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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

1o BONGS. et | eneentenianneas 48,275,586 | ...ooovvvreireireiineineiieinens | cereeieinennns 48,275,586 | ....cooocvvneene 44,937,058
2. Stocks:

2.1 PrEfErTEd SIOCKS. ....cuuceueriiicie ettt | chebiess sttt entetis | betsnnbneb e st ent s nntns | sebetb bttt (0 O

2.2 COMMON SOCKS. ...ervuureuiireiseseeseiseessteesessessess bbb bbbt bbb esbeeen | sbsebsessesbnebsseentesbssesentetins | sessstssbeