.2

14.3
144
145

15.1
15.2

16.1

171

18.1
18.2
18.3
18.4
19.

19.1

GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic

facilities or facultative obligatory contracts) considered in the calculation of the amount. 0
Is the reporting entity a cedant in a multiple cedant reinsurance contract? Yes[ ] No[X]
If yes, please describe the method of allocating and recording reinsurance among the cedants:
If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance contracts? Yes[ ] NoJ ]
If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? Yes[ ] NoJ ]
If the answer to 14.4 is no, please explain:
Has the reporting entity guaranteed any financed premium accounts? Yes[ ] No[X]
If yes, give full information
Does the reporting entity write any warranty business? Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11  Home $ 0 s 09 0 3 0§ 0
16.12 Products $ 0 $ 0 $ 09 0 $ 0
16.13  Automobile $ 0 $ 0 $ 0 $ 0 $ 0
16.14 Other* $ 0 $ 0 $ 0 $ 0 $ 0
* Disclose type of coverage:
Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F-Part 3 that is exempt from the statutory provision
for unauthorized reinsurance? Yes[ ] No[X]
Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from the statutory
provision for unauthorized reinsurance. Provide the following information for this exemption:
17.11 Gross amount of unauthorized reinsurance in Schedule F-Part 3 exempt from the statutory provision for unauthorized reinsurance $ 0
17.12 Unfunded portion of Interrogatory 17.11 $ 0
17.13 Paid losses and loss adjustment expenses portion of Interrogatory 17.11 $ 0
17.14 Case reserves portion of Interrogatory 17.11 $ 0
17.15 Incurred but not reported portion of Interrogatory 17.11 $ 0
17.16 Unearned premium portion of Interrogatory 17.11 $ 0
1747 Contingent commission portion of Interrogatory 17.11 $ 0
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $ 0
Is the reporting entity licensed or charted, registered, qualified, eligible, or writing business in at least 2 states? Yes[X] Nol ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of the reporting entity? Yes[ ] No[ ]

16.2



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

38

. Premiums and considerations (Page 2, Col. 3):

21.
22.
23.
24.
25.
26.

27.

28.
29.

30.
31,
32.
33.
34.
35.
36.
37.

39.
40.
41.

42.
43.
44,
45,

46.
47.
48.
49.
50.

20.1  In course of COIECHON (LINE 15.1).....ucuureeieerieireieneireieeeeeseee st aes
20.2 Deferred and not yet due (Line 15.2)...........
20.3 Accrued retrospective premiums (Line 15.3)
Total liabilities excluding protected cell business (Page 3, Ling 26)..........ccccoevrerereinrereerniennen.
LOSSES (PAGE 3, LINE 1)..o.ceieceeiiieerie ettt sttt sse e ssnses
Loss adjustment expenses (Page 3, LiNE 3).....c.ccirririineneeeeseieesesseeseess s
Unearned premiums (Page 3, LN 9)......c.vvrrrurireneeree et sssse s sssssssssessessessssssessnes
Capital paid up (Page 3, LINES 30 & 31).....crurerrrieierireieiscsstssese st ssessesssesnees
Surplus as regards policyholders (Page 3, LiNe 37).......coevrrrerrnirnrenereneneeseeeesseeseeseeseseneens
Cash Flow (Page 5)

Net cash from operations (LINE 11)......ccvurrinrrrieiecreireessciesise s essenenns
Risk-Based Capital Analysis

Total adJUSIE CAPILAL.........eveevererirecre et en
Authorized control level risk-based Capital.........c..c.cvwererirrnrnriresensinees e
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Item divided by Page 2, Line 12, Col. 3) x 100.0

BONGAS (LINE 1)..ciicerieieriresisisressessisses sttt sttt es s ssessessssssssses
Stocks (Lines 2.1 & 2.2)..................
Mortgage loans on real estate (LINES 3.1 & 3.2)....vvvreeirrninrrrreeeeneeeesssseseesssesesesseseseees
Real estate (Lines 4.1, 4.2 & 4.3).....cccooovvvvrrerren.
Cash, cash equivalents and short-term investments (Line 5)
CONLraCt I0ANS (LINE B).....uvucveieerieicrie ettt ettt ss sttt s st saseseaes
DENVALIVES (LINE 7)..vurveirverereeiseesssesiseisesesssse s ssesssssss sttt essss s sssssssssssessessessssssssessssane
Other iNVested @SSELS (LINE 8)........cvcvevereiereeie ettt st bees
Receivables for SECUMtIES (LINE 9)........cvucvieerereeeiceeeiese ettt ss st
Securities lending reinvested collateral assets (LINE 10)........ccovvvveeverieeeeveseeeesee e

Aggregate write-ins for invested assets (LINE 11).......ccoveveerrieiesieeseese et
Cash, cash equivalents and invested assets (Line 12)...
Investments in Parent, Subsidiaries and Affiliates
Affiliated bonds (Sch. D, Summary, Ling 12, Col 1)....viiiiieieseesceeeeese e
Affiliated preferred stocks (Sch. D, Summary, Line 18, Col. 1).....cccocvververreeierieicreeeieeeeenens
Affiliated common stocks (Sch. D, Summary, Ling 24, Col. 1).....cccoeveiernrreierienseseiesssiienns
Affiliated short-term investments

(subtotals included in Schedule DA, Verification, Column 5, Line 10)........ccccccvvvereerererennnns
Affiliated mortgage l0ans on real estate...........cocovveriureieieiiee s
All Other AffIIALEA. .....ce.cerrereireiireee bbb
Total of ADOVE lINES 42 10 47 ...ttt
Total investment in parent included in Lines 42 t0 47 @bOVE..........cceeuvreieireieinieneisessiennins
Percentage of investments in parent, subsidiaries and affiliates to surplus

.......... (1,298,944) ..............873,072
.......................... (U (OO
.......................... (U (PO

1 2 3 4 5
2019 2018 2017 2016 2015
Gross Premiums Written (Page 8, Part 1B, Cols. 1,2 & 3)
1. Liability lines (Lines 11.1,11.2, 16, 17.1,17.2,17.3, 18.1,18.2, 19.1, 19.2 & 19.3, 19.4)....... | cerverrrrrrrrrrnnnens 0 [ (1N DO 0 [rreined 0 [ e 0
2. Property lines (LINES 1,2, 9, 12,21 & 26).....cueuerrirreieieerseie e ssessssssssesssssssns | sessessssssssssessesns (U1 IR (1] IO (V1 DN (V1N DO 0
3. Property and liability combined lines (Lines 3, 4, 5, 8,22 & 27).......ccuevveuersererrerieiessesesieens [ eoreseeeiiesesiesineinns (01 IR (01 IO (V1 DN (V1N DR 0
4. Allother lines (Lines 6, 10, 13, 14, 15, 23, 24, 28, 29, 30 & 34).......cevvrerrerrrvrirnrnncreeiseinennens | covernennne 2,584,497 | ........... 1,690,069 | ........... 1,124,998 | ........... 2,460,535 | .o 280,283
5. Nonproportional reinsurance lines (LINeS 31, 32 & 33).......ccvevviueieiriirieiieiesseieesseseiesissees | eressesssssssesssssass [N IR (V1N IO [V I [V I 0
6. TOtAl (LINE 35). ettt | eneienieas 2,584,497 | ........... 1,690,069 | ........... 1,124,998 | ........... 2,460,535 | .o 280,283
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11.1,11.2, 16, 17.1, 17.2,17.3, 18.1, 18.2,19.1, 19.2 & 19.3, 19.4)....c.. | cevrrrrrrnrrrrrrrnnnnne 0 [0 [, 0
8. Property lines (LINES 1,2, 9, 12,21 & 26).....cueuerrirreieieerseieiesseie s ssessssssssesssssssns | sessessssesssssessnsns 0 oo |, 0
9. Property and liability combined lines (Lines 3, 4,5, 8,22 & 27)......c.ceueervererserrereeseseisesesns [ 0 oo [, 0
10. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,29, 30 & 34).......covvnrrmrnmrrrirnernirniinenens | coreiveiineen 256,728 | ............ 176,528 | .............. 123,942
11. Nonproportional reinsurance lines (LINes 31, 32 & 33).......cccceuerereirieieieeseseiessseessesesiessens [eesssssissesssssessenes 0 JRO 0.
12, TOtAI (LINE 35)...euiieeieieieie ettt sttt | sreeseesneen 256,728 | ............ 176,528 | .............. 123,942
Statement of Income (Page 4)
13.  Net underwriting gain (I0SS) (LINE 8)........cvurvuriurierieeiieiieiieeiseiseieeees e ssseeseessssssensss | eeveeniens (2,071,830) .......... (2,084,853)] ............. (504,195)| ...cvvnenes (489,852)| ... (308,376)
14, Netinvestment gain (I0SS) (LINE 11).....ccuiiririeiieiineineieeise et ssenenns | seesessenees 371128 | e 200,269 | .oooovrenne 322,335 | oo 216,137 | e (10,982)
15, Total other iNCOME (LINE 15). ..ttt ssse s snsenes | srssssssessssssesessnead (01 {11 O (01 (U1 I 0
16. Dividends to policyholders (LINE 17)........ccceieicieieieiesieieseisse ettt ssessssessenss | sresssssesssssssesesineed (0] S (11 O (01 U (U1 I 0
17. Federal and foreign income taxes incurred (LIN€ 19)......c.ceieinrurrinineeneineneseeeeneieeessnees [ ersnesseneens (326,410)( ............. (404,137)[ oo (164,867)[ ..covvvvvnns (320,322)[ ..covvenvnes (347,584)
18. NetinCOME (LINE 20)........cuuiuuiieriieiieireiesiseeiseisesise sttt sttt sttt ssssssssssssssssns | aessessens (1,374,293) .......... (1,480,447)| ... [QICRSESK) I [— 46,607 | .oooooveene 28,226
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell business (Page 2, Line 26, Col. 3).......cccccoeer| covvneas 48,839,798 | ......... 49,899,023 | ......... 50,884,039 | ......... 51,292,182 | ......... 50,918,255

as regards policyholders (Line 48 above divided by Page 3, Col. 1, Line 37 x 100.0)..............
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FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2019 2018 2017 2016 2015

Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (I0SSES) (LINE 24).........ccrrurrrrrerrereneirrereeseinsessiessesssssessssessssees | sesseesssessssesssssnsen (U] IS (1] IS (01 (01 I 0
52. Dividends to Stockholders (LINE 35)........ccceueriueieisiieie st ssssssssessessssns | sessessssssssesssssssan (U1 IR (1] IR (V1 DA (V1 DO 0
53. Change in surplus as regards policyholders for the year (Ling 38).........cccceevvvverererrereerveen [ evviees (1,374,293)] .......... (1,480,447)] ............. (399,674)| .oeevereae 253 | . 457,261

Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11.1,11.2,16, 17.1,17.2,17.3,18.1,18.2, 19.1, 19.2 & 19.3, 19.4)....... | covvrervvrrmrrrnerenend 0
55. Property lines (LINES 1,2, 9, 12, 21 & 26).....c.ccermrrrerireirririineinsinsessessssssessssssssssssssssssssesssssns | sessesssssssssessnsssnenn 0
56. Property and liability combined lines (Lines 3,4, 5, 8, 22 & 27)........cocveverereerersereeseiiesesnns | eevesiseiissesssseni (U1 IR (01 IR (O DN (V1N DS 0
57. Allother lines (Lines 6, 10, 13, 14, 15,23, 24, 28,29, 30 & 34).......ovvervreermreerrrermerneeesneennnes | cerneeesnenens 129,806 | ..ooovvvvrreernens 499 [ o 96,888 | ...ooovverrnens 36,992 [ .o 0
58. Nonproportional reinsurance lines (LINES 31, 32 & 33).....cccuviuvieieieriieieesseese s [ernieniesisissesenesnans (1N IS (V1 I [N IR [N I 0
59, TOHAI (LINE 35)....ueeurrerueerrrerseiesssessessseeessssssssesssssssssssssssssssesssssssssssssssssssssssssssssssnssssssssssnnsssns | sosmeessassees 129,806 | ..oovvvvrreernens 499 [ e 96,888 | ..ooovverneens 36,992 [ .o 0

Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11.1,11.2,16, 17.1,17.2,17.3, 18.1,18.2, 19.1, 19.2 & 19.3, 19.4)....... [ cervrrvvrvrrrrerrnncnn) (U N (V1N (T (U (U 0
61. Property liNes (LINES 1,2, 9, 12, 21 & 26)......cvveverereierieeeesce st es e essessssssnees | evssssessssssesssssenes (01 (11 (01 (01 I 0
62. Property and liability combined lines (Lines 3, 4, 5, 8, 22 & 27)
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28, 29, 30 & 34)
64. Nonproportional reinsurance lines (LINeS 31, 32 & 33).....covrureeneerrieeneineereseieeise e
65, TOtAl (LINE 35)...uvicvieereiceeiieie ettt sttt a s e e

Operating Percentages (Page 4)
(Item divided by Page 4, Line 1) x 100.0

66. Premiums armMEd (LINE 1).....ciiercieieiesissieiesiesisssess st stessss s ssesssssss s ssessssssessessssssssesss | ssesssssessossons 100.0 | oo 100.0 [ .o 100.0 | .ovverererines 100.0 | .o 100.0
67.  LOSSES INCUITEA (LINE 2)....eucuueeririeeireereeineiseteessessetsesessessses st st st sessessesssessessessassssssess | essesssssessecens (1372 ] [ 17.9 | e 34 | 245 | o 19.0
68. L0sSs eXpenses iNCUITEA (LINE 3)........ccceieiieieiesiseiesessssese st ssesssssssssssessss s sessessans | ssesssssessesssssanes 12 | e, 15 [ s 1.0 | o 2/ I IO 1.8
69. Other underwriting expenses INCUMTEd (LINE 4)........ccovrureerrerrerireineereesseieeeseeeseesseeeessssesenees | eeeeeseseseeneens 8735 [ . 1,057.2 | oo 336.5 [ oo 4505 | oo 544.7
70.  Net underwriting gain (10SS) (LINE 8)........cvevererrerieieiiesssisese s ssssessssessessessssssenss | cvsesessessinnns (CIULTY ] I— (1,015.7)] wovvrererrn. (275.4)| wovveveerennns (402.5)[ .ovvererrrnns (459.2)

Other Percentages
71. Other underwriting expenses to net premiums written (Page 4, Lines 4 +5- 15

divided by Page 8, Part 1B, Col. 6, Ling 35 X 100.0).......ccccerrrurerererireireresisesesessssesesessessies | svevessessnesaens 9213 | e 1274.8 | oo, 548.0 [ cooveeiverennas 220.0 [ cooeereriennnns (518.1)
72. Losses and loss expenses incurred to premiums earned

(Page 4, Lines 2 + 3 divided by Page 4, Line 1 X 100.0)........cccceeermrrevernrseireieissiesssesesienis | cvenvseiiesiesiens (QE0) | (- 19.3 | e 44 i, 28.7 | v 20.9
73.  Net premiums written to policyholders' surplus (Page 8, Part 1B,

Col. 6, Line 35, divided by Page 3, Line 37, Col. 1 X 100.0)......ccverererrerererireiieiiesesseiiesienes | cevveireiessssneinnd 0.6 | v 04 | e 0.3 ] oo 0.5 | oo (0.1)

One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss expenses incurred prior

to current year (Schedule P, Part 2-Summary, Line 12, Col. 11).....cccoveeverererieereireieseesenens | vevveseseiiesesnnns ((15) ] [ L [P (V20 ] I {1 T 7
75. Percent of development of losses and loss expenses incurred to policyholders' surplus

of prior year-end (Line 74 above divided by Page 4, Line 21, Col. 1 X 100).......ccccevreeververceens| covrvererienireinns (1) [ 0.0 | oo ({01 [ (VKO IR 0.0

Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss expenses incurred 2 years before the

current year and prior year (Schedule P, Part 2-Summary, Line 12, Col. 12).......cccccvvveevvecees [ covrervervcinicnnn (S]] [ (V2] I (14 [ L [ (44)
77. Percent of development of losses and loss expenses incurred to

reported policyholders' surplus of second prior-year end

(Line 76 above divided by Page 4, Line 21, Col. 2 X 100.0)......ccoruiiersmiisissssssssesssesseesies | sessssssessssssssses [(1X0)] [ (D) [(00)) [ORV [P 0.2)
If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure requirements of

SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:
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EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14) 000000 O A

19°61

NAIC Group Code.....1279  NAIC Company Code....18732 BUSINESS IN GRAND TOTAL DURING THE YEAR
Gross Premiums, Including Policy and 3 Z 5 [§ 7 8 g 10 T 12
Membership Fees, Less Return Premiums
and Premiums on Policies not Taken Dividends Paid or Direct Defense Direct Defense Direct Defense
T Z Credited to Direct Losses and Cost and Cost and Cost Commissions Taxes,
Direct Premiums Direct Premiums Policyholders on | Direct Unearned ai Direct Losses Direct Losses Containment Containment Containment and Brokerage Licenses and
Line of Business Written Earned Direct Business | Premium Reserves [(deducting salvage) Incurred Unpaid Expense Paid Expense Incurred | Expense Unpaid Expenses Fees
LRI ettt ssanaes | eresiesiese e 0
2.1 Allied lines........ .0
2.2 Multiple peril crop. ]
2.3 Federal flood.... .0
2.4 Private crop...... ]
2.5 Private flood................. .0
3. Farmowners multiple peril .0
4. Homeowners multiple peril...... .0
5.1 Commercial multiple peril (non-liability portion)... .0
5.2 Commercial multiple peril (liability portion)...... 0
6. Mortgage guaranty....... 129,806

8. Ocean marine.......
9. Inland marine.......
10. Financial guaranty........
11. Medical professional liability.
12. Earthquake.........cccocovverirriunnne
13. Group accident and health (b).....
14. Credit A&H (group and individual)...
15.1 Collectively renewable A&H (b)...
15.2 Non-cancelable A&H (b)..............
15.3 Guaranteed renewable A&H (b)..............
15.4 Non-renewable for stated reasons only (b).
15.5 Other accident only.........cccoeveeveerveieeeeveieisieees
15.6 Medicare Title XVIIl exempt from state taxes or fees..
15.7 All other A&H (D).....ovveieiiinencneneneneees
15.8 Federal employees health benefits plan premium..
16. Workers' compensation..............ccceoveureeerennees
17.1 Other liability-occurrence.....
17.2 Other liability-claims-made...
17.3 Excess workers' compensation
18. Products liability.
19.1 Private passenger auto no-fault (personal injury protection)..
19.2 Other private passenger auto liability......................
19.3 Commercial auto no-fault (personal injury protection
19.4 Other commercial auto liability............cccccoevvrerrneee.
21.1 Private passenger auto physical damage...
21.2 Commercial auto physical damage.........
22. Aircraft (all perils).
23. Fidelity..............
24, Surety...............
26. Burglary and theft.....
27. Boiler and machinery...
28. Credit........
29. International.
30. Warranty
34. Aggregate write-ins for other lines of business... .
35. TOTALS ()....cvuieeiresirisinisenisenisenssenesenssenesensssnsssnssens s sssssssensees | eessnsssnessnees

OO O
Do OO

3401, ......
3402. ..
3403. ...
3498. Summary of remaining write-ins for Line 34 from overflow page..... | ...
3499. TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above)..... | ccccooniniiisinincicnnad

cooo o

(@) Finance and service charges not included in Lines 1t0 35 §.............. 0.
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products.......... 0 and number of persons insured under indemnity only products.......... 0.
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Sch. F - Pt. 1
NONE

Sch. F - Pt. 2
NONE
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N Unauthorized Affiliates-Other (Non-U.S.) - Other

Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable on 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18
Net Amount
Domi- Amount in Recoverable | Funds Held by
NAIC ciliary Reinsurance Dispute Other Amounts | from Reinsurers| Company Under
Company| Juris- | Special|  Premiums Known Case | Known Case IBNR Loss IBNR LAE Unearned Contingent | Col. 7 through 14 |  Included in | Ceded Balances Due to (Cols. 15-[17 +| Reinsurance
ID Number Code Name of Reinsurer diction | Code Ceded Paid Losses Paid LAE Loss Reserves | LAE Reserves Reserves Reserves Premiums Commissions Totals Column 15 Payable Reinsurers 18]) Treaties

Authorized Affiliates-U.S. Non-Pool - Other

06-1430254. | 10348...| Arch Reinsurance Company
0399999.  Total Authorized Affiliates - U.S. Non-Pool - Other.
0499999.  Total Authorized Affiliates - U.S. Non-Pool - Total
0899999.  Total Authorized Affiliates
1499999.  Total Authorized Excluding Protected Cells

...207
207
...207
...207
...207

AA-3194126.] 00000...| Arch ReinSUraNCe Ltd......ooeesccesrssssnssessse ..168
2099999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Other.... .. . I .. .. .. .. 168
2199999. Total Unauthorized Affiliates - Other (Non-U.S.) - Total..........cccovvveviiiieieccinns ....168

2299999.  Total Unauthorized Affiliates
2899999.  Total Unauthorized Excluding Protected Cells...
4399999.  Total Authorized, Unauthorized and Certified Excluding Protected Cells
9999999.  Totals (Sum of 4399999 and 4499999)........ccciiimiiiriiiiini i

....168
168
..375




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Credit Risk)
Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk on | Credit Risk on
Collateralized | Uncollateralized
Recoverables Recoverables
Reinsurance (Col. 32 * Factor | (Col. 33 * Factor
Issuing or Single Total Amount Payable & Funds Stressed Net Applicable to Applicable to
Confirming| ~ Beneficiary Recoverable from Held (Cols. 17 + Total Collateral | Recoverable Net Reinsurer Reinsurer
Multiple Bank Trusts & Other | Total Funds Held,| Net Recoverable Reinsurers Less Stressed 18 +20; Not in Stressed Net | (Cols. 21 +22 + of Collateral Reinsurer Designation Designation
ID Number Beneficiary Reference Allowable Payables & Net of Funds | Applicable Sch. F| Penalty (Cols. 15 | Recoverable (Col.| Excess of Col. Recoverable | 24; Not in Excess | Offsets (Cols. 31 | Designation| Equivalentin | Equivalentin Col.
from Col. 1 Name of Reinsurer from Col. 3 Trusts Letters of Credit | Number Collateral Collateral Held & Collateral | Penalty (Col. 78) -27) 28*120%) 29) (Cols. 29 - 30) of Col. 31) -32) Equivalent Col. 34) 34)

Authorized Affiliates-U.S. Non-Pool - Other

06-1430254. | Arch Reinsurance Company

0399999.  Total Authorized Affiliates - U.S. Non-Pool - Other.
0499999.  Total Authorized Affiliates - U.S. Non-Pool - Total
0899999.  Total Authorized Affiliates

1499999.  Total Authorized Excluding Protected Cells

N Unauthorized Affiliates-Other (Non-U.S.) - Other

AA-3194126. [ Arch Reinsurance Ltd..........cocoovieioiciicieieesc e

2099999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Other.....
2199999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Total......
2299999.  Total Unauthorized Affiliates

2899999. Total Unauthorized Excluding Protected Cels.....................
4399999.  Total Authorized, Unauthorized & Certified Excl Prot Cells.
9999999.  Totals (Sum of 4399999 and 4499999)........cccoviunirenciennnens




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42
Recoverable on Is the
Total Paid Losses & Recoverable on Amount
Recoverable on| LAE Over 90 Total Paid Losses & Percentage of in Col. | Amounts in Col.
Paid Losses & | Days Past Due | Recoverable on| LAE Over 90 Amounts More |  Percentage | 50 Less 47 for
Total Due Cols. | LAE Amountsin| Amountsin | Paid Losses & | Days Past Due Than 90 Days | More Than 120 | than | Reinsurers with
Total Overdue |37 +42 (In Total Dispute Dispute LAE Amounts | Amounts Not in Amounts Percentage | Overdue Notin | Days Overdue | 20%? Values Less
ID Number (Cols. 38 + 39 +| Should Equal | Includedin Col.| Included in Not in Dispute | Dispute (Cols. | Received Prior [ Overdue (Col. | Dispute (Col. 47| (Col.41/Col. | (Yesor | Than20% in
from Col. 1 Name of Reinsurer from Col. 3 Current 1-29 Days 30-90Days | 91-120Days | Over 120 Days 40 +41) Cols. 7 +8) 43 Cols. 40 & 41 | (Cols.43-44) | 40+41-45) 90 Days 42/ Col. 43) |/[Cols. 46 + 48)) 43) No) Col. 50
Authorized Affiliates-U.S. Non-Pool - Other
06-1430254. | Arch Reinsurance Company YES....
0399999.  Total Authorized Affiliates - U.S. Non-Pool - Other. XXX
0499999.  Total Authorized Affiliates - U.S. Non-Pool - Total L XXX.
0899999.  Total Authorized Affiliates XXX,
1499999.  Total Authorized Excluding Protected Cells XXX,
Unauthorized Affiliates-Other (Non-U.S.) - Other
AA-3194126.] Arch Reinsurance Ltd..........cocociinincisiiciisi e YES....
2099999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Other..... XXX
2199999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Total...... L XXX,
2299999.  Total Unauthorized Affiliates XXX,
2899999. Total Unauthorized Excluding Protected Cels..................... XXX
4399999.  Total Authorized, Unauthorized & Certified Excl Prot Cells. L XXX.
9999999.  Totals (Sum of 4399999 and 4499999)..........cccrrerersrinns XXX ] 0




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

Sch. F -Pt. 3
NONE

Sch.F -Pt. 3
NONE

Sch. F - Pt. 4 Issuing or Confirming Banks for Letters of Credit from Scfpt3
NONE

25, 26, 27
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

NOTE:

SCHEDULE F - PART 5
Interrogatories for Schedule F, Part 3 (000 Omitted)

Report the five largest provisional commission rates included in the cedant's reinsurance treaties. The commission rate to be reported is by contract
with ceded premium in excess of $50,000.

1 2 3
Commission Ceded
Name of Reinsurer Rate Premium
1 ATCN RBINSUIANCE COMIDANY . ...ttt ittt eee st eee st me sttt eme st ees s see e £fSeE et Ef S8 SeEeEfSEE£oE£E4E8SEE4EEEoEfSEE 48 E£EfSEE4EEoEEoEE 108 ££E 106 SLE4eEeEfSEEoEESeEooEESEESeEHEEESEE4EEHEEf£Ef4EE S8 A£E4EESEE 18 £EESEE 48 eeEeeE e semfeebseb et ensanbsnsnnsentsnssentanssnssnsssnsanes | srsssssssssssnssnssnssnssens QU0 | sersmsossssessssssssesseaas 1,275
2. ATCN REINSUIANGCE LEG.......covecvivieieeeeeeeectee ettt ettt eeecaee e st beneesesesasessesassesenseaessesesesessssesesassesesassseessesesesasseeesnssses  4ssesesessssessassesessssesessssssessssesesstsesesessesesssssesssnssesssssesssnsesessesesessesesssnesesessesessscsesesnsenssenesensee | seseresecseressnsesesecsereresUel) | cresersereresesesenessses 1,053
................................... 0
................................... 0
................................... 0
Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,
Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an affiliated insurer.
1 2 3 4
Total Ceded Affiliated
Name of Reinsurer Recoverables Premiums YES or NO

6. Arch Reinsurance Company...

LATT

7. Arch Reinsurance Ltd

Disclosure of the five largest provisional commission rates should exclude mandatory pools and joint underwriting associations.




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F -

PART 6

Restatement of Balance Sheet to Identify Net Credit for Reinsurance

1 2 3
As Reported Restatement Restated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and iNVESted @SSELS (LINE 12)........cceueuiviieiriiesiieseiseiese st et s s ssstessesssssns | sessesssssesssssssessesnsas 48,279,475 | ..o {0 T 48,279,475
2. Premiums and cONSIderations (LINE 15)........ccvuuiurriirnrinrireirnisnsirsieessensessesessessssssessssssssssssessessnes | sesesssssssssessessssssssessnnes 121,512 | oo [0 I T 121,512
3. Reinsurance recoverable on loss and loss adjustment expense payments (Lin€ 16.1).......cccovvves | covrerrereenrnsenrieiniennenns 28,543 | .o (28,543) | oo 0
4. Funds held by or deposited with reinsured cOMPaNIES (LINE 16.2).........ccurerrrrerrermrenrernernssersnnesees | cereessssnssssesssesssssssssessssssssessns L0 R [0 TR 0
D OB @SSEES ...ttt bbbttt | erarsestesees st en st s s 410,267 | oo 0 | oo 410,267
6. Netamount recoverable from FEINSUIETS............cc.rvirrimireirriereiserresie s esssssessssessenes | sesesssnsessesssnessessssesssssessaeens (O 484541 | oo 484,541
7. Protected CEll @SSELS (LINE 27)......cvcvcvieeieeieeie ettt st sss st s s s s besse s sssssaes | sbsssssssssssssssssssssssssesssnsassssanes (O O [0 R 0
8. TOAIS (LINE 28).....ourveeeeirriiceiiierierisessi st | e 48,839,798 | ... 455,998 | ..o 49,295,796
LIABILITIES (Page 3)
9. Losses and loss adjustment expenses (LiNes 1 through 3)..........c.coreurrrireenrnrineneneineessieeineines | sereeeeeeseeseesessseseesssesenns 20,425 | oo 144,347 | oo 164,772
10.  Taxes, expenses, and other obligations (Lines 4 through 8)............ccccvuvereunrnnenenennineneneireinees | ceereernreneesseneenenennenens 199,408 | o e 199,468
11, Unearned premiums (LINE 9).......veruureeieceeieiieceseere st ssee st sstses et sess s ssesssssssssessessessnnes | sessesssssesssssssnssnessesssens 71,323 | oo 687,138 | .o 758,461
12, Advance premiums (LINE 10). ... ceseeseeseessessesseessssse et ess et esssssssssessessnens | sessessasssssssssessesssssnssessnnes 5,025 | oo (01 O 5,025
13.  Dividends declared and unpaid (LiN€ 11.1 @0 11.2).....c.eueirierrrineinereieeseissieesessssseessssesssseees | seesessessssesessessssssssessassssseesnes L0 O 0 [ o 0
14.  Ceded reinsurance premiums payable (net of ceding commissions) (LINE 12).........ccorrurrerreneenees | covereereieernerneiseesesennens 375487 | oo (B75,487) | oo 0
15.  Funds held by company under reinsurance treaties (LINE 13)........ccoveirrrririnreneinnnensineiniresens | ceeeessseeessssessssssessessssessssesenes L0 R 0 [ o 0
16.  Amounts withheld or retained by company for account of Others (LINE 14).........ccuuerrrurrerninienens | cevrerneereereeeeeneseseessseseeseesnes L0 O 0 [ oo 0
17, Provision for reinSUrANCE (LINE 16)........c.eruirieeierreeieiiesineieieesnsiseiesesesseseesessess e ssesssssssssessessesens | sessessssssssessessssnsssessasssssssssnes L0 R 0 [ o 0
18, OGN lIADITIES. .....veeeeereeeee ettt ettt snssses | cesssssssssssssssssssssees 1,845,174 | v (O 1,845,174
19.  Total liabilities excluding protected cell bUSINESS (LINE 26).........c.ovueveveieeieriieesieieieseeeseseieiesiens | evessressesessssssessseeans 2,516,903 | oo 455998 | ..o 2,972,901
20.  Protected Cell NADIlIES (LINE 27).......vurieerreeerireeirsireiseesesissieessssseseesssessssssssssssssssssssssesssssssssessns | ressessosssssessessssssesssssessnsssssons L0 R [0 TR 0
21.  Surplus as regards POlICYNOIAErS (LINE 37)........cuuererrurernirrereeisesisesssisessnssssessssssssssssssessessssssessesss | sissssssssssssssssnssssns 46,322,895 | ..o, XXX ovrerrnsnnrenns [ cersesmreensessesssensenes 46,322,895
22, TOAIS (LINE 38)....uuvererieeirieesierieseseseiesessess st sassens | eeessensssess s eneens 48,839,798 | ..o 455,998 | .o 49,295,796
NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling arrangements?..Yes[ ] No[ X ]

If yes, give full explanation:

29




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

Sch. H - Pt. 1
NONE

Sch. H - Pt. 2
NONE

Sch.H -Pt. 3
NONE

Sch.H -Pt. 4
NONE

Sch.H-Pt. 5
NONE

30, 31, 32



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P - PART 1 - SUMMARY
($000 Omitted)

Premiums Earned Loss and Loss Expense Payments 12
Years in Which 1 2 3 Defense and Cost Adjusting and Other 10 11 Number
Premiums Loss Payments Containment Payments Payments of
Were 4 5 7 8 9 Salvage Total Claims
Earned and Direct Direct Direct Direct and Net Paid Reported-
Losses Were and Net and and and Subrogation | (Cols.4-5+ | Directand
Incurred Assumed Ceded (Cols.1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received | 6-7+8-9) | Assumed
1 PHOr s | e XXX i | e XXX i | e e XXX | 0 | 0 | a0 | 0 | 0 0 | 0 [0 [ XXX.......
2. 2010u e o3 | eeverereeeeeen0 | i3 | e |0 | 0 | 0 | 0 | 0 | 0 | 0 | XXX.......
30 201 262 | 20 | 242 |0 | 0 | 0 | 0 | 0 | 0 | 0 |0 XXX.......
4. 2012 | o801 | eeee(26) | e B27 | e | 0 | e | 0 | 0 |0 | 0 |0 | XXX.......
5. 2013 | D35 | 0 | B35 | 0 | 0 | 0 | 0 | 0 | 0 | 0 | iel0 | XXX.......
6. 2014 | o070 | 07 |37 | 0 | e |0 0 | 0 | 0 |37 | XXX.......
7. 2015 | ceeeieiieeeeneeB7 | eiieccen0 | 87 | a0 | 0 | 0 | 0 | 0 | 0 | 0 |0 XXX.......
8. 2016..cer| v 1,004 | o883 | e 121 | 97 |87 |0 |0 | |0 | 0 |12 | XXX
9. 2017|1662 | el 1ATY | 183 | 130 | el AT | 0 | 0 | e | 0 | 0 | T XXX.......
10. 2018 | oo 1,973 | el 1,768 | 000205 | a0 | 0 [0 | e 3 | 0 0 | 3 | XXX.......
11, 2019, ] o257 | 2,299 | o258 | a0 | a0 |0 0 | i o0 |0 2 [ XXX.......
12, Totals...oo. | cooreee XXX | eveereee XX | e XX | eviineeeean264 | 204 | a0 | i e 1 0 a0 [ 71 [ XXX
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Outstanding-
and and and and and Subrogation | Expenses | Directand
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1. PHOr, | ceveeeeeeen0 e |0 0 [0 |0 0 [0 |0 e a0 | 0 | e XXX.......
2. 2010. |0 a0 e [0 |0 0 [0 |0 0 [0 0 [0 [ XXX.......
30 201 0 [0 0 [0 |0 e 0 |0 [0 0 |0 0 [ XXX.......
4. 20120 [0 |0 e [0 |0 0 [0 0 0 [0 | 0 | XXX.......
5. 2013 |0 [0 0 0 |0 i 0 |0 [0 0 |0 0 [ XXX.......
6. 2014, |0 [0 e [0 |0 i [0 |0 0 [0 0 [0 [ XXX.......
7. 20150 [0 {0 [0 |0 e [0 |0 0 [0 0 0 [ XXX.......
8. 2016.....] o0 |0 0 [0 |0 e [0 |0 0 [0 0 0 [ XXX.......
9. . w0 0 0 [0 | 1 | XXX.......
10. 2018..... |, (01N I (V1N I (V1N IS (V10 DO (0 [ ISR | I DUURRO (V1N I (V1N I (V18 IS (V10 DA [0 T 0. XXX.......
11, 2019, e 123 |, M1 30 |26 [ i | (O IO | [ PO K I [0 O | I [ [ I XXX.......
12. Totals... | ... 132 | 119 o306 [ i | (01 IO | I DU KT I 0 [ovrieeeee 20 | XXX.......
34
Total Losses and Loss and Loss Expense Percentage Nontabular Net Balance Sheet
Loss Expenses Incurred (Incurred/Premiums Earned) Discount Reserves after Discount
26 27 28 29 30 3 32 33 Inter-Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..
2. 2010.
3. 2011,
4. 2012
5. 2013.
6. 2014.
7. 2015.
8. 2016.
9. 2017.
10. 2018.
11, 2019.
12. Totals

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of
Part 1. The tabular discount, if any, is reported in the Notes to Financial Statements, which will reconcile Part 1 with Parts 2 and 4.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 2 - SUMMARY

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) DEVELOPMENT
1 2 3 4 5 6 7 8 9 10 11 12
Years in
Which
Losses Were One Two
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Year Year
1. PrOM.c. [ (0 [V (01 (0 {0 [ S (V1 (0 {0 S (VI (0 {0 0
2. 2010 | e (01 [V (01 (0 {0 [ (VI (0 {0 S (V1 (VI I {0 0
3. 201 XXX oo [ e (O (VI (VI I [0 [ 0 |, 0 | [0 I I 0 |, (VI [0 I 0
4, 2012.... ... ) 0.9 S I ) 0.9 NN I (01 (0 I {0 (VI (0 {0 (VI (01 {0 0
5. 2013..... e ) 0.9 I I XXXevooe e ), 9,9 N ISR A4 | {0 [ S (VI (0 {0 S (VI (0 {0 0
6. 2014.... ... ) 0.9 G I XXX oo v ) 9.9 N B ) 0,9, N ISR K I 38 | A5 | 37 | 37 | 37 | {0 0
7. 2015.... e ) 9.9, G I XXX oo | e ) 9,9 N B ) 9.9 GRS I ) 0.9 NN IR B | (0 {0 [ S (VI (0 I {0 0
8. 2016..... .coneee ) 9.9 S I ) 0.9 G IO XXXovvr | v ) 9.9 G I ) .9 G I )00, CHNN I 29 | 10 [ 10 [ 10 [ {0 S 0
9. 2017.c.| e ) 0.9 G I ) 0.9 G IR XXXoovn | v ) 0.9 G I ) .9 GRS I XXXeoovr | v ) 0.9 N IR 33 | 34 | 14 | (P0) 1 I (19)
10. 2018.....  ccoeeee ) 0.9 S I XXX oo e ) 9.9 N P ) 9.9 G P ) .9 G I ). 9.9 R B ) 9.9 S I ) .9 RN I 35 | (01 I (35) | oo XXX......
11, 2019..... | oo XXXeoore [ XXX oo [ XXX oo | v XXX oo [ XXX oo [ XXX oo | v XXX [ XXX oo [ DS, S 16 | XXX oo [ XXX......
12. Totals...... | coverrvirnnans [615)] I (19)
Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 11 12
1 2 3 4 5 6 7 8 9 10 Number of
Number of Claims
Years in Claims Closed
Which Closed With Without
Losses Were Loss Loss
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Payment Payment
1. Prior..... ... 000....... {vereererrrrennns 0 e [ (VI I {1 [ IO 0 |0 [0 s (VI [V XXX oo [ e XXX......
2. 2010 | (0 [V (VI (VI I {1 [ O (VI (VI (0 IO (VI 0 | ) 0.9, G D XXX......
3. 2011 | e ) .9 G IS [V (01 (0 {0 [ S (V1 (0 {0 S (VI 0 | ) 0.9, G I XXX......
4. 2012... ... ) 0.9 U D ) 0.9 NN I (01 (VI I {1 [ I (VI (VI I {0 I (VI 0 | ) 0.9, G D XXX......
5. 2013..... e XXXoooooo { e XXX oo e D00 G I (VI I {1 [ (VI (VI [0 I 0 |, [V XXX oo | e XXX......
6. 2014... ... XXX { i ) 0.9 G IO XXX oo | e ) 0.9 G DT {1 IO 0 |37 i 37 | 37 |, 37 | ) 0.9, G D XXX......
7. 2015.... e ) 0.9 G I XXXeoooe | e ). 9.9 N B ) 9.9 G I ) 0.9 NN IR (V1 (0 I {0 S (VI [V I ) 0.9 G B XXX......
8. 2016..... ........ XXX { e XXXoooor e XXX oo | e ) 0.9 U D XXX oo | e )00 G I (1 I 10 | 10 [ 10 [oe XXX oo | e XXX......
9. 2017.c.| e ) 0.9 S I XXX oo e XXX oo | v ) 9.9 G I ) .9, G I XXX oo | v ) 0,9 G IS {0 (V1 I 13 | ) 0.9, G I XXX......
10. 2018..... ... XXX { i XXX oot e XXX oo | e ) 0.9 U D XXX oo | e XXX oo | e XXX { e ) 0.0 N DU (VI [V I ) .9 G D XXX......
1. 2019..... | oo XXX eoowe [ XXXvooen [ v XXX oooee [ XXX eooee [ XXX oo [ XXX oo | v XXX eoooee [ e XXX oo [ v DS S 0 | XXX oo [ v XXX......
Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)
1 2 3 4 5 6 7 8 9 10
Years in
Which
Losses Were
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1. PrOe | e, [0 [0 [0 {0 [0 [0 [0 [0 {0
2. 2010 [ [0 [0 [0 {0 [0 [0 [0 [0 {0
3 201 [ D00 O I [0 [0 {0 [0 [0 [0 [0 {0
4, 2012 |, )., 0, SO IS )00 O IR [0 {1 [0 [0 [0 [0 {0
5 2013 [, )00, SO IR ). 0, SO I ) 0.0 S I R OO [0 [0 [0 [0 {0
6. 2014........|.cone. XXX ovvvver | vrverinne )0, 0, SO I XXX oevees | e D00 SO IS 2 | s 2 | [0 (O {0
7. 2015 |, )0, 0, SO I )00, S I ) .9, SN I ) 0.9, G D D00 SO IO (V1) I [0 [0 {0
8. 2016...cccc. | ceorennee )00, SO I ). 0.0, SO I XXX v | e )%, 0. GO IR )%, 0, SO IR )00 O I /2 I [0 {0
9. 2017 | )0, 0, GO I ). 0, SO I ) 0.9, G I ) 0.9, G D )00, SO I )00, SO I ). 0 SO I 2 | O O
10. 2018..ccns | )%, 0, SO I )00, SO IS XXX covvees | e XXX | crveienns )00, SO IR )0, 9, SO IR ) 0.0, SN I ) 0.0 T DR 3 |
11,2019 v 0.0, SO [ .0, SO [ 0.0, SO I XXX ovvees [ e 0.0, SO [ 0.0, SO [ .0, SO I XXX oveeens [ e D0, T I
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
Sch. P -Pt. 1A
NONE

Sch.P -Pt. 1B
NONE

Sch.P -Pt. 1C
NONE

Sch.P -Pt. 1D
NONE

Sch. P -Pt. 1E
NONE

Sch. P -Pt. 1F - Sn. 1
NONE

Sch. P -Pt. 1F - Sn. 2
NONE

Sch.P -Pt. 1G
NONE

Sch.P -Pt.1H - Sn. 1
NONE

Sch. P -Pt. 1H - Sn. 2
NONE

Sch. P - Pt. 1l
NONE

Sch.P -Pt. 1J
NONE

Sch. P -Pt. 1K
NONE

Sch. P -Pt. 1L
NONE

Sch. P - Pt. 1M
NONE

Sch. P - Pt. 1IN
NONE

Sch.P -Pt. 10
NONE

Sch. P -Pt. 1P
NONE

Sch.P -Pt. 1R -Sn. 1
NONE

Sch.P -Pt. 1R - Sn. 2

NONE
35, 36, 37, 38, 39, 40, 41, 42, 43, 44, 45, 46, 47, 48, 49, 50, 51, 52, 53, 54



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE P - PART 1S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in Which 1 2 3 Defense and Cost Adjusting and Other 10 1 Number
Premiums Loss Payments Containment Payments Payments of
Were 4 5 6 7 8 9 Salvage Total Claims
Earned and Direct Direct Direct Direct and Net Paid Reported-
Losses Were and Net and and and Subrogation | (Cols.4-5+ | Directand
Incurred Assumed Ceded (Cols.1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received | 6-7+8-9) | Assumed
1 Prior. e XX e e XK s e XK s | 130 el 117 | (010 O (01 N L I 0 |0 e 14 XXX.......
2. 2018. | e 1,973 | 1768 | 0205 |0 [0 (010 R (01 KT 0 Jrooerereeen0 i3 XXX.......
3. 20190 | e 2557 2,299 {288 [0 |0 [ 0 [ [V T Y2 0 oo i | XXX.......
4. Totals..... | oo XXX worrorne L eveeree XKX e | e e XXX e | e 130 | e b 117 | (V)] [V [ (O P | ) [ [ ) XXX.......
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Outstanding-
and and and and and Subrogation | Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Assumed Ceded Anticipated Unpaid Assumed
1. Prior... |9 |8 |0 |0 |0 | {1 ] IO (01 SOOI | N ST 0 |0 |0 | T 0
2. 2018.. |0 |0 0 [0 |0 (0] I (01 SRR | I DRSO (O SRR I SNSRIt | N OSSR | ISR 0
320190128 |l 11 30 |26 |0 [ [V I 0 0 s 3 [ v |19 s 0
4. Totals... | o132 |19 |30 {26 [ | [ [ I [V I K S I SR | 1 IS 1 0
34
Total Losses and Loss and Loss Expense Percentage Nontabular Net Balance Sheet
Loss Expenses Incurred (Incurred/Premiums Earned) Discount Reserves after Discount
26 27 28 29 30 31 32 33 Inter-Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..
2. 2018.
3. 2019.
4. Totals
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Sch.P -Pt. 1T
NONE

Sch. P - Pt. 2A
NONE

Sch. P - Pt. 2B
NONE

Sch. P -Pt. 2C
NONE

Sch. P -Pt. 2D
NONE

Sch. P - Pt. 2E
NONE

Sch. P - Pt. 2F - Sn. 1
NONE

Sch. P - Pt. 2F - Sn. 2
NONE

Sch. P - Pt. 2G
NONE

Sch. P -Pt. 2H - Sn. 1
NONE

Sch. P -Pt. 2H - Sn. 2
NONE

Sch. P - Pt. 2|
NONE

Sch. P - Pt. 2J
NONE

Sch. P - Pt. 2K
NONE

Sch. P - Pt. 2L
NONE

Sch. P - Pt. 2M
NONE

Sch. P - Pt. 2N
NONE

Sch. P - Pt. 20
NONE

Sch. P - Pt. 2P
NONE
56, 57, 58, 59, 60



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) Development
1 2 3 4 5 6 7 8 9 10 1 12
Years in
Which

Losses Were One Two

Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Year Year
10 PrOF.c. [ e [V (V1 0 0 0 [V (V1 (V1 0 0 0 0
2. 2010, | e (U (V1 0 0 0 [V (V1 (V1 0 0 0 0
3. 201 | ) 0,9 SN O (V1 0 0 0 0
4. 2012... ....... XXX v [ v ) 0,9 SRR O 0 0 0 0
5. 2013.... | XXX v [ o XXX e [ v XXX 0 0 0
6. 2014... ... ), 9.9, I XXX v [ e XXX 0 0 0
7. 2015.. | ... XXX v [ v XXX e [ v XXX 0 0 0
8. 2016..... |....... XXX v [ v XXX e [ e XXX 0 0 0
9. 2017.ccc. | cuuenee XXXovvvi [ o XXX v [ e XXX 0 0 0
10. 2018..... ...co.. XXX v [ o XXX v [ e XXX 0 0 [ XXX
1. 2019..... e XXXovvvee | e XXXeorereen | cenne XXX 0 | XXX.ovvvo [ e XXX
12. Totals 0 0

SCHEDULE P - PART 2R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
10 PrOr.c. [ e (U (V1 0 .. 0 0 .0
2. 2010, | v 0 0 0 .0
3. 201 | XXX 0 0 .0
4. 2012... ... XXX 0 0 .0
5. 2013..... | .o XXX ovvviee e XXX | e XXX i [ s 0 0 .0
6. 2014..... ... XXX ovvvee [ ereen XXX | e XXX s [ v 0 0 .0
7. 2015... ... XXX v e XXX e | e XXX s [ v 0 0 .0
8. 2016..... |....... XXX v e XXX e | e XX XK s [ v 0 0 .0
9. 2017.cc. | XXX v ereee XXX e | e XX XK s [ v 0 0 .0
10. 2018..... ... XXX v e XXX e | e XXX s [ v 0 0 [ XXX.oeene
1. 2019 e XXX e XXX | e XK e [ 0 | XXX [ o XXX.ooeene
12. Totals 0 0
SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

1. Prior.... | .. XXX v [ o XXX ooveveen [ e XXX oo [ eereee XK | e XXX s [ v XXX [ o XXX v [ v 33 .34 14 (20) (19)
2. 2018..... | e XXX ovvvos [ o XXX oo [ v XXX e [ eereee XK | veeee XXX s [ i XXX [ o XXX v [ o 99,9, IR DO 35 0 (K1) I XXX
3. 2019.... . XXXovvve | e XXXeovereen | e XXX eorereen [ eoeeee XK | renee XX s [ v XXXovvvi [ e XXXoovereen | e XXX eovereen [ cvvnn D 0.0, S R 16 [ XXXovvvi [ e XXX
4.Totals |, (3] (19)
1. Prior..... | .. XXX [ o ) .0, SRR DR 0.0 RN I ¢ 0.\ G B 0. W 1Y - O NE B S RN | I B 0 0 [V 0
2. 2018..... .. XXXovvvo [ o ) 0,9, CORTINN VORI, 0.0 NP DO ¢ O\ B 0 B \ TE WO B B\ B v ol IR.Y.0 GO B 0 0 0 [ XXX
3. 2019.... . XXX [ o 0.0, SR R 0,0, N I 0.0, SRR IUTOD ¢.v, oiiiihvesl [Bvey, v, o\ Olors ) Derei.v, v, eore N (RRONED, 0,0, RO VOO D0, S O 0 | XXX [ e XXX.veeae
4. Totals 0 .0
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Sch. P - Pt. 3A
NONE

Sch. P - Pt. 3B
NONE

Sch. P - Pt. 3C
NONE

Sch.P -Pt. 3D
NONE

Sch. P - Pt. 3E
NONE

Sch. P -Pt. 3F -Sn. 1
NONE

Sch. P - Pt. 3F - Sn. 2
NONE

Sch. P - Pt. 3G
NONE

Sch.P -Pt. 3H -Sn. 1
NONE

Sch. P -Pt. 3H -Sn. 2
NONE

Sch. P - Pt. 3l
NONE

Sch. P - Pt. 3J
NONE

Sch. P -Pt. 3K
NONE

Sch. P -Pt. 3L
NONE

Sch. P - Pt. 3M
NONE

Sch. P - Pt. 3N
NONE

Sch. P - Pt. 30
NONE

Sch. P - Pt. 3P
NONE

62, 63, 64, 65
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SCHEDULE P - PART 3R-SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 12
1 2 3 4 5 6 7 8 9 10 Number of Number of
Years in Claims Claims
Which Closed Closed
Losses Were With Loss | Without Loss
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Payment Payment
1. Prior..... | .o..... 000....ces | oo (VI O 0 0 0 (O (VI O (VI O 0 0 0 .0
2. 2010, | i (O (VI O 0 |. 0 0 .0
3. 201 | e ) 9.9 TN DR (VI T 0 0 0 .0
4. 2012.... | . ) 9.9, ST B )99 ST DO 0 0 0 .0
5. 2013....] e ) 9.9, ST PP )99 NI PR XXX 0 0 .0
6. 2014.... ... D99 SO I ). 9.9 NI DR XXX 0 0 .0
7. 2015, e ) 9.9, ST PP XXX v [ v XXXvvvenne 0 0 .0
8. 2016..... . ) 9.9, ST B ). 9.9 NI DO XXX 0 0 .0
9. 2017 ) 9.9, SR B ) 9.9 SN DR XXX evvvenne 0 0 .0
10. 2018..... | ....... ) 9.9, S B ). 9.9 SN DR XXX 0 0 .0
1. 2019..... | coweee. D00, ST P XXX eveeee [ e XXXeveenne 0 0 .0
SCHEDULE P - PART 3R-SECTION 2 - PRODUCTS LIABILITY- CLAIMS-MADE
1. Prior.... [ 000......... 0 0 .0
2. 2010 | i 0 0 0 .0
3 201 | XXX 0 0 .0
4. 2012....| ... XXX 0 0 .0
5. 2013....|.e XXX 0 0 .0
6. 2014.... ... XXX oo 0 0 .0
7. 2015, XXX 0 0 .0
8. 2016..... ..o XXX 0 0 .0
9. 2017.cc.| o XXX oo 0 0 .0
10. 2018..... ...... XXX 0 0 .0
1. 2019..... | coeeee. XXXereeonee 0 0 .0
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior.... | ... XXX [ o XXX e [ e XXX e [ eernee XK | e XXX i [ i XXX [ o XXX v [ e 000.........
2. 2018.... | oo XXXoovvvo [ e XXX v [ e XXX oo [ eereee XK | e XXX s [ v XXX v [ e XXX v [ e XXXveenne
3. 2019, XXXvvee [ e XXX rvrees [ e .0, R U 0.0, SN IR 0.0, CRURI oo XXXerveoene [ e XXX ereeoe [ eernens XXXereenne
1. Prior..... | ....... XXXoovvvo [ e XXX.ooeene 0 0 .0
2. 2018...| e ) .0 ST B XXX 0 0 .0
3. 2019, ] D00, ST PR XXXveeeene 0 0 .0
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Sch. P - Pt. 4A
NONE

Sch. P - Pt. 4B
NONE

Sch. P - Pt. 4C
NONE

Sch. P -Pt. 4D
NONE

Sch. P - Pt. 4E
NONE

Sch. P - Pt. 4F - Sn. 1
NONE

Sch. P - Pt. 4F - Sn. 2
NONE

Sch. P - Pt. 4G
NONE

Sch. P -Pt. 4H - Sn. 1
NONE

Sch.P -Pt.4H - Sn. 2
NONE

Sch. P - Pt. 4l
NONE

Sch. P - Pt. 4J
NONE

Sch. P - Pt. 4K
NONE

Sch. P - Pt. 4L
NONE

Sch. P - Pt. 4M
NONE

Sch. P - Pt. 4N
NONE

Sch. P - Pt. 40
NONE

Sch. P - Pt. 4P
NONE

67, 68, 69, 70
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SCHEDULE P - PART 4R-SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

1 2 3 4 5 7 8 9 10
Years in Which
Losses Were
Incurred 2010 2011 2012 2016 2017
1. Prior. e | s 0 0 0 0 0
2. 2010 | e 0 0 0 0 0.
3. 201 0 0.
4. 2012, 0 0
5. 2013, 0 0
6. 2014.......ccc.. 0 0.
7. 2015, 0 0
8. 2016...ccceee. 0 0 | 0
9. 2017
10. 2018.....cccceeee.
1. 2019..coe.
SCHEDULE P - PART 4R-SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
L [ SO I 0 0 (I (VI O 0 0 (I (0 OO 0
2. 2010, | s 0 0 (U (0 ST 0 0 (U (0 OO 0
30 201 0 (U (VI ST 0 0 (U (0 ST 0
4. 2012 | e XK [ e XK s [ e 0 0 0 0
5. 2013 e XK [ e XXX e | e XXX oo 0 0 0
8. 2014 | e XK [ e XXX e | e XXX v 0 0 0
7o 2015 e XK [ e XXX e | e XXX oo 0 0 0
8. 2016 | e XK [ e XXX e | e XXX oo 0 0
9. 2017 | e XK [ e XXX e | e XXX oo | e KKK s [ eeereee XXX e | e XK [ e XXX 0
10. 2018 [ e XXX | e XK XK e [ e XXX oo | e XK s [ e XXX e | e XK [ e )., G I ) S
1. 2019 oo XXX [ XK e [ e ., O [0, S (RN o0, CRTRITY RN 0.0 SR P ., SR R XXXerverees
SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. PriOr e | e ). 9.0 I DR )., G I )., GRS B ). 9.0 G DR )90 ORI DRI 4., SRR O XXX 2 | L 0
2. 2018 | e )90 T DR DO, SR I ) .0, CRTI B ). 9.0 SR D )90 ORI DRI 4., ST O ) .0, G I ) 0.0 T I KT ST 0
3. 2019 XXX eeeeeeeee [ cerne ., SR R XXX errvereenes | s )., S PR )0, T (U ¢4, SRR PO XXX errveeeres | e DL, S [ D0, T [T 4
1. PriOr e | e )90 T D XXX oo (| (0 ST 0
2. 2018 [ e ), 9.9 R DR )99 GRS IO 0.0 SO D 008 W0 (B S~ G B BN S IR0 SRR P ) 0.0, RTTI IR (VI T 0
3. 2019 [ XXX erreeernee [ cereee DL, I [ .0 Y (R 0,0, SRR R 0.0 RN DR ¢,0, SRR IUIRD o ¢GRI JR )L, S )0 T [ 0
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Sch. P - Pt. 5A - Sn. 1
NONE

Sch. P -Pt. 5A - Sn. 2
NONE

Sch.P -Pt. 5A-Sn. 3
NONE

Sch. P -Pt. 5B - Sn. 1
NONE

Sch.P -Pt. 5B -Sn. 2
NONE

Sch.P-Pt.5B -Sn. 3
NONE

Sch. P -Pt. 5C - Sn. 1
NONE

Sch. P - Pt. 5C - Sn. 2
NONE

Sch.P -Pt.5C -Sn. 3
NONE

Sch. P - Pt. 5D - Sn. 1
NONE

Sch.P -Pt. 5D -Sn. 2
NONE

Sch.P-Pt.5D -Sn. 3
NONE

Sch. P - Pt. 5E - Sn. 1
NONE

Sch. P - Pt. 5E - Sn. 2
NONE

Sch.P -Pt. 5E -Sn. 3
NONE

Sch. P - Pt. 5F - Sn. 1A
NONE

Sch. P - Pt. 5F - Sn. 2A
NONE

Sch. P - Pt. 5F - Sn. 3A
NONE

72,73,74,75,76,77
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Sch. P - Pt. 5F - Sn. 1B

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

NONE

P - Pt. 5F - Sn.

NONE

P - Pt. 5F - Sn.

NONE

P - Pt. 5H - Sn.

NONE

P - Pt. 5H - Sn.

NONE

P - Pt. 5H - Sn.

NONE

P - Pt. 5H - Sn.

NONE

P - Pt. 5H - Sn.

NONE

P - Pt. 5H - Sn.

NONE

P - Pt. 5R - Sn.

NONE

P - Pt. 5R - Sn.

NONE

P - Pt. 5R - Sn.

NONE

P - Pt. 5R - Sn.

NONE

P - Pt. 5R - Sn.

NONE

2B

3B

1A

2A

3A

1B

2B

3B

1A

2A

3A

1B

2B

Sch. P - Pt. 5R - Sn. 3B

NONE

Sch. P - Pt. 5T -Sn. 1

NONE

Sch. P - Pt. 5T - Sn. 2

NONE

Sch.P -Pt. 5T -Sn. 3

NONE
78, 79, 80, 81, 82, 83
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Sch.P -Pt. 6C - Sn. 1
NONE

Sch. P - Pt. 6C - Sn. 2
NONE

Sch. P - Pt. 6D - Sn. 1
NONE

Sch. P - Pt. 6D - Sn. 2
NONE

Sch. P - Pt. 6E - Sn. 1
NONE

Sch. P - Pt. 6E - Sn. 2
NONE

Sch. P - Pt. 6H - Sn. 1A
NONE

Sch. P - Pt. 6H - Sn. 2A
NONE

Sch. P -Pt. 6H - Sn. 1B
NONE

Sch. P - Pt. 6H - Sn. 2B
NONE

Sch. P - Pt. 6M - Sn. 1
NONE

Sch. P - Pt. 6M - Sn. 2
NONE

Sch. P -Pt. 6N - Sn. 1
NONE

Sch. P - Pt. 6N - Sn. 2
NONE

Sch. P -Pt. 60 - Sn. 1
NONE

Sch. P - Pt. 60 - Sn. 2
NONE

Sch. P - Pt. 6R - Sn. 1A
NONE

Sch. P - Pt. 6R - Sn. 2A
NONE

Sch. P -Pt. 6R -Sn. 1B
NONE

Sch. P - Pt. 6R - Sn. 2B

NONE
84, 85, 86, 87, 88
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SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS

($000 Omitted)
SECTION 1
1 2 3 4 5 6
Net Losses
and Net
Expenses Loss Premiums Loss
Total Net Unpaid on Sensitive Written on Sensitive
Losses and Loss as Total Net Loss as
Expenses Sensitive Percentage Premiums Sensitive Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. HOMEOWNEIS/farMOWNETS. ......c.cvuviririrrirniisreseieisessssessssesssnsns | sevsessssssesssssssssessnnes 0 | o0 | e, 0.0 [0 0 0.0
2. Private passenger auto liability/medical.............cccoeevrerevierien | cevvrveresisiieieineen0 [ (0 A 0.0 [0 e [ 0.0
3. Commercial auto/truck liability/medical...........cc.ccvrvrrrrrrnrinnnns [ eonrrniinrnrneininnen0 | e (0 I 0.0 [0 0 0.0
4. Workers' COMPENSALON.........cccvevirriieieiriieieetesies et seines | cesessssessessesssseseead [0 R (0 A 0.0 [0 e 0.0
5. Commercial MUItIPIE PEIl..........ccvevevereeeeieeeseeeee e | e [0 ORI (00 I 0.0 |0 [0 | e 0.0
6. Medical professional liability - 0CCUITENCE.........coiveivercrcicieiies | e [0 TR (0 RN 0.0 [0 e [ 0.0
7. Medical professional liability - claims-made..........c..cccocvveerveees [evvevereerieeeerens [0 TR (00 IO 0.0 |0 [0 | e 0.0
8. Special fability............covurieriere i | e (0 O (O 0.0 [0 0 | e 0.0
9. Other liability = OCCUITENCE...........cveveveeveieecierseeeseeveseseesenes | eresieieseseeiessess s [0 ORI 0 | oo 0.0 |0 [0 | e 0.0
10. Other liability - Claims-made...........cccocveverereireieieiesieieeieies | e [0 R 0
11. Special property.........
12. Auto physical damage
13. Fidelity/surety.
14. Other..........
15. International
16. Reinsurance - nonproportional assumed property.............cceceve. | wereereennee )99, RN PR XXX
17. Reinsurance - nonproportional assumed liability.............ccccoccees | ceerennnee D,9.0 TN IO XXX
18. Reinsurance - nonproportional assumed financial lines............ | .coccveeeee. )99, RN PR XXX
19. Products liability - OCCUITENCE..........cccvvivereiieeceeeeteereeieis | e (01 RO 0
20. Products liability - Claims-made...........cccoeernrerrrminrnersiininnes [ cereenrereesenseneinennd [0 T 0
21. Financial guaranty/mortgage guaranty............cccoeerenmerienens | cevernsenserssnnienens 20 [ 0
22, WaITANY. ... et sns s sssssnssnssnes | sessssssesssssnssnssssssesnd [ 0
23, TOHAIS...ceucveriiiietirisi s | arenerne s 20 [ 0
SECTION 2
Incurred Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010
1.
2.
3.
4,
5.
6.
7.
8.
9.
10.
1.
SECTION 3
Bulk and Incurred But Not Reported Reserves for Losses and Defense and Cost Containment Expenses at Year End ($000 omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
R o] SO ISR (O (0 O [0 S [0 S [0 (0 O (0 O [0 S [0 0
2. 2010 [ e (0 (01 I 0
30201 [ e )99, S B (0 O 0
4, 2012 [ )., SO P ) .0 ORI PR 0
5. 2013 e ) .9 GNP ) .. SO PO XXX
6. 2014 | e )., SO P ) .0, SO PR XXX
7. 20150 s | e ) .9 GRS DR ) .. SO DO XXX
8. 2016 | e ) .9, SO P ) .0, SO PR XXX
9. 2017 s | e ) .9 GRS D ) .0, SO PO XXX
10. 2018 | e ) .9, SR P ) .0, SO DR XXX
11, 2019, e [ XXX oovernee [ ). S P XXX
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SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS (continued)

SECTION 4
Net Earned Premiums Reported at Year End ($000 omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010
1.
2.
3.
4,
5.
6.
7.
8.
9.
10.
11.
SECTION 5
Net Reserve for Premium Adjustments and Accrued Retrospective Premiums at Year End ($000 omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4,
5.
6.
7.
8.
9.
10.
11.
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SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS

($000 Omitted)
SECTION 1
1 2 3 4 5 6
Net Losses
and Net
Expenses Loss Premiums Loss

Total Net Unpaid on Sensitive Written on Sensitive

Losses and Loss as Total Net Loss as

Expenses Sensitive Percentage Premiums Sensitive Percentage

Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total

1. HOMEOWNETS/TAIMOWNETS.........cecvecvereieeiciieeseieieee s sens | seseesssessessnssssesenad [0 RN (0 I 0.0 | oo (0 R (010 T 0.0
2. Private passenger auto liability/medical...........cc.cccovereeiierieees [ erveveeieesceienns [0 (0 A 0.0 [ i (01 RN (0 0.0
3. Commercial auto/truck liability/medical...........cc.coervrrnrirrirniinns | orrerriresniesisesnienn [0 R (0 I 0.0 [cooeerreereis (01 R (01 0.0
4. Workers' COMPENSALON.........cccviviriiieieiieieieietesieie st sesnes | cesessssessessesssiesenad [0 R (0 R 0.0 [ (01 TR (0 IO 0.0
5. Commercial MUltiple Peril...........ovvrrrerrrninrirereessese s
6. Medical professional liability - occurrence.
7. Medical professional liability - claims-made
8. Special li@bility..........ccccveverreieeiiirieieseese e
9. Other liability - OCCUITENCE...........cveveveerrieeeirereseese e
10. Other liability - claims-made..........cccocveerrerrereierieresiecsinns
11, SPECIAl PrOPEMY......vvevicvereereieiee et naenes

12. Auto physical damage...

14.
15.
16. Reinsurance - nonproportional assumed Property............ccoeeee | coeeereereerseeneeneensenans [0 0
17. Reinsurance - nonproportional assumed liability..........ccccccoevirs [ evvvinrinreniniennns [0 R 0
18. Reinsurance - nonproportional assumed financial lines............ | .oovveerrerrinrnrinninnns [0 R 0

19. Products liability - occurrence....
20. Products liability - claims-made..........cccocevvrrerreniererisiinenns

N
=

. Financial guaranty/mortgage guaranty............ccoevevrerrerreniins | cevreesrensessnnnsennns 20 | 0
22, WaITANEY. ...t ssiessessssessesesssssssanssssnsansess | nessessssessessessssassesad [0 0

23. Totals 20 |, 0

SECTION 2

Incurred Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were

Issued 2010 2016 2017 2018 2019

-

© © N o o Bk~ D

—
o

-
-

SECTION 3

Bulk and Incurred But Not Reported Reserves for Losses and Defense and Cost Containment Expenses at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

© o N o gk~ Db =

—
I

N
-
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS (continued)

SECTION 4
Net Earned Premiums Reported At Year End ($000 Omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11
SECTION 5
Net Reserve For Premium Adjustments And Accrued Retrospective Premiums At Year End ($000 Omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SECTION 6
Incurred Adjustable Commissions Reported At Year End ($000 Omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4,
5.
6.
7.
8.
9.
10.
11.
SECTION 7
Reserves For Commission Adjustments At Year End ($000 Omitted
Years in Which 1 2 3 4 5 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
1.
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1.2
1.3
1.4
1.5

71

7.2

SCHEDULE P INTERROGATORIES

The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR)
provisions in Medical Professional Liability Claims-Made insurance policies. EREs provided for reasons other than DDR are not be included.

Does the company issue Medical Professional Liability Claims-Made insurance policies that provide tail (also known as an extended reporting endorsement,

or "ERE") benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? Yes[ ] No[X]
If the answer to question 1.1 is "no", leave the following questions blank. If the answer to question 1.1 is "yes", please answer the following questions.

What is the total amount of the reserve for that provision (DDR reserve), as reported, explicitly or not, elsewhere in this statement (in dollars)? G, 0
Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #657 Yes[ ] No[ ]
Does the company report any DDR reserve as loss or loss adjustment expense reserve? Yes[ ] No[ ]
If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and Investment

Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? Yes[ ] No[ ] N/A[ ]

If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where
these reserves are reported in Schedule P:

Years in Which DDR Reserve Included in Schedule P, Part 1F, Medical Professional
Premiums Were Liability Column 24: Total Net Losses and Expenses Unpaid
Earned and Losses 1 2
Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601 {10 SRR
1.602 2010..eecireieeeeieeias
1.603 201 s
1.604 2012
1.605 2013
1.606 2014
1.607 2015, s
1.608 2016
1.609 2017 e
1.610 2018
1.611 2019,
1.612 Totals..

The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed effective
January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as "Defense and Cost
Containment" and "Adjusting and Other") reported in compliance with these definitions in this statement? Yes[X] No[ 1]

The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the number of

claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a group or a pool, the

Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim counts. For reinsurers, Adjusting

and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and Other expense incurred by reinsurers, or in

those situations where suitable claim count information is not available, Adjusting and Other expense should be allocated by a reasonable method

determined by the company and described in Interrogatory 7, below. Are they so reported in this statement? Yes [ X] No[ 1]

Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported net
of such discounts on Page 10? Yes[ ] No[X]

If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be reported in
Schedule P - Part 1, Columns 32 and 33.

Schedule P must be completed gross of non-tabular discounting. Work papers relating to discount calculations must be available for examination upon request.

Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is being filed.

What were the net premiums in force at the end of the year for: (i thousands of dollars)
5.1 Fidelity
5.2 Surety

Claim count information is reported per claim or per claimant. (Indicate which). PER CLAIM

If not the same in all years, explain in Interrogatory 7.

The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves, among

other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be considered

when making such analyses? Yes[ ] No [X]
An extended statement may be attached.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including Policy and 4 5 6 7 8 9
Membership Fees Less Return Premiums Dividends Paid Finance and | Direct Premiums
and Premiums on Policies Not Taken or Credited Direct Losses Service Written for
Active 2 3 to Policyholders Paid Charges Federal Pur-
Status | Direct Premiums Direct Premiums on Direct (Deducting Direct Losses | Direct Losses | notIncluded | chasing Groups
States, Etc. (a) Written Earned Business Salvage) Incurred Unpaid in Premiums | (Incl. in Col. 2)
1. Alabama........cccoeoviviericnnns AL |...L......
2.  Alaska . IO
3. Arizona.......ooveceveeeennAZ | L.
4.  Arkansas.........ccccoeeeene AR | L.
5. California.........cccccovverernnn L 270,956
6. Colorado........cccoovvevrevennnne L 16,035
7. Connecticut. L .29,163 |....
8. Delaware.........cccovvvvrerernnnn. L
9. District of Columbia............. DC|...L
10, Florida......ccovvrereiririeirnnns L
11.  Georgia.... L
12.  Hawaii.. L
13.  lIdaho... L
14.  llinois.. L
15. L
16. L
17. L
18. L
19. L
20. L
21.  Maryland L
22. Massachusetts ..MA|...L
23. Michigan......cccocoorrmeneeneeneen. MI...L
24, Minnesota.... LMN|...L
25, MiSSISSIPPi..eerererreererrirenns MS|..L
26, MiSSOUN.......cceveeririrrennes L
27. Montana.. L
28. Nebraska. L
29. Nevada............ L
30. New Hampshire.................. NH|..L
31, New Jersey.....courvrurruennen. NJ|...L
32.  New Mexico. NM|..L
33.  New York..... LNY [LL
34.  North Carolina. .NC|...L
35.  North Dakota........ccccovverneee NDJ|...L
36.  Ohi0...cccvireiercreieeeas OH|..L
37.  Oklahoma LOK|...L
38.  Oregon.... .OR|...L
39.  Pennsylvania... ..PA|..L
40. Rhode Island............ccccone.. L
41.  South Carolina L
42.  South Dakota... .SD|..L

|
=
-

43. Tennessee...

44, Texas....... L IX]LLL
45, Utah...cooooveceeeeeceenne uTy...L
46, Vermont........ooceveviviiennnns VT|...L
47.  \Virginia.... WVA L
48.  Washington. WAL
49.  West Virginia... WYL
50.  WiSCONSIN....c.cvvvrrrrerrririeenes WI...L
51, Wyoming.......cooeeerevrirerrinns WY |...L
52.  American Samoa. ..AS

53.  Guam... ..GU
54.  Puerto Rico...... ..PR
55.  US Virgin Islands.................. VI
56.  Northern Mariana Islands...MP
57.
58.
59. 2,556,396
DETAILS OF WRITE-INS
58001. XXX [ 0 |0 [ 0 |ovrveeeirrieeenn0 s (01 0 [0 e 0
58002. XXX | [0 SRRSO B DUTOSUITURRIN 0 |evreeeereieeena0 [ (0 0 [0 e 0
58003, ..o XXX [ [0 OSSR B DUTOSUITRROIN 0 |eveeeeeieieeene0 [ (0 0 [0 e 0
58998. Summary of remaining write-ins for
Line 58 from overflow page XXX [ (01 (010 (018 ST (0} (01 O (01 I (01 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above) XXX [ eieeinsincseeeeenend {0 I [0 I [ (| IS 0 | e [0 [0 P 0
(@) Active Status Counts:
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG........... 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer 0
(other than their state of domicile - See DSLI).......c...ccoceerveereniirerieninn. 0 N - None of the above - Not allowed to write business in the state 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile...... 0

(b) Explanation of Basis of Allocation of Premiums by States, etc.
Premiums paid by borrowers are allocated based on property location. All other premiums are allocated based on location of the insured.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE T - PART 2

INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

States, Etc.

Direct Business Only

1
Life
(Group and
Individual)

2
Annuities
(Group and
Individual)

Disability Income
(Group and
Individual)

3

y

Long-Term Care
(Group and
Individual)

5

Deposit-Type
Contracts

© © N o o~ w2

- o
- o

Alabama..........cccoevreriiriinnnes AL
AlasKa........coovrierriieiereiiienns AK
LY 740 -

Arkansas
California
Colorado
Connecticut..........ocueereereenee CT
Delaware.........ccocveeeveriennens
District of Columbia.
Florida.........ocevernirreerernninns
GeOrgia......ccverrerererrerernnns
HaWali. ..o HI

Maryland.........ccoovrrerrirnennce MD
Massachusetts..............c.c.... MA
Michigan.........ccvvveveriennnns M
Minnesota..........ccveveereeneenne MN
MiSSISSIPPI....cvveerevciireinrine MS
MiISSOUF.....ervereiererrciriens MO
Montana.........ccoereerenerennees MT
Nebraska.........cocveureeneeneenns NE
Nevada........coovreereerreeneenns NV
New Hampshire...........c....... NH
New Jersey......ccocveveenennne.

New Mexico.
New York.

North Carolina...........cccveenee. NC

Vermont...
Virginia.......ceveeersrveerereenenns
Washington..........ccccoovenrenee
West Virginia..........ccoorvvnnee
WISCONSIN......ccvurerererririenes
WYoming......coevevvenereeennns
American Samoa..................

Puerto RiCO.......cccvvvirerenee
US Virgin Islands....

Canada.......cccocvvvverererinnnn
Aggregate Other Alien.......... oT
TotalS....coeereeseee s
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

SCHEDULEY - INFORMATION CONCERNING ACTIVITIESOF INSURERMEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZAT IONAL CHART

Arch Capital Group Ltd.
(a Bermuda company)

98-0374481

r I 1 L

Arch Global Services Arch Investment Arch Global Services

Arch Risk Transfer Arch Reinsurance Ltd.

i Arch Capital Services Inc. il 1
Services Ltd. (a Delaware corporation) (a Bermuda company) (Philippines) Inc. Management Ltd. Holdings Ltd.

(a Bermuda company) 08-0493884 (a Bermuda company) (a Bermuda company)
98-0389546 02-0576800 98-0602504 98-1271381

ion)
98-1031826

Foomote3

]

Re Holdings

Arch Global Services
imi Arch
@ Ber"‘L‘:’:;‘:ﬂm Services Inc. Arch Underwriting at Arch Capital Holdings Ltd. Arch Financial Holdings Arch Re Accident & Arch Syndicate Arch Investment Holdings (Cyprus) Ltd
pany) (a Delaware corporation) Lioyd's Lt ( Barmuda company) Europe III Limited Health Aps Investments Ltd ILtd. Ll (acyprus company)
98-0389551 27.0687834 (a UK company) 98-0399846 (an Ireland company) (a Denmark company) (aUKcompany) ||| (aBermuda company)
98-0705201 98-1243751 98-0585481 98-0652764 98-0705596

Foomote3

Arch

Property Holdings Ltd.

(a Bermuda company)
98-1350243

Alternative Re Limited
(a Bermuda company)
98-0625844

Arch Financial Holdings
Europe I Limited
(an Ireland company)

Arch Financial Holdings
Europe II Limited
(an Ireland company)

Gulf Re Holdings Limited Barbican Group Holdings Arch Investment Holdings Arch Investment Holdings
(a Jersey (Channel i 11 Ltd. 01 Ltd.

(a Bermuda company) (a Bermuda company)

Islan mpan rn: mpan:
AA-3190779 98-0616488 98-0616491 eeaeansy (2 Guemsey company) 98-0705598 98-1244244
*'W
Foomol 1 Foomos 48 11
I | Arch Holdings Arch Reinsurance Ltd. Arch Investment
Arch Underwri Axiom Underwriting Arch Underwriting Arch Capital Group (U.S.) Arch Reinsurance Europe Arch Mortgage Risk Gulf Reinsurance Limit Clare Management Barbican Specialty v Ltd. Escritorio De Holdings (Cyprus) Ltd

Arch Financial Holdings
B.V.

Agency Limited Underwriting Designated Transfer Holdings Inc. nal Company Limited (a Bermuda company) (a Cyprus company)

Reinsurance Company

Agency (Australia) Pty.
Ltd. Limited

(a Dubai Intern:

Representacao No Brasil
Ltda.

(a UK company) (a Delaware corporation) (a Netherlands company) Activity Company (a Delaware corporation) Financial Centre (a Guernsey company) 98-0705593 98-1365097

(an Australia company) (an Australia company) 06-1424716 98-0616493 (an Ireland company) 47-3497583 company) (a Guernsey company) (a Brazil company)
98-1006574 98-0611448 98-1365176 98-1245248 —
426746 247340
920786 Foanaes 182 —
T . Foomoa?
— Arch Reinsurance Arch U.S. MI Holdings Financial American Life Arch Mortgage Risk Barbican Reinsurance Arch Ltd. Arch erw (Gulf) Benely Properties Limited

““"“:5 ”""’{";”""9 Comp: Inc. Insurance Company Alwyn Insurance Arch Insurance (UK) Transfer PCC Inc. Company Limited (a Bermuda company) Limited (a Cyprus company)

\gency Lt (a Delaware corporation) (a Delaware corporation) (a Kansas company) Company Limited imi (a District of Columbia (a Guernsey company) 98-1244615 (a Dubai International

(a UK company)

I

Salt Insurance Services

(a UK company) Financial Centre

06-1430254 46-1950584 37-0857191 (a Gibraltar company) (a UK company) protected cell captive
10348 71455 98-1244441 98-0413940 insurer) company)
AA-1120053 47-4121100 98-1426905

Foomoo6

Arcozil Properties Limited

Arch Insurance Group
ne, (a Cyprus company)

Arch Mortgage Funding,
nc.

Barbican Holdings (UK) p "
Limited Arch Credit Risk Services
(Bermuda) Ltd.
(a Bermuda company)

Arch UK Holdings Limited
(a UK company)
98-1490970 L

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

(a Delaware corporation) (a Delaware corporation)

32-0539299 Incorporated Protected

Cell No. AMRT-FRE-01
(a District of Columbia
protected cell captive
insurer)
82-3878331

(a UK company)

43-0971887

(a UK company)

Foomotes 859 Foomota 7

Varony Properties

Arch Re Facultative First American Service

Arch Mortgage Guaranty Arch Mortgage Insurance

(o]} Underwriters Inc. Arch Underwriters Inc. Corporation Company Comp Arch Insurance (EU) Arch Underwriters Europe Castel Underwriting Barbican Corporate Blue Sky Partners Limited | (acypruscompany)
(a Delaware corporation) (a Delaware corporation) (a Missouri corporation) (a Wisconsin company) (a Wisconsin company) Designated Activity Agencies Limited Member Entities (a UK company)
(o)) 65-1302027 47-5374395 43-1053031 39-1080973 36-3105660 Company I (an Ireland company) (a UK company) (UK companies)
18732 20266 (an Ireland company) 98-1243732 Lake Shore IC, Inc.
98-1024362 (a District of Columbia

protected cell captive Foonote7

Arch Insurance Company

i i i A Inc. Arch U.S. MI Services i i i
@ Mlsjg";s;:::;am") (a Miss:::;cv:ar::ra(ion) Prévalois SAS Arch Capital Finance Castel Underwriting Archlpelasi:‘ :l'-:k Services
11150 I 43-0990709 (a Delaware corporation) (a France company) (Ireland) Limited Europe BV

Arch Property Casualty
Insurance Company

I

Arch Indemnity
Insurance Company
(a Missouri corporation)
39-1128299
30830

Arch Insurance Canada
Ltd,

Arch Specialty Insurance

Arch Insurance Solutions

Arch Underw:
Agency LLC

(a Delaware limited

H liability company)

27-0800002

Construction Risk
i e

46-1950257

Arch Mortgage Assurance

Arch Capital Finance LLC

Foomoto6

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

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

United Guaranty

United Guaranty

Foomoa

Foomote 11

E— (an Ireland company)
98-1341235

insurer)

Arch Financial Holdings
Australia Pty Ltd
(an Australia company)
98-1305287

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

Arch MI Asia Limited
(a Hong Kong company)
98-1424244

(a Netherlands company)

Barbican Management
Services (Bermuda)
Limited
(a Bermuda company)

Barbican Protect Limited
(a UK company)

(a Canada company) Insurance Residential Insurance Barbican Holdings (US) Seacurus Limited
Il 98.1089562 Company of North Company Inc. N (a UK company)
CA042 Carolina (a North Carolina (a Delaware corporation) L
27-1013974 (a North Carolina company) 82-1882589
company) 42-0885398
Arch Specialty Insurance Rpytsiaad 15873
Comp: -
5 First Shield Service
L| (aMissouri corporation) 3 . Barbican E&S Insurance
35‘2215:5”3 L| (a Missouri corporation) United Guaranty Credit United Guaranty Managers Inc.
2 83-4516586 Insurance Company Commercial Insurance (a Delaware corporation)
(a North Carolina Company of North 82-2146345
ST ————— company) H Carolina
McNeil & Company, Inc. 56-1307714 (a North Carolina
(a New York company) First Shield Service 40525 company)
3 16-1364134 Corporation of Florida 56-0989041 Barbican Management
|| (aMissouri corporation) 16659 Services (US) Inc.
38-4119847 (a Delaware corporation)
82-2133181
Arch Structured Mortgage .
Penflex Actuarial Insurance Company Notes:
Services LLC First Shield Consumer (a North Carolina

(a New York company)
84-3725636

Service Corporation
(a Missouri corporation)
61-1932852

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

37-1944730

Ventus Risk Management,
Inc.

(a Delaware corporation)
47-5537185

(a UK company)

Galozy Properties Limited
(a Cyprus company)

Primantela Properties

Obelisk Underwriting
(a Missouri corporation) (a Delaware corporation) Company (a Delaware limited Nostrum Care Ba;:;fc'; ':;"";22‘9 Barbican Underwriting Limitey o (a Cyprus company)
M a Wisconsin compan liability compan a France compan
06-1521582 45-5366880 ¢ sconsin comp: ) 'y company) ¢ pany) (a UK company) (a UK company) (a UK company)
10946
29114

mi
(a Cyprus company)

Unless otherwise indicated, ownership percentage of subsidiary companies is 100%. Third party entities which are less than 50% owned by an Arch company are not shown on this chart. Footnote 1: Arch Financial Holdings
Europe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc.
Footnote 2: Arch Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc.
Footnote 3: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch Reinsurance Ltd. Escritorio De Representacao No Brasil Ltda. Footnote 4: Arch Financial Holdings

Europe Il Limited owns 50% of Prévalois SAS.

Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling interest is held by a third party investor. Footnote 6: Arch U.S. MI
Holdings Inc. is the sole member of Arch Capital Finance LLC.

Footnote 7: Arch UK Holdings Limited owns 75% of Blue Sky Partners Limited.
Footnote 8: Barbican Holdings (UK) Limited owns 11 corporate member companies which are presented here under one heading.
Footnote 9: Barbican Holdings (UK) Limited owns 85% of Castel Underwriting Agencies Limited.
Footnote 10: Castel Underwriting Agencies Limited owns 60% of Medical & Commercial International Limited and has an interest of over 60% in various UK partnerships.

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




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

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

Arch Investment Holdings 11 Arch Underwriting at Lioyd's Arch Investment Holdings 1 Arch Investment Holdings Arch Underwriting Agency
Arch Capital Holdings Lt
e o ud Ltd 1 Lt uc
pany; (a Bermuda company) (a UK company) (a Bermuda company) (a Bermuda company) (a Delaware limited
liability company)
27-0800002
Fortress MSR Opportunities Pinebridge Structured Pinebridge Structured CEMOF-A Co-Investment CEMOF-A ALV Co-Investors, Axiom Underwriting Agency Special Credit Opportunities Melody Capital Partners
Capital Partners Offshore 11- Capital Partners Offshore 111 Partners, Lp. L Limited (Parallel) 11, L.P. - Series A Offshore Credit Fund, L.P.
Cayman A LP. “A L. Cayman Ccayman (a UK company) cayman cayman
98-1062634 cayman 98-1026399 98-1068328 05547227 98-1078889 98-1140757
90-0861822 98-1256911
Tzao% T00.00% o0.00% T00.00% To000% 250%
o30% 55.00%
Carlyle Energy Mezzanine CEMOF I1-A Offshore Lo Hotdings Limited Special Credit Opportunities
Opportunities Fund 11-A, L.P. Investors, LP. K o (Parallel) 11, L.P. - Series B
cayman Cayman (= UK company
98-1221800 98-1221468 98-1078889
%9.00% o0.00% T00.00% e Arch UK Holdings Limited
United Kingdom
Carlyle Energy Mezzanine Thomas Underwriting
CEMOF-A Investors 1, LP.
Opportunities Fund-A, L.P. H g Agency Ltd
cayman o5 1nire00 (a UK company)
36-4684744 02391095 100.00%
) Obelisk Underwriting
7o To000% Blue Sky Partners Limited i

United Kingdom United Kingdom
Salt Insurance Services

CEMOF-A Investors 11, LP
Limited

Delaware United Kingdom
900910035 500% To000%
oo T0000%
Arch Reinsurance Company Arch Specialty Insurance Arch Reinsurance Ltd.
(a Delaware corporation) (o Missourt cermoration) (a Bermuda company)
2 Missouri corporation;
06-1430254 10348 AN 98-0493884
T
Gapital Protection Insurance Star America Infrastructure ADM Galleus Fund I Carlyle Asia Structured Emeraing Beachfront Land BlackRock Asia Property Europe Property Fund 1V Arch Financial Holdings
Services, LLC Fund, LP Convex Asia und L Limited Credit Opportunities Fund- Club Tnvestment L.p Fund IV S.A SICAV-SIF Feeder S.A SICAV-SIF Europe I Limited Watfore Holdmas premie Howings L
Delaware Delaware ayman Cayman A LP. Cayman Luxembourg Luxembourg Ireland ermuda ermuda
22-3501803 45-1541916 98-10330244 cayman 98-0616491
98-1206356
49.00% 355% 65.34% 46.70% 39.60% 18.90% 1322% 100.00% 11.00%
5501
Castle Croek Capital Monareh Capital Part HPS Principal Strategies - Templeton Strategic -
8 a5l Croek Capt onarch Capltal Partners Jliioviinrin Emerame e b Prévalois SAS Nostrum Care Watford Re Ltd. Premia Reinsurance Ltd Premia Holdings Inc.
Delaware Delaware Solutions Offshore, L.P. Asia (Cayman), LP. France France Bermuda Bermuda Delaware
N 90-1000837 98-1148405 cayman cayman
= s8-1139524 96-1056747
a5 o $000% 500 T0000% To000% To000%
prevn 10000%
i Oalaree Losn Fund 2 Watford Holdigs (UK) waord Insrance Company remia Lv1 Lid Premia Solutions Inc.
(Cayman) Ltd . rope Bermuda Delaware
Cayman
SSoyman Cayman United Kingdom Gibraitar
98-0549369
14.69% 027% 100.00% 100.00%, 100.00% 100.00%
Watford Holdings (U.S.) Inc.
Delaware
47-4532543
1:':00 0%
Watford Services Inc.
: Delaware
Note: 47-4444135
This chart shows ownership by Arch companies where (i) the percentage of issued securities or units issued to Arch is more than 10% (with the remaining securities or units issued to a third party) or (ii) the ownership is 100% by Arch, but represents ownership in an entity
formed for a particular investment purpose where such investment entity has no operations other than to hold an investment. Each Arch entity is in a “dotted line” box with entities owned by it meeting the criteria set forth in the prior sentence in solid line” boxes below; there is 100.00%

no ownership relationship between “solid line” boxes.

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 at December 31, 2019; such figures are updated on an annual basis in line with normal practices.



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
98-0374481.. 947484 Arch Capital Group Ltd........ccccovvermrrnirniincinneens NJA o NIA. oo N/A........... NIA oo | aeeene N..ooe.
02-0576800.. Arch Capital Services Inc. . | Arch Capital Group Ltd.. ... | Ownership. ....100.000 | Arch Capital Group Ltd.... N......
98-0602504.. . | Arch Investment Management Ltd Arch Capital Group Ltd..........cccceeeerveeiicrennns Ownership ....100.000 |Arch Capital Group Ltd N......
98-0493884.. .. |Arch Reinsurance Lid.........ccccoeovrnrerrirneencinnenns Arch Capital Group Ltd.......cccovvrvrrrrrerrerrirnnenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrnenrrens | e N [ O
98-1031826.. . | Arch Global Services (Philippines) Inc............... PHL........... NIA....ccooe. Arch Capital Group Ltd..........cccevvvrvrererrerennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvrveervereererinrens | crvee Nevoooo [ O
N/A.....covone [N/Acooees |NTAL Arch Global Services (Cyprus) Ltd.........cccccen... CYP......... NIA .o Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd..........covvernrurrnninerrns | o N [ O
NA...coeinn. . | Arch Global Services Holdings Ltd..................... BMU.......... NIA.....ccoo.e. Arch Capital Group Ltd..........cccceeererreeiicrenans Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoeererveeriveiiiens | e Noooooot | O
27-0687834.. . | Arch International Services INC............ccocvrurenee DE....ccoe. NIA .o Arch Capital Services INC.........cocoverrerrerienienns Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvvrnrurrrnenerens | o N [ O
98-1244615.. [N/A............. IN/A............. Arch Underwriters Ltd............ccocovvivenivecriiinenns BMU.......... NIA.....ccooone. Arch Reinsurance Ltd............cccceeeerveeiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereerverneercerens | crvee Noooooot | O
98-0705201.. .. | Arch Underwriting at Lloyd's Ltd............ccccouuene.. GBR.......... NIA. .o Arch Reinsurance Ltd.........cccoccvevrniencrninienes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerreurerneencneens | o N [ O
. | Axiom Underwriting Agency Limited................... GBR.......... NIA....ccoon. Arch Underwriting at Lloyd's Ltd.........c..cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereervereeercerens | crnee Nevoooo [ O
............. Idlemear Holdings Limited...............cccecovueervennene [ GBR.......... | NIAL............... | Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccccovevvrvereivevnrceres [ eeeeNucieins | O
. | Thomas Underwriting Agency Limited................ GBR.......... NIA....cccooe. Idlemear Holdings Limited............cc.cccovrvvrvennnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereernreerens | crvee Nevoooor [ O
. | Salt Insurance Services Limited..............cccoeuue... GBR.......... NIA....cccoooe. Thomas Underwriting Agency Limited.............. Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirericrens | crvee Nevoooo [ O
............. Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... [NIA............... | Arch Underwriting at Lloyd's Ltd.......................| Ownership......... | ....100.000 |Arch Capital Group Ltd...........ccceccvvveremreeervrreen | ceeecNevieis [ O
98-0399846.. . | Arch Capital Holdings Ltd...........ccovvvevivvrirnrinnes BMU.......... NIA....ccoinne Arch Reinsurance Ltd............cccevvvierieirirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierens | conee Nevoooo [ O
98-0616488.. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA.....cccco.e. Arch Reinsurance Ltd............cccoeevevrrieiicrennn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverervereeercerens | crvee N..oooo. | O
98-0585481.. . |Arch Re Accident & Health ApS..........cccocviunee Arch Reinsurance Ltd...........cccevivreiveirivennnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
98-0652764.. Arch Syndicate Investments Ltd.. . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N.......
NA. .o . | Gulf Re Holdings Limited ...........cccouvuererrirernnnn. Arch Reinsurance Ltd...........ccoevirreeirivennnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A......oen... . | Gulf Reinsurance Limited............cccovvrvrrnrenrenns Gulf Re Holdings Limited.........ccccovrrreirrrenrenns Ownership ....100.000 | Arch Capital Group Ltd N.......
98-0705596.. Arch Investment Holdings | Ltd . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N.......
98-0705598.. . | Arch Investment Holdings I Ltd Arch Reinsurance Ltd...........coovveevvnreeniennnen. Ownership ....100.000 | Arch Capital Group Ltd N.......
99-1244244.. ... | Arch Investment Holdings Il Ltd...........cccc........ Arch Reinsurance Ltd...........ccoevirrereiriiennnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererrrerienens | coree Nevooooe [ O
98-0705593.. . | Arch Investment Holdings IV Ltd..........ccccocvvuene Arch Reinsurance Ltd...........coovveevvnreiriennnnns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoerrvrvrrrrrrnrnrrens | wonees |\ RSSO 0
............. Watford Holdings Ltd............ccoceviveeriicnrcrencnens Arch Reinsurance Ltd............c.ccccceeeevevevrnnnen.e. | OWnership......... | ......11.100 | Arch Capital Group Ltd..........cceeevvevevecvenveees [ eeeedNeci | 21
woee |Watford RE Ltd.....veueeeeeereieeneescenereieenns Watford Holdings Ltd.........cccoverrerreneencerrirnienns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrnrrrrrnenrrnns | s N [ O
. | Watford Holdings (UK) Limited............cccererrrnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrererernrerrerens | covene \\ JSSOO 0 O
............. Watford Holdings (U.S.) INC.....ccovvrvverereirrnnenees Watford Holdings (UK) Limited......................... | Ownership......... | ....100.000 |Arch Capital Group Ltd..........cocorrrrrremrrerrminnns [ conecNeiiis | O
. | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited............c.cccou..... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeriveerieens | e N.ooooo. | O
. |Watford Services INC........ccovueeereereinenceneinenes DE....cccoe. NIA ... Watford Holdings (U.S.) INC.....ccovvervrrerienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevrnrurrnrinerens | o N [ O
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. . |Representacao Ltda. . | Arch Reinsurance Ltd............ ... |Ownership......... | ....100.000 |Arch Capital Group Ltd.... N......
N/A.. 98-1006574.. . | Arch Underwriting at Lloyd's (Australia) Pty Ltd. Arch Underwriting at Lloyd's Ltd............cc.c....... Ownership ....100.000 |Arch Capital Group Ltd N......
N/A.. 98-0616491.. . | Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd..........ccocoorrrinrenrrninienns Ownership......... ....100.000 | Arch Capital Group Ltd N......
N/A.. 98-1243751.. . | Arch Financial Holdings Europe Il Limited.. . | Arch Reinsurance Ltd.... .. | Ownership......... ....100.000 |Arch Capital Group Ltd.... N.......
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N/A.. 98-1244422.. |N/A............. N/A...coene. veee | AFCh LMI Py Ltd. oo AUS.......... NIA...ccooren. Arch Financial Holdings Australia Pty Ltd........ Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrvrurrrscnrrners | s N...... [0S
N/A.. 98-1305287.. [N/A............. N/A............. . | Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA.....ccoone Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 |Arch Capital Group Ltd..........ccoeerervevevevcrerniens | e N...... (L
N/A.. 47-3497583.. |N/A............. N/A......e... Arch Mortgage Risk Transfer Holdings Inc......... DE....cc.. NIA...coooren. Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrrrrrnrnrrnens | s N...... [0
N/A.. 47-4121100.. |N/A............. N/A........... .... | Arch Mortgage Risk Transfer PCC Inc............... DC...coeva A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeviieerieens | e N...... (L
N/A.. 82-3878331.. |[N/A............. N/A.......eee. . | Incorporated Protected Cell No. AMRT-FRE-01 | DC............. A s Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........coevevrrurrnrinerens | e N....... [0 S
N/A.. 98-0616493.. [N/A............. N/A............ Arch Financial Holdings B.V.........cccccvvviveininnee. NLD........... NIA.....cccoo.e. Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 |Arch Capital Group Ltd.........cccooererveevivecieens | e N...... (L
Arch Insurance (EU) Designated Activity
NIAL INTA oo N/A....... 98-1024362.. [N/A............. N/A............ NA. oo Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee N....... [0
NIAL INJA s N/A....... 98-1243732.. |N/A............. N/A......ceee. L N Arch Underwriters Europe Limited..................... IRL......cc... NIA. ... Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o N....... [0S
Arch Reinsurance Europe Underwriting
NIAL INTA oo N/A....... 98-0611448.. [N/A............. N/A............. NA. oo Designated Activity Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervererrerierens | covee N....... [0 -
NIALINIA oo N/A....... 06-1424716.. |[N/A............. N/A............. NA. oo Arch Capital Group (U.S.) INC.....cvecvvvrerirririnae DE........ NIA....cccooe. Arch Financial Holdings Europe | Limited........ Ownership......... | ...... 90.000 |Arch Capital Group Ltd..........cccoevvvererevresiens e N....... [0
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. |[N/A............. N/A............. .... |Arch Capital Group (U.S.) INC.....cvevvvrerrererrneee. DE........ NIA....cccoon. Designated Activity Company Ownership......... |...... 10.000 | Arch Capital Group Ltd.........cccocveererverecrernrens | v N....... [0
N/A.. 98-0389546.. |N/A............. N/A...cene. . | Arch Risk Transfer Services Ltd...........cccccevenne. BMU.......... NIA .o Arch Reinsurance Ltd.........cccoccoereriencneinnienee Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverervereirerierens | o N....... [0 S
N/A.. 98-1244441.. IN/A............. N/A......a... Alwyn Insurance Company Limited.................... GIB............ A, Arch Financial Holdings B.V........c.cccovevvivnnne. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvereerverreercerens | crvee N....... [0
Arch Reinsurance Europe Underwriting

NIAL INTA o N/A....... 98-0413940.. |N/A............. N/A......e... L Arch Insurance (UK) Limited............ccovrrrrrrnnnn. GBR.......... A Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o N...... [0 S
1279 | Arch Capital Group (U.S.) Inc.|10348... | 06-1430254.. . | Arch Reinsurance Company Arch Capital Group (U.S.) Inc. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 47-5374395.. ... |Arch Underwriters INC........c.ccoevveveveivcrneeiciennes Arch Reinsurance Company Ownership......... ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0389551.. .... | Alternative Re Holdings Limited.............cccoeve... BMU.......... NIA....ccooone. Arch Risk Transfer Services Ltd............cccevu.... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvererverrerercerens | crvee N....... [0
N/A.. 98-0704518.. . | Arch Europe Insurance Services Ltd.................. GBR.......... NIA....ccinne Arch Insurance (UK) Limited............ccovvivnnee. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverrerernrerrenens | covee N....... [0 -
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc................. DE.......... NIA ..o Arch Reinsurance Company...........ccc.eevrunenns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoevevrvrrrrrrnenrrees | o N....... [0 S
N/A.. 43-0971887.. . |Arch Insurance Group InC.......c.ccovueeerivereeireinnens DE........... NIA....ccoinne Arch Capital Group (U.S.) Inc.... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereiverererierens | conee N....... [0 -
N/A.. 22-3501803.. . | Capital Protection Insurance Services, LLC ...... DE............ NIA ..o Arch Reinsurance Company Ownership......... | ...... 49.000 |Arch Capital Group Ltd.........coeveeererrerrerneereirnes | ceenee N....... [0
N/A.. 98-0625844.. Alternative Re Limited..........cccoovvveerrirneiennens BMU.......... A Alternative Re Holdings Limited....................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrereverrrerienins | covee N....... [0 -
N/A.. 27-0800002.. . | Arch Underwriting Agency LLC.........ccoccvverrenee. DE............ NIA .o Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccovvervrerrrnenrrnns | s N....... [0S
N/A.. 43-0990709.. . | Arch Specialty Insurance Agency Inc................. MO........... NIA.....coone Arch Insurance Group Inc Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccoevrereeerrevcrireeens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc. | 11150... {43-0990710.. . | Arch Insurance Company ........... .. | Arch Reinsurance Company. . | Ownership......... |....100.000 |Arch Capital Group Ltd....
NIALINTA oo N/A....... 43-1053031.. . | First American Service Corporation................... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd
NIAL [NJA oo N/A....... 27-1013974.. Construction Risk Underwriters, LLC................. MN............ NIA....ccoone Arch Underwriting Agency LLC.........ccccvvvevnnee Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoeerereeveveveririeens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc. | 10946... |06-1521582.. |N/A............. N/A............. NA .o, Arch Property Casualty Insurance Company..... MO........... A Arch Insurance Company ..........ccceoeveeeervieevenns Ownership......... ....100.000 |Arch Capital Group Ltd..........cccocererveveveveerieens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. |N/A............. N/A............ NA .o, Arch Specialty Insurance Company................... MO............ A Arch Insurance Company...........cceeoeveeerrreevenns Ownership......... ....100.000 |Arch Capital Group Ltd.........ccccoeverervevevevcririeens | e N...... (L
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1279 | Arch Capital Group (U.S.) Inc. | 30830... [39-1128299.. Arch Indemnity Insurance Company.................. MO............ Arch Excess & Surplus Insurance Company.... | Ownership......... ....100.000 |Arch Capital Group Ltd.........cccovererveeviveriieens | e N...... (L
N/A.. 45-5366880.. . | Arch Insurance Solutions INC..........c.ccocurirreneenne DE....ccco.e. Arch Insurance Group INC.........ccccevereurreenrennenns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeverrrurrrrenerens | o N......
N/A.. 98-1089562 . Arch Insurance Canada Ltd ...|CAN.......... .. | Arch Insurance Company...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. 46-1950584.. ... |Arch U.S. MI Holdings INC.......ccovvurrinienrirrinienns DE....ccc.e. Arch Capital Group (U.S.) INC...ccvvvrrvrrrrerenns Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......

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

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

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

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

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

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

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

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

1279 | Arch Capital Group (U.S.) Inc. | 13694... | 27-0550064.. N/A............. N/A......e... L Arch Structured Mortgage Insurance Company. [NC............. A s Arch U.S. MI Holdings INC........ovvvverrerirniennenee Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovovrvrerrrncnnrnns | s N...... [0
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NIAL INJA s N/A....... N/A....ovenn. NA. .o N/A...coene. L N Prévalois SAS.........coorrirerereeerene e FRA........... NIA...ccooren. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coerreererrernerneeneirnns | ceenee N...... [0S
Emerging Beachfront Land Club Investment
N/A.. N/A.... o |LP. Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... | ...... 40.000 |Arch Capital Group Ltd
N/A.. N/A.... . | CEMOF-A Co-Investment Partners, L.P............ Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. N/A............. NA .o Series A CYM.......... OTH...cocoevnee Arch Investment Holdings | Ltd...............ccevu.. Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoeerereeveveveirieens | e N...... K -
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. N/A............. NA .o, Series B CYM.......... OTH...cccoevne. Arch Investment Holdings | Ltd...............cocvue. Ownership......... [ ... 99.870 [Arch Capital Group Ltd...........ccooveveveeeriveerieens | e N...... K TR
Carlyle Asia Structured Credit Opportunities
N/A.. N/A Fund-A, L.P. CYM.......... OTH..covvvee. Arch Reinsurance Ltd............cccevevverierrevennnn. Ownership......... | ...... 99.000 |Arch Capital Group Ltd..........cccoevevererevrisiens [ e N....... KT
N/A.. N/A.... .... | Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH...ovvenee Arch Capital Holdings Ltd.........ccccoocruereerniennenee Ownership......... |...... 12.330 | Arch Capital Group Ltd........cccoeerverrerrennenenens [ o N....... KT
N/A.. N/A.... . | ADM Galleus Fund Il Limited...........cc.coevrrernnes CYM.......... OTH..oovvveree Arch Reinsurance Ltd............cccovvevvericirerennnnn. Ownership......... | ...... 47.000 |Arch Capital Group Ltd.........ccoeveververerreniens | eevees N....... KT
N/A.. N/A Convex Asia Fund Ltd..........cocveurrenenrineinniniinne CYM.......... OTH..covvenee Arch Reinsurance Ltd.........cccocoocvvniencreinienes Ownership......... |...... 65.340 | Arch Capital Group Ltd.........cocoevreereereeneneirens | cevnee N....... KT
Melody Capital Partners Offshore Credit Fund,
N/A.. N/A............ NA. o L.P. CYM.......... OTH..cooeve. Arch Investment Holdings Il Ltd...................... Ownership......... | ...... 24.590 |Arch Capital Group Ltd..........ccooeveververeerisiens [ e N....... KT
N/A.. N/A.......... NA. oo Castle Creek Capital Partners V, L.P................. DE...... OTH..coovvee. Arch Reinsurance Ltd............ccccevevvverierrerennnn. Ownership......... | ...... 24.560 |Arch Capital Group Ltd..........cccoevvververeeresiens e N....... KT
HPS Principal Strategies - Real Estate Capital
N/A.. N/A......a... NA. oo Solutions Offshore, L.P. CYM.......... OTH..oovvvee. Arch Reinsurance Ltd............ccceevevvvererrevennnnn. Ownership......... | ...... 21.170 | Arch Capital Group Ltd..........cccoeveververceriniens e N....... KT
Pinebridge Structured Capital Partners
N/A.. N/A Offshore II-A, L.P. CYM.......... OTH..oovvvee Arch Capital Holdings Ltd.........ccccccoeverrerneee. Ownership......... | ...... 99.340 |Arch Capital Group Ltd..........cccoeveverercvriniens [ eneee N....... KT
N/A.. N/A Monarch Capital Partners Offshore Il LP.......... DE.......... OTH..cooeveee Arch Reinsurance Ltd...........ccoevirreerriiennnn. Ownership......... | ...... 16.440 | Arch Capital Group Ltd.........cccoevrererercieirenins | covee N....... KT
N/A.. N/A.... .... | Star America Infrastructure Fund, LP................. DE.......... OTH..covverenee Arch Specialty Insurance Company................. Ownership......... [ ... 4.000 | Arch Capital Group Ltd........ccccovrvrmrerrerrrnrrnes | wonees N....... KT
N/A.. N/A.... . | China Car Parks Investment Fund L.P............... CYM.......... OTH..cooeve Arch Reinsurance Ltd............ccccverieicirivennnn. Ownership......... [...... 14.690 | Arch Capital Group Ltd.........cccocvrerervervieienins | conee N....... KT
Carlyle Energy Mezzanine Opportunities Fund
N/A.. N/A.....c... NA. o II-A, L.P. CYM.......... OTH..covvne Arch Investment Holdings Il Ltd............ccc....... Ownership......... [ ...... 99.000 |Arch Capital Group Ltd..........ccoevererverrerinrnns e N....... KT
Templeton Strategic Emerging Markets Fund IV
N/A.. N/A...conee N/A. e Asia (Cayman), L.P. CYM.......... OTH..cooevnenee Arch Reinsurance Ltd.........cccccovcveniencneinnienes Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevirernennenerenns | e N..oow. KT
Carlyle Energy Mezzanine Opportunities Fund-
N/A.. N/A.... . |A,LP. Arch Investment Holdings Il Ltd.... Ownership......... [ ... 99.750 |Arch Capital Group Ltd..........cccoeeveveevenivererniens | e N......
N/A.. . IN/A CEMOF-A Investors |, LP........ccocovrrrenienrereenne. ... | Arch Investment Holdings Il Ltd . |Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. N/A.... ... | CEMOF-A Investors II, LP. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoevrereeveriveerieens | e N......
N/A.. N/A.... .... | CEMOF-A AIV Co-Investors, LP............ccccovrunee CYM.......... OTH..covvenee Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvvrvrerrrninrrrns | s N....... KT
N/A.. N/A.... . | CEMOF II-A Offshore Investors, L.P.................. CYM.......... OTH....ccoeenee. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooererveeviveririiens | e N...... K TR
N/A.. N/A Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH...oovvenee Arch Reinsurance Ltd.........cccocoorurrniencnnirnienee Ownership......... |...... 10.270 | Arch Capital Group Ltd........ccccoeerverrerrrrinenrns [ o N....... KT
Pinebridge Structured Capital Partners
N/A.. N/A......ce... [\ N Offshore IlI-A, L.P. CYM.......... OTH..covvenee Arch Capital Holdings Ltd.........c.ccoerrerrerrinnenee Ownership......... |...... 99.000 |Arch Capital Group Ltd.........cocoeereeneereineeneirnes | ceenee N....... KT
BlackRock Asia Property Fund IV S.A' SICAV-
N/A.. N/A.... . |SIF LUX........... OTH..covvenee Arch Reinsurance Ltd.........cccoccoeurrriencrnirnienee Ownership......... | ...... 23.080 |Arch Capital Group Ltd.........cocoeereeneernineeneirnes | ceenee N...... KT
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Europe Property Fund IV Feeder S.A SICAV-
NIAL [NJA oo N/A....... N/A...coonn N/A............ N/A............. NA .o SIF Arch Reinsurance Ltd............cccceceerveeniccnenans Ownership......... | ...... 13.000 |Arch Capital Group Ltd.........ccccevveererecrerieens e N...... K TR
N/A.. . | Premia Holdings Ltd..........ccccveenrurrinienrirersinnenne Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... |...... 23.210 | Arch Capital Group Ltd.........cocveereeneereinreneirens | ceenee N......
N/A.. Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. L |Premia LV Ltd.....oovceeceecnce s Premia Reinsurance Ltd.........cccoeovnrerrirneenees Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......
N/A.. . | Premia Holdings Inc Premia Holdings Ltd.........cccccovveverrverrcnierennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvereervereeercnrens | crvee N...... [0
N/A.. . | Premia Solutions Inc.... Premia Holdings INC.......c.ovuveencvnriinerceien. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e N....... [0S
N/A.. 32-0539299.. |N/A............. N/A............ Arch Mortgage Funding, INC.........cccccvvvrrrrrunnnne Arch Capital Group (U.S.) INC.....cvvvvvrrerrrennee Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee N....... [0
N/A.. 98-1490970.. |N/A............. N/A......ceee. ... | Arch UK Holdings Limited ..........cccccocreerrieneenen. Arch Reinsurance Ltd.........cccocoorrerincrnirnienee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o N....... [0S
N/A.. NA...ccooeinn. N/A............. N/A............ . | Blue Sky Partners Limited Arch UK Holdings Limited ........c..cccocvvererrnnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........cccoevvverererriniens [ e N....... [0
N/A.. N/A....cooean. NA. . N/A...cene. Archipelago Risk Services Limited .................... Blue Sky Partners Limited..........cccccocveuninienne Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeuvrnrurenncncrens | o N...... [0S
N/A.. NA...coenn. N/A........... N/A....oe.. . [Lake Shore IC, INC. ....vevvvevevereeeeeeeeie DC..ovvee A, Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevreervereeercerens | crvee N....... [0
N/A.. 16-1364134.. [N/A............. N/A...cene. . |McNeil & Company, INC.......ccovverrreinerneireiniens NY.ores A s Arch Insurance Company............cccereereereeneenes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoevvrneurennencrens | s N....... [0
N/A.. NA...coeinn. N/A............. N/A............ Obelisk Underwriting Limited..............ccevvvevreee. GBR.......... NIA....cccoone. Arch UK Holdings Limited ........cc.ccocvvrverrnnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereererierens | crvee N....... [0 S
N/A.. 83-4516586.. [N/A............. N/A............. . | First Shield Service Corporation ..............c........ MO............ NIA....ccccoone. Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirerierens | covee N....... [0
N/A.. 38-4119847.. IN/A............. N/A............. . | First Shield Service Corporation of Florida......... MO............ NIA....cccoonn. Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccccvverervereeereerens | cvvee N....... [0
N/A.. 61-1932852.. [N/A............. N/A........... First Shield Consumer Service Corporation ..... MO............ NIA....ccoinn. Arch Insurance Group INC.........ccocvevverevcvnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee N....... [0 -
First Shield Consumer Service Corporation of
NIAL INTA oo N/A....... 37-1944730.. [N/A............. N/A............. NA. o Florida MO............ NIA....ccoonn. Arch Insurance Group INC.........ccocvvverevcrnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccccevereverererierins | coree N....... [0 -
N/A.. .. | Arch Credit Risk Services (Bermuda) Ltd........... BMU.......... NIA ..o Arch Reinsurance Ltd...........coovrievenreneinnnen. Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeeervrrrvrnrnrrnins | s N....... [0 S
N/A.. 47-5537185.. [N/A............. N/A............. . | Ventus Risk Management, Inc.............cccccvuunee DE........ NIA....ccooee Arch Insurance Group INC.........ccocvevvevevcrnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceverrervereeerienens | covee N....... [0 -
1279 | Arch Capital Group (U.S.) Inc.|71455... | 37-0857191.. [N/A............. N/A............. .... | Financial American Life Insurance Company..... |KS............. NIA....ccoone Arch Capital Group (U.S.) INC....cvvevrvirriernnes Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierens | covee N....... [0 -
NIAL INTA s N/A....... 84-3725636.. |N/A............. [\/Z W . | Penflex Actuarial Services LLC.........cc.ovvvvernenne [\ NIA...cone McNeil & Company, INC........ccvvrrenrenrernirnreneens Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovrvrvrrrrernenrrnes | voes N....... (oS
N/A.. Barbican Group Holdings Limited............c......... GGY.......... NIA....ccoinne Arch Reinsurance Ltd...........ccoevivrereirivennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverererrrerienins | covee N....... [0 S
N/A.. . | Clare Management Company Limited................ GGY...oeveee NIA ..o Barbican Group Holdings Limited Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovrvrvrrrrervrnrrnes | o N....... [0 S
N/A.. . | Barbican Reinsurance Company Limited........... GGY.......... A Barbican Group Holdings Limited Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrererernrniienins | covee N....... [0 -
Barbican Specialty Reinsurance Company
N/A.. NA. .o N/A........... N/A....ooen. Limited GGY.......... A Barbican Group Holdings Limited..................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererrrnirenens | coree N....... [0 -
N/A.. N/A......oenn.. NA. .. N/A.....eee. Barbican Holdings (UK) Limited...........c.cccovuene. GBR.......... NIA...cooorenn. Barbican Reinsurance Company Limited......... Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvvrvrerrrninrrnns | s N...... [0
N/A.. 82-1882589.. [N/A............. N/A............. .... | Barbican Holdings (US) INC........cccccoevviveriiinnne DE.......... NIA.....ccoo.e Barbican Holdings (UK) Limited...........c.cc.co..... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooerereeeviveerieens | e N...... (L
N/A.. 82-2146345.. |N/A............. N/A.....eee. . | Barbican E&S Insurance Managers Inc............. DE....cccoee. A s Barbican Holdings (US) InC.........cocvevrvencirnienee Ownership......... ....100.000 | Arch Capital Group Ltd..........ccovernrurrnrenerens | o N....... [0S
N/A.. 82-2133181.. [N/A............. N/A............. Barbican Management Services (US) Inc.......... GBR.......... NIA.....ccooo.e. Barbican Holdings (US) InC.........ccccvvevivinnee Ownership......... ....100.000 [Arch Capital Group Ltd..........cccooererveeviveriieens | e N...... (L
N/A.. .... | Barbican Corporate Member Entities................. GBR.......... NIA...ccoorenn. Barbican Holdings (UK) Limited............ccc.ove... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoevrvrrrrrncnrrens | s N...... [0
N/A.. . | Barbican Managing Agency Limited................... GBR.......... NIA.....ccoone Barbican Holdings (UK) Limited...........cccccov.... Ownership......... ....100.000 [Arch Capital Group Ltd..........ccoeverervevevereirieens | e N...... (L
N/A.. Barbican Underwriting Limited ............cccccooveenee BMU.......... NIA. .o Barbican Holdings (UK) Limited............ccccoveue. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeerneurrrncnerens | e N....... [0
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Barbican Management Services (Bermuda)
N/A.. Limited Barbican Holdings (UK) Limited...........c.ccco..... Ownership......... ....100.000 |Arch Capital Group Ltd.........cccovererveeviveriieens | e N.ooooet | O
N/A.. . | Castel Underwriting Agencies Limited................ Barbican Holdings (UK) Limited............ccccoee... Ownership......... | ...... 85.000 | Arch Capital Group Ltd.........ocoeereeneereineereirees | ceenee N......
N/A.. Castel Underwriting Europe BV ... | Castel Underwriting Agencies Limited... ...| Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. .. | Barbican Protect Limited............cccovvrvinirernenns Barbican Holdings (UK) Limited............ccc.cov.... Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccovvrvrurrrncnrrens | s N......
N/A.. .. | Seacurus Limited...........cceevrrverererersisieieininns Barbican Holdings (UK) Limited...........ccccc....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvereervereeercnrens | crvee Nevoooo [ O
N/A.. . NOSHUM Car€......coeueeeeeeeireeereire e FRA........... NIA .. Arch Financial Holdings Europe Il Limited....... Ownership......... |...... 75.000 | Arch Capital Group Ltd.........coceoeerveneerrineneirees | ceenee N [ O
Aster Explanation
1 Artisan Partners Holdings LP owns over 10% of the common shares of Arch Capital Group Ltd., but disclaims control.
2 Watford holdings Ltd. is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd., which holds approximately 11% of the voting shares of Watford Holdings Ltd.
3 Entity is an investment vehicle which is not operated or controlled by Arch.
4 Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd.
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. 198-1305287...

. 198-1243751...

... |98-1031826...
. 139-11282909...

... | 98-0413940...
. [43-0971887...

... |98-0705596...
. 198-0705598...

... |98-0602504...
. 180-0417273...

98-1305287..............
98-0616493..............
98-0616488..............
98-0616491..............

47-1880511..............

98-1089562..............
43-0990710..............

45-5366880..............
27-0687834..............

99-1244244..............
98-0705593

.. | Arch Financial Holdings Australia Pty Ltd
Arch Financial Holdings Australia Pty Ltd
Arch Financial Holdings B.V..........ccoceuiieiecisecseee s
Arch Financial Holdings Europe | Limited
Arch Financial Holdings Europe Il Limited
.. | Arch Financial Holdings Europe IIl Limited
Arch Fulfillment Operations Inc
Arch Global Services (Cyprus) Ltd
.. | Arch Global Services Holdings Ltd
... | Arch Global Services Inc.......
.. | Arch Indemnity Insurance Company..
Arch Insurance Canada Ltd

Arch Insurance Compal

ny

.. | Arch Insurance (EU) Designated Activity Company..
... | Arch Insurance Compal
.. | Arch Insurance Group Inc..................
Arch Insurance Solutions Inc.

ny (UK) Limited.

Arch International Services Inc

... | Arch Investment Holdings (Cyprus)...
... | Arch Investment Holdings | Ltd..
.. | Arch Investment Holdings Il Ltd.....
Arch Investment Holdings Il Ltd
Arch Investment Holdings IV Ltd
... | Arch Investment Management Ltd.............
.. | Arch Investments | Limited Liability Company...
Arch Investment Property Holdings Ltd (EUR)

(33,581,785)

(10,799,999)
..... (38,602) | .
.(19,327,495)] .

..................... 855,211

19,944,518
...................... (70,502)
............. (350,515,256)
306,391,753

38,240,870

..204,606

..... (164,832) | .
..... (114,540) | .

.................... (317,662)
.................... (500,545)
22,329,168
0

(268,349) | .

(12,755,431) | .

...... (5,686,243) | .
(52,642,202) | .

.0
2,536,148
..... 6,278,912
29,985,235
11,710,943
25,374,759

............... 33,405,683
.2,500,011

................. 6,700,724
............ (330,232,464)
..... 5,986,098

.333,448,646

).

..(46,594,938) | ...

SCHEDULE Y
PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 1 12 13
Income/
(Disbursements) Any Other Reinsurance

Purchases, Sales Incurred in Material Activity Recoverable/

or Exchanges of Connection with Management Income/ Not in the (Payable) on

Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or

NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company D and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
................................. ADM Galleus Fund Il Limited JEUSUUSURTUSUSRRPRRON 0 N ISUUOPRRRORPRRRRRRORN ||
98-0389551............. Alternative Re Holdings LIMIted...........coorrerrrrinrnrereencnrrensennnennennes | eermenensrnensnsnnsnneee0 | e |0 | 0 |0 | 0 [ [0 | e (01 0
98-0389553.............. Alternative Underwriting SErvices Ltd...........ccoeevrurrrenenrrnenenrirnenenne | eevneneneinnesenensenneeen0 | e |0 | 0 0 | 0 [ |0 | [0 R 0
98-0625844.............. Alternative Re LIMIted............coocurrunrinrinrireineieeeseinnsseseienisensens | cnneensssssssssssssssssienns0. | cevemnisnisnnsnssnsnnnenn0 |0 [ 0 | (2787 | 0 [ | 0 [, (V470 ) ——— (40,538,210)
98-1244441.............. Alwyn Insurance Company LIMIted..........cccoewerrerrenrneirrernenneneesnenennenne | ceveemeneennessnsnsneneenen0 | vevrrinnennenn 3,224,960 | o0 | 0 | eiii(1,065,899) | oo (1,574,766) [ oo | o0 | e 584,295 | ............. 169,661,843
. 198-1341235... .. | Arch Capital Finance (Ireland) Limited.. ...(18,055)| . .(18,055) | ...
................................. Arch Capital Finance LLC..........cccovrinrnrrrinrneireeseeeeeseseines SO RRO | RSO RRRN |
06-1424716.............. Arch Capital Group (U.S.) INC.....vvuurierieeiieiieeieesscssesesesesississienes | e 465,000,000 (15,575,556) | ...ovvvrverirrirrinniennn0 [ vviviisiisisiennnd0 | 142,761,710 | oo | | 0 | s 592,186,154
98-0374481.............. Arch Capital Group Ltd.........cc.ocuerieririeeieieeeeieeieeiseeessssssssssssses | ceeesenesnes 116,867,750 (52,065,243) | ...ocvovvrrinrinrineiennn0 [ 0 | i (3,959,741) | vvovevrrirrirrrrerireeenn | |0 | s 60,842,766
98-0399846.............. Arch Capital Holdings Ltd.........cc.coovrrirnierrieiecieeieneiinens 33,581,785 | o0 | 0 [0 | (362,579) | cvvovvernreerinrinrinneenn0 [ | 0 | 33,219,206
. |02-0576800... ... | Arch Capital Services Inc... 191,508,050 ...99,054,409 | ...

32-0539299.............. Arch Mortgage FUNding, INC..........ccoeveeuerieeecereiceieeeeeesesseieeseesssiensees | eveeresiensessssssesseeseeneens0 | eveeeeeeescesesesiesienenc0 |0 | 0 e (1,064,417) | coooerereeereereereerceeeen0 [ |0 | (1,064,417)
................................. Arch Credit Risk Services (Bermuda) Ltd reereninneenennnn(255,187) reeeerinneennnnn(255,187)
98-0704518.............. Arch Europe Insurance Services Ltd...........ccocvveieveniereneseeiieseeniens | cvervesseniessssiessereenen0 | evriiennnnnnnn34,983,495 | o0 | 0 | 68,656,954 | ....cocveerevvreiiiiieeen0 | | cveeeeeeieeieineennd0 [ 103,640,449
06-1521582.............. Arch Excess & Surplus Insurance COmpany..........cccoceeveererreseeniersens | sververvsrsniensessessseneensn0 | covrverieseiesieieiseisnenen0 | eveveieeieeissisieienenn0 |0 |, (474,658) | coovvreererirnns (47,642) | coocvee | e [ i (522,300)

..197,562,530
............. 116,235,408
.......... 1,177,5652,953
....86,090,475
.475,603,443
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company D and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
98-1244422.............. ATCHh LMIPLY Ltd. ..o ceecsseeiseiesisesisesisesssesssesssssssnsssnssns | sonnsssnsssnsssnsssssssnsssnsens0 | oevvnesnnssnisenes A8 | i [ iiiscisiceennd0 | s (2,842,661) | ..vovverrrrirnirniineenn0 | | e | i, (2,801,200)
. |37-0857191... .. | Financial American Life Isnrance Company.. 20 [ 6,000,000
................................. Arch MIASIA LIMILE. ..ot 21,539,400)]........ cerrennnnnn(22,657,823)
................................. Arch MI Credit SEIVICES.........cuvvieeveeieeeieeeeee e SSUUTUURURUIUPRRRRRON | B IO revereeereseeressessseenenn0
95-2621453.............. Arch Mortgage Assurance COMPANY............oveeeeereerserneereereesessnesnnesnenns 134,353 | oo (97,305) | .oooven | v 0 | s 1,537,048 ....(308,002)
39-1080973.............. Arch Mortgage Guaranty COMPaNY............ccveereeneeneereerneeneereenesneeneenenns | sevmesneeneesssssssnssseesnesens0 | evnrnenneinnnscnsinneneend0 | o0 | 0 s (2,296,473) | ..voveerrenne (1,578,874) | cveee | cerereereererennereerenen0 | i (3,875,347) | oo 860,029
. |36-3105660... ... | Arch Mortgage Insurance Company ..(208,695,716) | . (154,785,930) | ....... (567,422,802) | ... ..(38,237,431)
98-1024362.............. Arch Mortgage Insurance Designated Activity Company..........cccocveeeeees | cernenennirnernennnnnnnenn0 | o |0 | 0 [0 | 0 [ [0 | s (01 0
39-1968888.............. Arch Mortgage Reinsurance CoOmMPany..........oc.erereneneereeneeneereennennes | cermesmeeneesmesneenessessnesees0 | evrnrnnnseinsnnnsinnennend0 | e | 0 |0 | 0 [ |0 | [0 R 0
47-3497583.............. Arch Mortgage Risk Transfer Holdings Inc 250,776 | oveevereeeeeenereerneeneend0 | | s 0 | e 250,776 | oo 0
47-4121100.............. Arch Mortgage Risk Transfer PCC Inc 2,500,000 | o0 | 0 | (3,388,547) | o0 [ [0 | (888,547) | veoerrereeereieeieeieene 0
. 198-0585481... ... | Arch Re Accident & Health ApS ...48,406 2,225,293 | o0 [ 2,273,699
65-1302027.............. Arch Re Facultative Underwriters Inc 6,389,065 | .....coevereerrereeieeennd e | 0 6,389,065
06-1430254.............. Arch Reinsurance Company. (590,747) | wevvvvveercereeeriereeieeen0 | 0 | (19,427,677) | ..cvererern 26,945,591 | oo | o0 | e 6,927,167 | .......... 1,122,679,758
98-0611448.............. Arch Reinsurance Europe Underwriting Designated Activity Company... (12,636,928) | ....ooovevereerrririeieeenen0 [ i [, (16,975,853) | ...cvoeverereeneh,298,306 [ oo | o0 | s (25,314,475) | ... 896,259,634
98-0493884.............. Arch ReiNSUraNCe Ltd..........coevuiveiieiciecee s (43,144,047) | weoeveveeeerercneieeiennd0 | ceeeeeeeeieeeee0 [ (26,174,429 | .......e...... 169,897,774 | coooove | covevereereeeeieriereenenn0 [ e, (16,288,452) | ......... (5,074,380,327)

. 199-1245248...

. |27-0550064...

. |46-1950257...

. 198-1243732...

... | 27-0800002...
. 198-1006574...

. [16-1364134...

98-1033176..............
98-0389546..............
43-0990709..............
36-2545393..............

98-0652764..............
46-1950584..............

47-5374395..............
98-1244615..............

98-0705201.............
98-0704956..............

Arch Underwriters Inc
Arch Underwriters Ltd

... | Arch Underwriter (Gulf) Limited.
... | Arch Underwriting Agency LLC......
.. | Arch Underwriting at Lloyd's (Australia
Arch Underwriting at Lloyd's Ltd
Arch Underwriting Managers at Lloyd's (South Africa)(Pty) Limited.........
.. | McNeil & Company Inc
... |Medical & Commercial

. | Newbridge Risk Partne
Nirvana Risk Partners LLP.

Obelisk Underwriting Li

.. | Seacurus Limited.........
.. | Arcozil Properties Limit
Axiom Underwriting Agency Limited

.. | Arch Reinsurance Ltd. Escritorio De Representacao Ltda
Arch Risk Partners Ltd...........coeceeurirneeneneeneneiecsese e
Arch Risk Transfer Services Ltd
Arch Specialty Insurance Agency Inc.
Arch Specialty Insurance Company.
.. | Arch Structured Mortgage Insurance Company.
Arch Syndicate Investments Ltd
Arch U.S. MI Holdings Inc
... |Arch U.S. MI Services Inc..
.. | Arch UK Holdings Ltd..
.. | Arch Underwriters Europe Limited.

Pty Ltd.

International Limited..
rs LLP....

mited

(=10 R

(15,000,000)

............. (441,695,939) ...

.....1,232,360
493,931,923

.4,754,253
804,174
..5,625,000

.0

.0
..84,460
.(344,703)

(775,000)] .

............... (68,777,920)

............... (31,327,953)
11,025,941
192,751,833
...2,808,704
16,663,955

............. (7,954)] .

.............. (64,896,120)

.............. (37,022,883)
............... 63,261,925
177,751,833
..... 7,562,957
e 17,468,129
................. 5,369,325
................. 5,352,691

...... 98,613

(782,954)| -
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Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

86

Barbican Corporate Member
. | Barbican Corporate Member
Barbican Corporate Member
Barbican Corporate Member

NO. 10) LiMited........covererrereereirerereirniennens
No. 11) Limited... .
NO. 12) LiMited........coverrrererrereereeereirnirenens
NO. 14) Limited........overereereereirnrereireienens
Barbican Corporate Member (No. 5) Limited...........c.ccooverrerrurneneereeneennees
Barbican Corporate Member (No. 6) Limited...........c.cccevereerrurrrneereeneennens
. | Barbican Corporate Member (No. 7) Limited. .
Barbican Corporate Member Limited...........cccovrrerrnineenennineneireineeens
Barbican E&S Insurance Managers INC..........ccoovvvereereenrenreeeneeneeneeees
Barbican Group Holdings LImited............coovrrrrunrnrenrenenresneereieees
Barbican Group Holdings Limited Manual Elimination Company.............
... | Barbican Holdings (UK) Limited
[0 SRR 82-1882589.............. Barbican Holdings (US) Inc
[0 SRR 82-2133181.............. Barbican Management Services (US) INC........cccoeveeveveveieerireieiseieie.
Barbican Managing Agency Limited..........cccouevervcieeeieicnriseeeseisins
Barbican Protect Limited
. | Barbican Reinsurance Company Limited.. .. L0 0. 0. L0
Barbican Specialty Reinsurance Company Limited..........ccccooneereenrennce reneernennsnmennenennneens0 [0 [0 [0 |0 | | 0 0 |
Barbican Syndicate 1955...........cccoeieieieieieeses e
Barbican Underwriting LImited............cccoevvevereieireeieesees e
Benely Properties LIMIted...........cccovevercviieiecieeseesee e
. | Castel Underwriting Agencies Limited...
Castel Underwriting EUrOPe BV........ccoevcvieieecsieeeee s
Clare Management Company Limited
..|ClaRe PCC - Cell 1....ocvriiricienes
... | Coramono Properties Limited....................
0... ... |61-1932852... ... | First Shield Consumer Service Corporation...........
[0 SRR 37-1944730.............. First Shield Consumer Service Corporation of Florida
[0 SRR 83-4516586.............. First Shield Service Corporation
.| 34-4119847... ... | First Shield Service Corporation of Florida
... | Galozy Properties Limited......
. | BlackRock Asia Property Fund IV S.A SICAV-SIF...
Capital Protection Insurance Services, LLC
Carlyle Asia Structured Credit Opportunities Fund-A, L.P...........cc.c........
... | Carlyle Energy Mezzanine Opportunities Fund II-A, L.P...
... | Carlyle Energy Mezzanine Opportunities Fund-A, L.P..
. | Castle Creek Capital Partners V, L.P.....
CEMOF II-A Offshore Investors, L.P......
CEMOF-A AlV Co-Investors, LP
... | CEMOF-A Co-Investment Partners, L.P
. | CEMOF-A Investors |, LP..
CEMOF-A Investors I, LP

(28,124)] ..
....200,000
.................... 500,000
.................... 200,000
....500,000
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 1 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company D and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

. |45-1541916...

... |46-3697844...
... | 56-0989041...
. [13-3082127...

... | 42-0994960...
... | 56-1790794...
. |56-1790796...

... | 56-0789396...
. |56-1273575...

56-1307714
56-1790793

03-0358003
42-0885398

.. | Construction Risk Underwriters, LLC.

.. | First American Service Corporation

. | Idlemear Holdings Limited

. | Pinebridge Structured Capital Partners Offshore III-A, L.P

. | Premia Solutions Inc

... | Special Credit Opportunities (Parallel) I, L.P. - Series A...
... | Special Credit Opportunities (Parallel) I, L.P. - Series B...
.. | Star America Infrastructure Fund, LP.......c.ccocovenenciinininnns

... |UG Shared Services, INC.........ccocuviereerunineineineneineinerneiseiseseens
... | United Guaranty Commercial Insurance Company of North Carolina......
.. |United Guaranty Corporation............c.eeeureeiererienssenesneessssesenenns

... | United Guaranty Mortgage Indemnity Company.
... | United Guaranty Mortgage Insurance Company...................
.. | United Guaranty Mortgage Insurance Company of North Carolina...

... | United Guaranty Residential Insurance Company of North Carolina.
.. | United Guaranty Services, INC.........cccooveverveeeiveeriicrennns

China Car Parks Investment FUNd L.P............cccooovvvivriveieceececieinns

Convex Asia Fund Ltd
Coramono Properties LImited.............ccccvrveieierccnicieceeeeee e
Emerging Beachfront Land Club Investment L.P..........c.ccccovrirrnninnanne
Europe Property Fund IV Feeder S.A SICAV-SIF.........cccccoovvierververnnnne.

Galozy Properties LiMIted..........ocovurereerrerreieneereieisseseieesseeseieessensenns
Gulf Re Holdings Limited .........ccorurerrieierereinrireieeseineseseeseeeeseeseeeens
Gulf ReiNSUrANCE Ltd...........cvevieieeieiceeiceee e
HPS Principal Strategies - Real Estate Capital Solutions Offshore, L.P..

Melody Capital Partners Offshore Credit Fund, L.P.......
Monarch Capital Partners Offshore Il LP.............cccoeveiviveieiveieirisiinnes
Oaktree Loan Fund 2x (Cayman) Ltd
Pinebridge Structured Capital Partners Offshore II-A, L.P.....

Premia Holdings Inc
Premia Holdings Ltd
Premia LV1 Ltd
Premia Reinsurance Ltd

Prévalois SAS.......coiirireieeere ettt
Primantela Properties Limited

Templeton Strategic Emerging Markets Fund IV Asia (Cayman), L.P.....
Thomas Underwriting Agency Limited

United Guaranty Credit Insurance Company..........c.cooeeurrererersessnrenns
United Guaranty Insurance Company

United Guaranty Partners Insurance Company
United Guaranty Residential Insurance Company

United Guaranty Servicios Administrativos,S.de R.L.de C.V...................

..(6,697,228) | .
..(6,706,833) | .

0

..3,024,971

..(16,452,720) | ..
..(16,273,587) | ..

....................... 55,026

(351,675)| .
(380,801) .

............ (458,465,593)

6,013,622

...(3,022,382) | ...
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 1 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company D and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

. |47-5113164.

38-2755790..............

. .... | Varony Properties Limited
47-5537185..............

.. | Watford Specialty Insurance Company..

.... | Watford Holdings Ltd.........cccooevrrurrirrennenne
.... | Watford Insurance Company Europe Limited.
.. |Watford Re Ltd........cccooeverrrrrirereiernen.

Fortress MSR Opportunities Fund I B L.P..........c..cccoevvevrreecerercernen.

Ventus Risk Mangement, INC...........ovvererernienrenineensirsieeensssseesssenenns
Watford Insurance COMPANY............oweurrereeereuseereeneeeeseenseseesessesesseeenns

Watford Holdings (U.S.) INC.......cveruurierririniireineeeineenessieeeese e
Watford Holdings (UK) LIMited...........cocreuruninrurrenincineisseeeeseieeseeens

(7,693,204) | .
(12,061,429) | ..

...457,021
.(14,540,785)

(7,236,273)] ...
(26,602,214)] ...

...29,297,239
(799,610,234)

9999999.

Control Totals..........

Watford Services Inc..
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary

state waives the filing requirement, your response of WAIVED 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.

MARCH FILING
Will an actuarial opinion be filed by March 1?
Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?

o~

APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 1?
6. Wil the Management's Discussion and Analysis be filed by April 1?
7. Will the Supplemental Investment Risks Interrogatories be filed by April 1?

MAY FILING
8.  Will this company be included in a combined annual statement that is filed with the NAIC by May 1?

JUNE FILING
9. Will an audited financial report be filed by June 1?
10.  Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?

AUGUST FILING
11, 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 17?

The following supplemental reports are required to be filed as part of your statement filing  if your company is engaged in the type of business covered by
the supplement. 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.

MARCH FILING
12. Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
13.  Will the Financial Guaranty Insurance Exhibit be filed by March 1?
14, Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
15. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 1?
16.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?
17. Will the Premiums Attributed to Protected Cells Exhibit be filed by March 1?
18.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domicile and the NAIC by March 1?
19.  Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?
20. Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified)?
21.  Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 1?
22. Wil the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 1?
23. Wil the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 1?
24.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

25.  Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

26. Wil an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

27.  Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

28. Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the
state of domicile and the NAIC by March 1?

APRIL FILING
29. Wil the Credit Insurance Experience Exhibit be filed with state of domicile and the NAIC by April 1?
30. Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
31, Will the Accident and Health Policy Experience Exhibit be filed by April 1?
32.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?
33.  Will the regulator-only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile
and the NAIC by April 1?
34.  Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1?

35. Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?

36. Will the Adjustments to the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit (if required)
be filed with state of domicile and the NAIC by April 1?

AUGUST FILING
37. Wil Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?

99

Responses
YES
YES

WAIVED
WAIVED

YES
YES
YES

YES

YES
YES

YES

NO
NO
NO
NO
NO
NO
NO
NO
YES
YES
NO
NO
NO

NO
NO
NO
NO
NO
NO

NO
NO

NO
NO

NO

NO

YES



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary
state waives the filing requirement, your response of WAIVED 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.

EXPLANATION: BAR CODE:
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10.

1.
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* 1 8 73 2201942040200 00 *

et N

¢ et N

et N

et N

. et N O

et N

et N

20.

21.

= M N

= e N

. e N

= st N

® st A

" st A

i N

A Ttk N
* 1 8 7 32 201923¢040404000 =

® Ttk N
* 1 8 7 3 22019340640404000 =

Tt N
*» 1 87 322019210400 000 *

2 Mtk N
* 18 7 3220192164010 1000 =

Ttk N
* 187 322019217 40404000 =

. Tk N
* 187 3220195500000 TO0 =
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The foIIowing supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary
state waives the filing requirement, your response of WAIVED 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.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENS.......cvuiiiiiiiciieiieeieeiesiseisesisssssssessssssssssneas | seesesssenns 37,377,798 | ....coonece. 174 |, 37,377,798 | oo (U [ 37,377,798 | ....oonece. 774
1.02 All Other GOVEIMMENIS.........c.uivemererrerieiiinsiiessisesisesssessessessesssssens | resseesesssssnsssssenn (VN [P 0.0 [ oo (V1N (U [ (U [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............ [ v (VN [P 0.0 [ oo (V1N (U [ (VN [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUAANEEEM.........cucvvuienieeireiieiireieeiseiseiesieeiesisees | cbesissssssessssssessseens (V1N I 0.0 | v (U1 IO (O (1N I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............orvuiuuiirneeeieieie e
1.06 Industrial and MiSCEIlANEOUS............ceeurerieriereririeineieseiseeseierieene
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS........ccoorurrerieriieiieiiiesiesiesieseeeeeeseeeens
1.10 Unaffiliated Bank LOANS...........coeienieneinreniineireeseisese e
1.11 Total Long-Term Bonds..........cccceveuereieieiiisieieeseiese s
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerereurrerenrininenereinees
2.03 Total Preferred StOCK.........coniueiienireieeineseieeeeseieessiseise e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......ccco. | ovvereerrrriniinennnnnad (V1N I (UR0 I (U] IO [V [ (1 I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............cccocrvervennee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........ccccoerenererninineiei
3.05 MUtUI FUNGS......oiiieiiririsceee sttt nes
3.06 Unit INVeStMENt TIUSES........ccvrurereireerisineireeeec e
3.07 CloSed-ENd FUNGS........ccoeurieenrireieireeeeeeise et
3.08 Total COMMON STOCKS........cererrereerereirresnneseeeeeseseeseesessesessssseseeseesns
4. Mortgage Loans Schedule B):
4,01 Farm MOMQAgES. ......cocviveieeieiecieieetese ettt ssssenes | cvesissesiesiesessese s (1 I 0.0 [ oo (118 I (V1 IO (1 I 0.0
4.02 Residential MOMGAgES. ......c.vureirererreirnernrieisesesssseseesesssssssssesssssens | essessrsssesssssnseeesenes (V] I (U0 (0] IO (O [ (V1N I 0.0
4.03 Commercial MOMGAgES. ......ovuvererrirrerrereisnssesisssseessssssssesessesssssssssness | sesssssssssesssssssssnssnnes (V] I (U0 (0] IO [V (V1N I 0.0
4.04 Mezzanine Real Estate LOANS..........ccoveeenreeinienrneinnineinseneessrenenees | ossessssssssssssessssssenes [V [ORV [P (U [P [ [V 0.0
4.05 Total MOMGAge LOANS.......ccvuueeererircnrineincneinseseeseieesssssssssesessesssees | essesesssesssssnsesnesnnes (V] I (UR0 I (U] IO (O (V1N I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY........corrureenrerrerreneenrireersernressensens | ceeereeeesssnsensesneeens (V] I (U0 (0] IO [V (1 I 0.0
5.02 Properties Held for Production of INCOME..........c.cocvremenrenernininnnees | v (V] I (UX0 I (0] IO [V [ (1 I 0.0
5.03 Properties Held for Sale..........covurnrnririnrnsirrersieressiseesssnsessssnssens | ssssssssssssssssssssssseans [V [OROI [P (U [P [ (U1 I 0.0
5.04 Total Real EState........ccovevnienrreiriscneiiesssisesesssisesssssesssssnens | sesenssessssnssssesnssens (V] I (VR0 (0] IO [V (V1N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccocconue. 823,924 ...823,924
6.02 Cash Equivalents (Schedule E, Part 2 181,721 | el 04 | e 181721 | il 0 [ 181,721
6.03 Short-Term Investments (Schedule DA)...........cocvveveveereerierieieiens | o 000 | o0 L0 | 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccoevvene. 1,005,645 | ...ocovveeen.1 [ 1,005,645 | o0 | 1,005,645
7. CONTACt LOBNS......cvrrerrircirciieiesiseise s ssenssensensenies | sbesssesssssssssssnsssnsees 0 [0 [ 0 | 0 | 0
8. Derivatives (SChedulE DB)..........cccceueveieiereeeieiieiseesesssesesesessessssssssenes | ceveesesesisssssssses 0 | iririereenn0.0 | a0 | 0 | 0
9. Other Invested Assets (SChedule BA).........ccoceeveveieveeeeeeseeeeseereesiens | e 0 | orieiereena0.0 | o0 | 0 | 0
10. Receivables for SECUMLIES.........c.cvuerireeeeenereeeresiesiesiesissssenes | e 0 [0 [ 0 | 0 | 0
11. Securities Lending (Schedule DL, Part 1)..........cccocveeveverneereereeeesieeieens | eereesesiesreisneneenad 0 | vriiereeea0.0 | 0 | et XXX s [ XXX
12. Other Invested Assets (Page 2, LiNe 11)......cccovevevcrcevcsreenesieieserenenes | eesriessssssssssseesnnad 000 | o0 L0 | 0
13. Total INVEStEd ASSELS. ... vt | ersenssees 48,279,475 | ........... 100.0 | .......... 48,279,475 | oo | s 48,279,475

Sl101




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI.........cu ettt as st es sttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ewruririrrrerrirrireeineineie ettt ssseesessess et ssessnes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccovirinrerrinirreseese st sseeens 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt bbbt b e bbb bbbt sees et 0

3.2 Totals, Part 3, COIUMN ..ottt ettt bbb ettt bt e st nses e 0
4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiuieriirieiierireieieessstee e ssess e ss sttt s e s8R ren
5. Deduct amounts received on disposals, Part 3, Column 15........cc.cccevevneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........o.oiieeceietcteee ettt sttt bbbt s bbb s e senaaes 0

6.2 Totals, Part 3, COIUMN 13.......ouiiiieceieeteee ettt ettt sttt sttt st s e sannaen 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10. ...ttt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1..... ot 0

8.2 Totals, Part 3, COIUMN ..ottt as sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.cevvurreereiieiciseeeiesse ettt sttt s e sse st sae s b senee 0
10.  Deduct total NONAAMIEA @MOUNS............rvwerreirrieseeisress s ressess st 0
11.  Statement value at end of current period (Lin 9 MINUS LINE 10)........cviuriiiiiiiissiciieissiesissse sttt s s st s bbbt nen 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDETr 31 Of PHIOr YEAT..........c..ccucieiueiicieie ettt bbb es s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cc.evuiueieiiieie et nes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)............ccceueiriieierneieie et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt 0

3.2 Totals, Part 3, COIUMN 1. ...ttt bbb 0
4. ACCTUAL OF GISCOUNL........ovuieeieiieie ittt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......o.ouiiceeeee ettt ettt ettt st s ae st et s e st s s st en s s st s s naetensnseeessnsetanantenas 0

52 Totals, Part 3, COIUMN 8. N ‘ NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........ccccceevververerercrrcnn J . N . ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........ieiiiieieeisie ettt ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES.........cuiuuriiiriirrierrie ettt 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........omiieeee ettt sttt bbbt bbbt en 0

9.2 Totals, Part 3, COIUMN 13.......ouiiieiccee ettt bbbttt bbb enn s 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt bbbt bbb bbbt bbb 0

10.2  Totals, Part 3, COIUMN 10........ciiuiiieiieieieicise ettt sttt b s bbbt s s beee 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccourrrrirmrenrinrernenensineieseseessissesesssnesnenns 0
12, TOtAl VAlULION BIIOWANCE.........cerreriirciciecieei s8R 0
13, SUDLOLAL (LINE 11 PIUS LINE 12).... eeueeerueereeesseisseeeeseeesseessseessessseessesssseesssessssessse e s s £8 8888581885588 888888888 0
14, Deduct total NONAAMILIEA @MOUNTS...........iviiieiiciiririeeieeeiets et esse s ess s s skttt 0
15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........c.oiriririninrrrisenese sttt ssssssss st st ssessessssssessns 0
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI......... i ettt b e f bbb bbb s bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.eriuriririrrirrieeneise ettt snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccoririnrirrinirreseeese e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 1B.........ouiveerciiieice ettt sttt ettt sttt bbb e s s st se st n e s bees 0
3.2 Totals, Part 3, COUMN 12.........ouieiceieeece ettt ettt bttt bt s sttt n s 0

4. ACCIUAN OF QISCOUNL.......o.veviiviecs ettt ettt a bbb st ses s e s s st b et b st s b s b s s R b e st e s s s bbb bae s s e s s b b s st en s s bt n s se st ante

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 N ‘ W W 0
5.2 Totals, Part 3, COlUMN 9.....c.covverrrriersrseeerseseessssesessnsenesees s - B i 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19.........ciiriieieiiereiciieteee ettt ettt a sttt b b et s e bbbt s bbb e e b bbbt n st anen
Deduct amounts received on disposals, Part 3, COIUMN 16...........cceveicueieiciiiees sttt ettt bbbt b et b e ses st ettt en s snes

Deduct amortization of premium @nNd AEPIECIAHION............c.cveueirieeerete ettt bbbttt s s b sa sttt ba st s et s a st st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt st rnn 0
9.2 Totals, Part 3, COIUMN 1. es ettt rnn 0

o |o | |©

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........oiieieiiseieis et b bbbt 0
10.2 Totals, Part 3, COIUMN T1...... ettt 0

11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccoceurrieiiericrerereiiessese ettt es e sess sttt st b st sessensaes
12, Deduct total NONAAMILEEA GMOUNLS..........c.evuiieiieiseieie ettt bbb bbb R8s st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.uoviueiiiiiriieisiiessissesiss s sttt sb st sttt nen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vuu e ssees sttt es st £t enb s
Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7..........cuiriuririieeinsie e ssssss s ssess st ssss et ess st s8R s8R ensnen

ACCTUAL O QISCOUNL.........ocveiviciie ettt ettt bbb a s s b b et s s s s e e s st b s st en s et s b e e b s s bbb s bt e s s b e st n s st en s s bt s ens

D wn

Unrealized valuation increase (decrease):
41 Part1, Column 12................
4.2 Part2, Section 1, Column 15...
4.3 Part2, SECtON 2, COIUMN 13........oiiieieecicteie ettt ettt sttt b bbbt s sttt s e baes
44 Partd, COMUMN T oottt

o o | |©

44,937,058

33,964,914

12,252

0

Total gain (10ss) 0N disPOSalS, Part 4, COIUMN 19.........co.iviieieieeseieiieteee ettt et s s bbbt se et s s s b st s e bt st b st bbb s b e b st s s st n st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.civieieiieireiess st b s s st a s s st en s s saes

DedUct AMOTHZALION O PIEMIUM........c. ittt ettt e ettt b st e s s b e bRt b e s b e s s e A b et bbb s bbb e s s s s st n st et n b s ban s s s neesas

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15.....oeeiiiieiciiretiee st
8.2 Part2, SEction 1, COIUMN 19.......c.iirreieieriisess sttt
8.3 Part 2, SECHON 2, COIUMN 16..........cruirireieeiierieiees sttt
8.4 Part 4, COIUMN 15.....oouiiiieieiieeiiseeiseesie st

o |Oo |o |©

(63,280)

31,514,656

72,458

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAME T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...t
9.3 Part2, SECHON 2, COIUMN 4.ttt
94 Partd, COIUMN 13 ...ttt

o |Oo |o |©

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNE 2...........ccoeiurereirrireeiesiessseessssese s ssessens
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........cc.ceerrrirrerrerieriieieiesss ettt sttt bbb
12. Deduct total NONAAMILEA GMOUNIS..........c.uiiieiieiirti ettt R h bbbt bbb

13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c..ccuiuiiiiiiiieieieese ettt sttt snen

Si03

0

47,273,830

0

47,273,830




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States...
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other Countries
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS. ..ot | e [0 PR [0 RO {0 R 0
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS.....corereicisieresseieiien | et {0 PR [0 PR 0 | o 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS...coiieiieiiciniscincinens | i 752,844 | oo, 751,803 | i 774,387 | v, 725,000
Industrial and Miscellaneous, 8. United States.......cccccvmmvrverens | verevrerinnerieniinns 8,044,682 | ......ccoovvvvrrinn. 8,218,967 | ..ocvvvvriririis 8,043,007 | .ooovvviiis 8,050,000
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........cccooevnrinrinninnins | s 1,098,507 | ...ooevirirerirenines 1,107,750 | oo 1,098,207 | ...oovvvoireircianes 1,100,000
and Hybrid Securities (Unaffiliated) 10. Other COUNtriEs.........coceveerinn | corveereeiecers s (O P [0 O (0] 0
11, Totals....coocveieicnisisiiiens
Parent, Subsidiaries and Affiliates 12, Totals....coocvivrisiisiisiisiiene
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals.....cocoevveiinninnne
19. Total Preferred Stocks...
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccccoovververererennn.
22. Other CoUNries........occvvvniins | v 0 [ oo 0 [ oo 0
23, TOtalS....oooireccrccsics | s [0 [0 R 0
Parent, Subsidiaries and Affiliates 24, TotalS.....coooieiieiiiiiin | 0 [ oo 0 [ o 0
25. Total Common Stocks......ce. | ccoovriincrciniiiicisisines 0 [ e 0 | oo 0
26. Total StOCKS.....ccmmermersmrsenns | ovviiniiniiniisiiesiesieni! [0 R [0 O 0
27. Total Bonds and Stocks...... | .......cccccvuunnnnd 47,273,830 | oo 47,802,373 | oo 47,314,230

S104




GoIs

Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6

U.S. Governments

............... 2,484,786

2.1

22
23
24
25
2.6

3.1

3.2
3.3
34
35
3.6
37

TOtAIS. e nens

4.1
4.2
43
44
45
4.6
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

5.1
5.2
53
54
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

75
7.6
7.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)

B.1 NAIC 1ot rsseiessssieensesssesesesssssenes | svesenenensessennsseenens0 [ veneienneen: 9,143,189 | oo L1 S 0 [ e 0 e D9, GO DR 9,143,189 | oo 19.3 | 4,049,771 | oo 9.0 [ 5,546,062 |......cocene 3,597,127
............................ 0 |00
............................ 0 [ioerrrererennn0.0
............................ 0 [roerreierenn0.0
............................ 0 [ierrierenn0.0
............................ O N (X
B.7 TOalS.....oviirriienniseerinissisesnsnssessnsnssessnsnsnssnssssnnnes | eonseseessnssessnsnsensen0 i3 143,189 | i |0 [ [ XXX [ 9,143,189 [ 193 i 4,049,771 | oo 9.0
7.1 NAIC Toicienenersneessneesssssnenssssensssssnseneniens | sonsnensnsssnsnesnesenn0 [ v |0 |0 | 0 | XX | 0 L0000 | (1 O 0.0
7.2 NAIC 2...coircinereeneneseessnsnenesssnenssssnesssssssnseneniens | sonsnensesnsssensesen0 [0 | e |0 | 0 | e XXX | e 0 L0000 | [V O 0.0
7.3 NAIC 3...iicrnrcesrnessneenssssnensssnensessssnsineniens | sonsnensesnsssenienenn0 [0 | e |0 | 0 XX | 0 L0000 | [V TN 0.0
T4 NAICA....ooiiiincirnencessnenessssnesssssnessssssnseneniens | sonsnensnsssssesnesenn0 [0 | e |0 | 0 e XX | 0 L0000 | [V O 0.0

Parent, Subsidiaries and Affiliates
NAIC 1.
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
[(C) B 2,484,786 |............. 44,789,044 | ..o 0 [0 [0 |0 47,273,830 | e 100.0 | b XXX e e XXX s [ 43,676,704 |............... 3,597,127

Line 11.7asa % of Col. 7....

............... 2,484,786
......................... 53

3,597,127
................. 76

Total Bonds Prior Year

Line 12.7 as a % of Col. 9....

............... 3,030,615

............... 1,499,426

Total Publicly Traded Bonds

Line 13.7 as a % of Col. 7....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

Total Privately Placed Bonds

.......... 3,597,127

. .3,597,127
..... ...100.0

..3,597,127

.100.0 |...

...3,597,127
.100.0

14.8 Line 14.7 as a % of Col. 7....

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........ccccceeeeeves | corveverivininineaeend0.0 | o 76 |00 |00 |00 | 00 | e 78 b XK [t n X [ e XK [ e XK | e 7.6
(@) Includes $.....3,597,127 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $ 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes $ 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5GI designations and §......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§

..0; NAIC2§.....

...... 0; NAIC3$

NAIC4 §

0; NAIC5S......

0; NAICGS......

..... 0.



Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 Issuer Obligations.
1.02 Residential Mortgage-Backed Securities...
1.03 Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities..

.69.8 |..
..0.0

0.0
...0.0

...34,893,012

37,377,798 | . L7191 . .31,377,013

37,377,798

oo oo

o

. All Other Governments
2.01 Issuer Obligations.
2.02 Residential Mortgage-Backed Securities...
2.03 Commercial Mortgage-Backed Securities.

oooo

o

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations.
3.02 Residential Mortgage-Backed Securities...
3.03 Commercial Mortgage-Backed Securities.
3.04 Other Loan-Backed and Structured Securities..

3.05 Totals

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4,01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities

4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations.
5.02 Residential Mortgage-Backed Securities
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..

5.05

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations.
6.02 Residential Mortgage-Backed Securities
6.03 Commercial Mortgage-Backed Securities.
6.04 Other Loan-Backed and Structured Securities..

.500,871

.............. 4,049,771

6.05

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities..

7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities.
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06

8.07




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO.........ccccovvvrnrnrrniinninnes | coveernns ) O.0, SO ) .0, SO O ) 0.0, GO U ) 0.0, SO R D0, SO O (0 (01 [ (001 (O I 0.0
9.02 Bond Mutual Funds Identified by the SVO.........cc.covverinminmennenennennns [ e DL, S [ XXX [ o XXX [ e XXX [ e XXX oo | o (O [0 0.0 [ oo, (O I 0.0
.......... )., ST [N 0.0, SR SR ¢.0 T IR ¢.0, SO IR o0, GO [FRnmssesen | I [PTRRRR | I [PSesssspspesnprsut o X0 I [FSSORORRRR RO I [OOSR 01

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE............c.ccevrvrveveiieisieceecesieis
10.02 Unaffiliated Bank Loans - Acquired...
10.03

. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities.....
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds..........ccccorrrirrinnee.

11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.
11.08 Totals......ccooovvierrrrrrnnnn
11.09 Line 11.08 a5 @ % Of COL 7....covveviiieeieieesi et

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations.
12.02 Residential Mortgage-Backed Securities...
12.03 Commercial Mortgage-Backed Securities.
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds............ccceene....

12.06 Affiliated Bank Loans.....
12.07 Unaffiliated Bank Loans.
12.08 Totals.............
12.09 Line 12.08 as a % of Col.

13. Total Publicly Traded Bonds
13.01 IsSUEr OblIgations.........c.vueueiireirieieieieieisseie e
13.02 Residential Mortgage-Backed SeCUNtIES. ........ocvvrrereiriveeieneisieienns
13.03 Commercial Mortgage-Backed Securities.
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNGAS.........ccoviveeiieriicieceeee e
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans
13.08
13.09 Line 13.08 as a % of Col. 7...........
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 2,484,786
7

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities.
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans.
14.08 TOAIS......vueieiiiieisice b
14.09 Line 14.08 @S @ % Of COL. 7.....ovcveiieceeeieesics et sseies | ceeevnsessssssesesssnens 0.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying valug, DECEMDEr 31 Of PrIOT YBAI.........ccveveiicieiecteeeeee ettt

2. Cost of cash equivalents acquired

3. ACCIUAN OF QISCOUNL......ovuviiiieicicie ettt s bbbt

4. Unrealized valuation INCIEASE (ABCIBASE)..........ccevuerereerieeieeiieisite ettt es ettt a st sa s s st nae s

5. Total gain (I0SS) ON ISPOSAIS..........cuvveveereriiieiericisites et eetes ettt se st a s s b es s s s e s s s s ettt es st ensaseesesssneanen

6. Deduct consideration received 0N ISPOSAIS............cceririieiiicieierieiee et b bbb bbbt baes

7. Deduct amortization Of PrEMIUM..........cceveiicieeer ettt sttt b s s ss ettt es s banen

8. Total foreign exchange change in book/adjusted Carrying VAIUE.............ccveveveiieeieeieetece ettt

9. Deduct current year's other-than-temporary impairment reCOGNIZEA...........oucvivieeveiiieeiiee e

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

11. Deduct total nonadmitted @MOUNTS............cciueiiriieiiciicee ettt b bbb

.......................................................... 4,012,046

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccocccvvrererieiennen.




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2P 4 |UNITED STATES TREASURY .......costiiiimerimirierieniseesseisesssssssssssessssessssenss | sevees ...100.719 3,323,719 3,310,101 | e | eiiecenen(3,793) | o0 [0 [ 1.875 |...... 1.753 |U....... 08/11/2017. | 07/31/2022.
912828  5U 0 |UNITED STATES TREASURY .......ccstvimirmirimirierierisenisssisessssnieseesessensssens | cevees 2103719 [ e 2,779,663 2,685,996 | ...cooovvevirirennn0 | e (1,283) | o0 [ 0 [ 2.625 |...... 2.566 |JD....... 01/24/2019. | 12/31/2023.
912828  5Z 9 |UNITED STATES TREASURY.....c..osiuuirimiiiniineriesineiseeiseesssssssssesssesesnesinns | evenee | oo [ eevererneens 2103297 [ e 6,197,813 | ..............6,000,000 | ............8,015,582 | ..oorvoiirvnrrnennc0 | oviieeencn(3,168) | e [ 0 [l 2.500 |...... 2433 | JJ....... 02/08/2019. | 01/31/2024.
912828  6G 0 |UNITED STATES TREASURY .......cotviiiiiirinirierienisenisssisesisssiessesesnessssins | cvvees ...102.844 514,219 | .....ccc0eeer.500,000 | oooiiirennn498,992 | 0 [ 183 |0 | 0 2.375 | ... 2426 |FA...... 03/14/2019. | 02/29/2024.
912828 M4 9 |UNITED STATES TREASURY .......coviiiimirinirieiierireeisesessssssssssessssessssinss | seves ...100.750 705,250 | ..coocoeeeeerra 700,000 | oo 896,867 | o0 | 1,064 | 0 | 0 1.875 |...... 2.039 |AO...... 11/18/2015. | 10/31/2022.
912828 W5 5 | UNITED STATES TREASURY SD.. ...100.609 221,341 | oii0220,000 | cooieienn220,059 | 0 [ iiiennn(26) [ 0 | 0 1.875 |...... 1.862 [FA....... 02/28/2017. | 02/28/2022.
912828 X4 7 |UNITED STATES TREASURY .......cstviiirrrimirieriesirneeiseisesssssssessessssessssenss | sevees LA 6,215,500 |...100.656 | .... ..6,240,688 | ..............6,200,000 | ...........8,207,414 | ..ooooviriirirnnnn0 | iiiiieenn(3,085) | e [ 0 [ 1.875 |...... 1.822 |AO...... 05/03/2017. | 04/30/2022.
912828 X9 6 | UNITED STATES TREASURY SD. | [ [ e L [ 1,706,794 |..... 99.953 | .o 1,709,198 | .....c.ee.... 1,710,000 | ..ooevee0 1,709,596 | o0 [ v 1,120 [ 0 | 0 1.500 |...... 1.564 [MN...... 05/16/2017. | 05/15/2020.
912828 X9 6 | UNITED STATES TREASURY ......ccsvvinirrrrimnrreriseerneniseisssissssesssesssnsnnsenns | seviees | oo [evneeinnee [ eonnennenT | oo 109,794 [ 99.953 109,948 | ..o 110,000 | oo 109,974 | o0 | 28 | 0 [0 [ 1.500 |...... 1.563 [MN...... 05/16/2017. | 05/15/2020.
912828 XM 7 |UNITED STATES TREASURY SD.. ...100.000 665,000 | ..........ee..e.065,000 | cooreireirenn865,215 | o0 | e (367) | 0 | 0 [ 1.625 |...... 1.569 | dJ....... 08/13/2015. | 07/31/2020.
912828  XT 2 |UNITED STATES TREASURY ........svvirimrrinirieriesirneesssisesssssssessesessessssenss | sevees ...101.375 3,852,250 | .....c..r...3,800,000 | .o 3,845,270 | o0 | iviieeeen(5,199) | 0 [0 [ 2.000 |...... 1.718 [MN...... 06/20/2019. | 05/31/2024.
912828 YV 6 |UNITED STATES TREASURY .......coiviiiimniinniinniisnininisnisssnsssnsenessesseninnine | evnnee | oo | eovnnnennne | eovnnennn | | e 11,412,637 [0 99.172 | ............11,404,766 . 1412731 [0 94 i [0 | 1.500 |...... 1.661 [MN...... 12/27/2019. | 11/30/2024.
0199999. U.S. Government - ISSUET OBIIGAtIONS. ... ... iveriresirsssressersiens ettt | snesssnsans 37,398,539 XXX | e 37,723,853 | ..coveenn. 37,385,000 | ... 37,377,798 XXX XXX XXX | .. 146,075 | ... 422,719 XXX XXX
0599999.  Total - U.S. GOVEINMENE.......oureririesiiieiieiieereasenisissess sttt | anesscssens 37,398,539 XXX | e 37,723,853 | .cccvs 37,385,000 | ........... 37,377,798 XXX XXX XXX | ... 146,075 | ........ 422,719 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
650035 L5 5 ‘ NEW YORK ST URBAN DEV CORP REV. ...103.697 751,803 | ..o 725,000 | covieennnn 752,844 | 0 | i(6,260) | 0 0 3.080 |...... 2.120 |MS...... 06/16/2016. | 03/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... XXX 751,803 . XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX [ s 751,803 | oo, 725,000 | oo 752,844 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
02665W  CP 4 | AMERICAN HONDA FINANCE CORP..........cccoevmiirrernirininrirerissinnines 2 103.019 | i 772,640 | 750,000 | .coocorirvienne 749,760 | oo [ 118 | 0 | 0 [ 3.375 10/03/2018. | 12/10/2021.
02665W DF 5 | AMERICAN HONDA FINANCE CORP.........ccostvuiimerineriererneereenns ...100.355 ...400,000 399,870 | .ovovvevreerreenn0 [ o8 [0 | 0 | 1.950 11/18/2019. | 05/20/2022.
05565 BF 1 |BMW US CAPITALLLC ...101.944 ...500,000 500,000 | .oovevrvererrrenn0 | 0 |0 |0 [ 2.950 04/15/2019. | 04/14/2022.
06367W JM 6 |BANK OF MONTREAL.........cccovvvrnnces ...101.845 399,235 | o0 [ i 281 [0 | 0 2.900 03/21/2019. | 03/26/2022.
110122 BY 3 |BRISTOL-MYERS SQUIBB CO . . ...101.613 ..1,016,125 997,855 | o0 | 845 | 0 [0 2.600 05/07/2019. | 05/16/2022.
459200 JX 0 |INTERNATIONAL BUSINESS MACHINES CORP.........ccccomirimreriririirciinrriens ...102.184 1,021,843 999,570 | .ooovovvevveeireenn0 [ o110 |0 | 0 | 2.850 05/08/2019. | 05/13/2022.
59217G  CR 8 |METROPOLITAN LIFE GLOBAL FUNDING | ...102.715 513,576 499,846 | ....ovvvrveriinenn0 | 83 [0 | 0 [ 3.450 10/03/2018. | 10/09/2021.
637432 NM 3 | NATIONAL RURAL UTILITIES COOPERATIVE FIN.. ...101.078 399,947 | o0 [ veeieen22 |0 | 0 | 2.400 04/18/2017. | 04/25/2022.
641062 AJ 3 |[NESTLEHOLDINGS INC........cccovvvmriiriiarirnns ...102.013 999,783 | o0 [ i 120 | 0 | 0 3.100 09/17/2018. | 09/24/2021.
89114Q CD 8 [ TORONTO-DOMINION BANK ...100.053 .700,372 699,271 | o0 [ 8 |0 | 0 1.900 10/07/2019. | 12/01/2022.
89236T GJ 8 | TOYOTAMOTOR CREDIT CORP.......ccooommrrinrriirnriinnrirsnrinsneisssssssnnsinnnees | ovnene | ov | veevvivnenns | oo TFE | iii0000...899,892. | ... 99.902 899,114 899,905 | ..ovovvrvirverrrenn0 | e 13 | 0 |0 [ 1.800 10/02/2019. | 10/07/2021.
90327Q D3 0 | USAA CAPITAL CORP. ...101.051 606,303 599,643 | ..oovvevvriviieen0 [ i 165 |0 | 0 2.625 . 05/08/2019. | 06/01/2021.
950000 2C 6 |WELLS FARGO & CO......cccccunrirvnriunes ...105.379 ..1,053,790 | ..............1,000,000 | ... 998,504 | o0 o314 | 0 | 0 [ 3.750 |...... 3.790 |UJ....... .18,750 | 01/16/2019. | 01/24/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX 9,326,717 XXX XXX XXX | 52,206 | ... 152,693 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX ..9,326,717 XXX XXX XXX 152,693 XXX XXX
Totals
7699999. Total - ISSUET OblGAIONS. .. ..vvcvvureseiseiesssis et XXX 47,802,373 | .o 47,260,000 ...(18,895)] .... XXX XXX XXX [ s 204,856 | ........ 597,742 XXX XXX
8399999, Grand TOl - BONGS............c.uvveirerirerrerirereiieeiee it XXX ..A47,802,373 | ............ 47,260,000 ...(18,895) | .... XXX XXX XXX | e 204,856 | ....... 597,742 XXX XXX
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  5U 0 |UNITED STATES TREASURY......coviriiiiieriniinrirerseireesseeeieessesseeenes 01/24/2019........ VARIOUS ...ttt etsns | eestesen s sttt nsenins | cesessanes 2,687,279 | oo 2,680,000 | ..o 5,006
912828 52 9 |UNITED STATES TREASURY......cooiiiiiiieriniiierssiee e 02/08/2019........ BARCLAYS CAPITAL INC.....ovtuiieiiiireiiiceesieisieissss st ssesssnsenss | soesisessessssssessssssssssssessessssssessssssssenses | oersnsines .6,018,750
912828  6G 0 | UNITED STATES TREASURY......coviviiiiieriniinieiseiree e 03/14/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC.......oiiiiiiiiiiniieisineienssisisesieinnies [ crsieississiesisssnesesssesssssssessssssssesses | ovesessessnssssssessnssessessssseseod 498,809
912828  XT 2 |UNITED STATES TREASURY......cooiiiiiiieriniiirerssieessesesiesiesssseenes JP MOIGan SECUMHES INC........ovuuiriiiiciiiiereiscieei et erens | eritisen bbbttt nisnines | ceresiaees .3,850,469
912828 YV 6 | UNITED STATES TREASURY......cciiiiiiiiiiniisiiniieisniseisnssisnssnnssssnenes oo | JP MOIGAN SECUMHES INC......vvoeeirieeiieiiesiesiesessesess s essssssssesssesssnssssenssssssnsesssesssnsnssens | oosssssessonsssssanssessessnssessonsssnsenssessanssns | erisssessasssessonsssnssnssessansses 11,412,637
0599999.  TOtal - BONAS = U.S. GOVEIMMENL...........cooviviivetetieiteieeiteteteeectetee et teteaeteteseete et etetessaetesessesesesassesesassesssesess  4ebessssessssesesesassssesassesessssesesasssseses s setesassesesassesetesessesessesesesessssesassesesesessetesansssesesesetesassetes s e setesassesesnsetesessesetassssesesssetesassssesanse | atssesesessssesasssesessssssesasassesesssesesasssses | teversesesissesesasssesassesesesaes 24,467,943
Bonds - Industrial and Mi:
02665W  DF 5 | AMERICAN HONDA FINANCE CORP.......c..cooiiiiiiireritieiinsisietieesis e 11/18/2019........ BARCLAYS CAPITAL INC......coouieiiiiiriieireeeiiseisesie et essenssnes | foestssssssstssesssss s st ssesss bbb estenias | esisessesssesessessssssessesssssenenn 399,864
05565E  BF 1 |BMW US CAPITAL LLC......otiiiiiiirirriiiisiiseiierieseseissieeiiesisstessssesssssssens 04/15/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC........covuiiieiiniiiiriiriiinsineiieseesssenins | seveesssesiessessssssessssessessssssssssssssns | sisesesmsssssssessnsssessssessssens 500,000
06367W  JM 6 | BANK OF MONTREAL........tuiiiiiiiiierisisceesieise e 03/21/2019 BONY MELLON/BMO CAP MKTS......coiireriiiniiiiieiiciesisissesesiessssiessessssssesssesssssssssessssines | soestesssssstesessesssssesssesssssssssessasissssessns | asssessessssssesssessnssessessnsssessnn 398,984
110122 BY 3 |BRISTOL-MYERS SQUIBB CO . 05/07/2019........ MORGAN STANLEY & CO. LLC.....uiieiiuiiicrirriitiisriieiiessiesiesesssessisessssessessssssssiees | stiesssssesssessessssssessssessessssessssssnsssns | sosemesssssssssesssesssesssnsesnssen 997,310
459200  JX O [INTERNATIONAL BUSINESS MACHINES CORP.......c.cccreviirriiniirerinrierinsiesissessiserssesessesissenenens 05/08/2019........ JP MOTGaN SECUMHES INC.......eooeeiriiiiiiieiti et ebees | ebbetesessesb s st bbbt bssntes | etbseesenbeb st 999,460
89114Q CD 8 | TORONTO-DOMINION BANK........coiriuuiimirirririiinirisisesies et st essssssssssessssens 10/07/2019........ TORONTO DOMINION SECS USA INC.....cuviuuirirririeierireeisiisseiiesieessesisssssssisssssesssesnss. | sriesssesssssesssssssssesssessssssssssssssssesssnns | oessosssssesssesssesssssssnessensssnend 699,223
89236T GJ 8 |TOYOTA MOTOR CREDIT CORP 10/02/2019........ BANK OF AMERICA SECURITIES.........cuiiiiieiieieriiiceisiesissiessesisesesiessesissssesesessesssnes | soessesssssntesesssssssesssessesssssessssssessesins | erssessessssssesssessessessesssssesens 899,892
90327Q D3 0 | USAA CAPITAL CORP.......ovvrieiririeisirciessssisssssssissssessssssen 05/08/2019 GOLDMAN ..otttk ensa | £rente b s st es bbb bbbt | enbsenses bttt 599,478
95000U  2C 6 |WELLS FARGO & CO.....oiuiiuiiiiicissriseissnisse s enssnsssisenessnses 01/16/2019........ WELLS FARGO ADVISORS LLC......cuutiiitiremiirsinssiesessssssesssssssnssessessssienssnssenssnssensssssssenses | oessssesessessssesenssessesssnssenssssssssensensensns | srsseesensssssssssssessssssnssnsssssns 998,190
3899999. Total - Bonds - INAUSHIAl NG MISCEIBNEOUS. ...tttk eds ek 1 s h 08084080 E 4808808808080 £ 084840800880 £ 04808 E 0800800440800 E 808000 bbb bbbt bbbttt | enssnises .6,492,401
8399997, TOtal - BONMS = P 3. ettt 480880 E SRR E S 16 e4EeEEEEfEEE R f 4L E R L E e eEE R LR f oL E R EEE e L E R e E e EE L E R E SRR SRR E oL E R EEE e eEE L E LR E R R E SRR E R R E e eE R R e E R eEbenE et b e Rt sttt | eebeent et 30,960,344
8399998. Total - BoNdS = SUMMANY HEM fTOM P 5.......c..evuieirieieisisesessrsss st essssesssessssssesssessesssseess s aessesessasssessasss | oessesteesesssessensseseesaeeeeto0EseE s o0 e o8 seE 8 o080 8 o0 8 eE 108 oL 1eE 0408084001408 E 8408084808081 e0 £ E 840848 E b4 eE o081 eLE e L e e eeEeee et et sentaes edbstsestasssessansses st ansentansentenssensansns | serssenn .3,004,570
8399999. Total - Bonds.... OO OO OO PO OO OO OO OO OO OO OO OO OO OO PO OO OU OO PO OO O PP PO PP OO POTOPT PRI [ OPOOUOPOU R PPORRRPRTON 33,964,914
9999999. Total - BoNds, Preferred @NA COMMON SEOCKS...........ccviieiuiriieeiiiicteteesieee s seeteseseseesssesetesessssessessssessetesass 4esassssassssesesasassssasssssasssesesassseesssesesesasasses e sesetesassesesses et et s sesesasseseses s seses s esees st ese b s seetessesee et s s e s et esseseses e se s et s s sees s esebesnensasnse  eeamsesesssansesasnsesesesstesassssessnsssetesnsnens | tevessesessssetssasensasnsesesnes 33,964,914
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Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 5 6 8 9 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15
F Current Bond
0 Year's Interest /
r Current | Other-Than- Total Foreign Foreign Stock Stated
ei Year's Temporary | Total Change | Exchange Exchange Dividends | Contractual
g Number of (Amortization)| Impairment | inB./A.C.V. | Changein Gain (Loss) Received Maturity
CUSIP Identification Description n Name of Purchaser Shares of Stock Par Value Actual Cost | Accretion | Recognized |  (11+12-13) B./A.C.V. on Disposal During Year Date
Bonds - U.S. Government
912828 4Y 3 |UNITED STATES TREASURY.......cocovevmrvrrrvrinnne . |MERRILL LYNCH PIERCE FENNER
SMITHING | 4016,004 | 4,000,000 | ......3,985,781 0 |.25766 | ....25766 | ... 72,758 | 08/31/2020.
912828 S2 7 |UNITED STATES TREASURY...oocooroerce .|vARIoUS S B TPV B 1.676.000 | ......1.674.150 ol 12l 11l 16,798 | 06/30/2021.
912828 T6 7 |UNITED STATES TREASURY.... | GOLDMAN SACHS & CO, NY.ooovvvvese | ] 996,680 | ... 1,000,000 | ........ 998,242 | .00 998,988 | o0 | o267 [ o0 {267 |0 | 999,255 | 0| (2575) | oo (2,575) | . 11,583 | 10/31/2021.
912828 W3 0 |UNITED STATES TREASURY.. | Maturity @ 100.00. | Lm0 | 500000 | ........499.707 02/28/2019.
912828 W5 5 |UNITED STATES TREASURY.... . |BARCLAYS CAPITALINC......ccoomvveieens | | 5410263 | .o 5,380,000 | ......5,368,445 02/28/2022.
912828 X9 6 |UNITED STATES TREASURY. . | JP Morgan Securities InC........ccococveveuv | ] 9 569.821 | 2,580,000 | ...... 2,583,315 05/15/2020.
912828 XM 7 |UNITED STATES TREASURY.... . | JP Morgan Securities INC.......cocoovceveue | | 0334362 | 2,335,000 | ....... 2,341,202 0 | (1.400) | o (1.400) | 53,616 | 07/31/2020.
912828 XS 4 |UNITED STATES TREASURY.....oc.roc .| Maturity @ 10000 | L 4000000 | 1,000,000 | ... 999141 | o 999820 | 0| o879 o0 oo A79 0] o 2,000,000 | ol ol el 6.250 | 05/31/2019.
0599999. Total - Bonds - U.S. GOVEIMMIENL ..ot vrs sttt vttt | 18,491,483 | o 18,471,000 | ... 18,449,983 | ....... 18,452,731 | o0 | cisirs:3,866 | oo | oo 3866 | oo | 118,456,593 | v 0 321,464 | XXX
Bonds - U.S. Political Subdivisions of States
041042 ZE 5 |ARKANSAS ST....oooirivirieriiierinississiveniens . | Loop Capital Markets...........ccoccoevmemmcee | | 1166370 | ..o 1,000,000 | ....... 1,231,740 21,806 | 04/01/2025.
447025 E6 0 |HUNTSVILLE ALA.......ooiiieinrrcrsieceniis . | Loop Capital Markets...........ccocooovmmmmvvcees | 854601 | 705,000 | ......... 891,677 0 1(11.854) | o (11.854) | o 9,498 | 11/01/2027.
514014 NW 5 |LANCASTER CNTY NEB SCH DIST NO 001.. . | Loop Capital Markets...........ccooovcoveemmcees | 948842 | 845,000 | ....... 1,020,760 | oo 944231 | 0 | o (2470) | oo O Lo RATO) | O | o QAT | 0 23,824 | 01/15/2023.
521841 DN 3 |LEANDER TEX INDPT SCH DIST . . | Loop Capital Markets...........ccoocoocovsemmvces | 490,815 | 1,500,000 ....480,240 01 (6,068) ] oo (8.068) | 0 | 08/15/2043.
791319 JY 3 |STLOUIS CNTY MO PKWY SCH DIST C-2.......... . . | Loop Capital Markets...........ccoccoeveemvces | 1462136 | .o 1,300,000 | .......1,622,920 0 25819 | 03/01/2023.
2499999. Total - Bonds - U.8. Political Subdivisions of SHaES.........cvrvrcsvri om0 4,929.764 | s 5,350,000 | ...... 5,247,337 | 004,998,842 | o0 | e (11,134) | 1o 0 (1,134) | oo 0 | s 4,987,707 | 0 80947 | XXX
Bonds - U.S. Special R and Special A ment
341602 F7 0 |FLORIDA ST DEPT MGMT SVCS DIV FACS .| JEFFERIES & CO. - BONDS DIRECT.....
Memt | 1,207.470 | 1,000,000 | ....... 1,253,600 | v 1,222,382 | o0 | IR | — o P— ) — 0| s 1,220,386 | oo 0 20,833 | 09/01/2028.
59259R  5Q 3 |METROPOLITAN TRANSN AUTHN Y REV........ . | Maturity @ 100.00...oovevvvesvessvvessnn | 1,000,000 | 1,000,000 | ....... 1,140,050 (29,947) | .. 0 (29,947) | covvvccc 0| .nnnnn,000,000 | oo 0 50,000 | 11/15/2030.
88213A KA 2 |TEXASA&MUNIVREVS.......cccovviivrmrreiniinne .| RAYMOND JAMES & ASSOCIATES INC,
....... 1,500,000 | .......1,500,000 0 0 () N [N v 1,145 | 05/15/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ ovvvsivrnsivnsssismssissesssvnssssssssssssssesssssssssessssessnesss | 3671890 | ... 3,500,000 | ... 3,893,650 | .........3,752,329 | o0 | o (31,943) | v 0 | (31,943) | v 0 .03720,386 | .o 0 77978 | XXX
Bonds - Industrial and Miscellaneous
94988J 5T 0 |WELLS FARGO BANK NA.. .| WELLS FARGO ADVISORS LLC.. ..900,000 R 0 1 10/22/2021.
981464 CW 8 |WFNMT 12A A-ABS . | VARIOUS 500,000 ..(871) ..(871)].. 01/17/2023.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS..............ccoccvvvumiiviiiiniiiiins i | 1 404.320 | oo, 1,400,000 | ......1,404,647 ....(870) . ...(870) XXX
8399997, Total - BONS - PAM 4. oo vttt s | 98 400,457 | 28,721,000 | ....28,995,617 | .........28,604,680 | ........o00.0 | oo (40,081) ...(40,081) XXX
8399998. Total - Bonds - Summary Item from Part 5...............cccooivviiiiiniiiiiiiniiins v | 3024499 | 3,000,000 | ...... 3,004,570 | oooroveorreercccc | 0 | o, (1,230) | o0 | (1,230) XXX
8399999. Total - Bonds.. s |31 514,656 | s 31,721,000 | .....32,000,187 | .........28,604,680 | .....csne0 | oo, (41,311) .(41,311) 0 531,830 | XXX
9999999. Total - Bonds, Preferred and Common Stock: XXX | 32,000,187 41’31 1) . 41’311) . 0 531,830 XXX




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

S

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
912828 WG 1 |UNITED STATES TREASURY................. | . | 05/17/2019 | JP Morgan Securities InC...........ccccoevuvnce. 12/27/2019 [ VARIOUS JERTROTRTRTIRORRON IPTOROTOn 3,000,000 | ......... 3,004,570 | ........ 3,024,199 | ......... 3,003,340 | ...ccooennd 0 [, (1,230) | o0 [ (1,230) | i | 0] 20,859 | ... 20,859 |...... 39,812 | ..... 3,668
0599999. T0tal - BONAS = U.S. GOVEIMIMENL. ... veieiieitisitisstissssisesis s isisiis s8Rttt | cnirnens 3,000,000 | ......... 3,004,570 | ......... 3,024,199 | ........ 3,003,340 | .cooovienniennd 0 [ e (1,230) | oo [ (1,230) [ o0 | il | 20,859 | ... 20,859 |...... 39812 | ... 3,668
8399998. TO1AL = BOMAS. ... bttt | nniians 3,000,000 | ......... 3,004,570 ...3,024,199 3,003,340 | oo | i (1,230) | oovoeeveeen0 [ (1,230) | 0 |0 ] 20,859 | ... 20,859 |...... 39,812 | ... 3,668
9999999. Total - Bonds, Preferred and COMMON STOCKS............evriiriiieis  cerereriseissessesessasesessesessssesssesssssesssessessess st ssessesssessaessessesssssesseessessanssessass e ssess s st esssessans e ssessanssessesssessanssnssnssanssessansnns | avssssnn 3,004,570 | .........3,024,199 | .........3,003,340 | ......cc0...0 | ovrenee (1,230) | ovvevrereren0 | (1,230) | o0 [ i | e 20,859 | ...... 20,859 |...... 39,812 | ...... 3,668
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Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America CONCOTA, CA......ooveeeeveeeeeeeeeree e sssssssnssnanes | eensinss | evvenend 0.00 0 0 823,924 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 823,924 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 823,924 | XXX
0599999. Total Cash XXX XXX 0 0 823,924 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 956,913 | 4. April 498,585 | 7. July. 695,471 | 10. October. 765,105
2. February. 942,541 | 5. May. 514,910 |8. August 856,954 | 11. November. 750,158
3. March 781,881 |6. June 652,398 | 9. September. 819,357 | 12. December. 823,924
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMERITRS OBG V.....uouuiiuuriurisiesiessiesseissessssesssessssess s s8££ bbbttt fntbiis ... | 10/02/2019....... convevrnnnnne 1350 | i | [ T [ 0

94975H 29 6 [WELLSFARGO:ITRSH MM L...o.iouiiruiinieieiieeiseise st ss bbb eentaenes . | 09/04/2019....... covveneeeeenrnn VA0 | | 0 | o [\ 0
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO..............cvimiii bbb Sh4s AL 00 o8 0L | O | oo, N T 0
All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSHMGT INST......iirvviiiiersiiinnressissssssissesssssss st ssssssssssssssssssssssssssssssssssnssssssssssssssssssssssssnnsnnns sonnessssnsssssssnsssssssnssssssssssssssnnsnnss | avvvssssnnnesns | 120812019 cwvi | rvvviiennrsc 1800 | eovvvviivsscviiaenns | 181,720 480 | o 97
8699999. Total - All Other MONEY MArKEE MULUAI FUNGS.............riviusieieiiiisiies it 1810140481481 L4180 181,720 480 97
8899999. Total - Cash Equivalents s S 181,721 480 97




Annual Statement for the year 2019 of the ARCH MORTGAGE GUARANTY COMPANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR 0 0 0 0
5. California CA 0 0 0 0
6. Colorado. CcO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8. Del DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
B PR €Yo o - RN GA]|.....B... | PROPERTY & CASUALTY 60,020 60,000 0 0
12.  Hawaii HI 0 0 0 0
13.  Idaho. D 0 0 0 0
14, lllinois IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 0 0
23. Michigan Mi 0 0 0 0
24, Minnesota MN 0 0 0 0
25 Mi ippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey. NJ 0 0 0 0
32, New MEXICO.......ommmerrerrrrrrirenend NM|.....B.... | PROPERTY & CASUALTY. 209,950 209,902 0 0
33.  New York NY 0 0 0 0
34, North Carolina.........c...oreereeerennd NC|.....B.... | PROPERTY & CASUALTY. 220,059 221,341 0 0
35.  North Dakota ND 0 0 0 0
36.  Ohio OH 0 0 0 0
37.  Oklahoma OK 0 0 0 0
LT O] (Yo o1y OO OR |.....B.... | PROPERTY & CASUALTY 550,178 550,000 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41.  South Carolina SC 0 0 0 0
42, South Dakota SD 0 0 0 0
43, Tennessee N 0 0 0 0
44,  Texas X 0 0 0 0
45, Utah uT 0 0 0 0
46.  Vermont VT 0 0 0 0
Y V(01117 ORI VA]|....B... | PROPERTY & CASUALTY. 55,018 55,000 0 0
48.  Washington WA 0 0 0 0
49, West Virginia WV 0 0 0 0
50, WISCONSIN.....rvverrerrrierrenrirsinennes WI|.....B.... | PROPERTY & CASUALTY 1,499,646 1,499,297 0 0
51.  Wyoming WYy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54, Puerto Rico PR 0 0 0 0
55.  US Virgin Islands. Vi 0 0 0 0
56.  Northem Mariana Islands. MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59. Total XXX XXX 2,594,870 2,595,539 0 0
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).......covvveesssrrreiennnn | XXX XXX 0 0 0 0
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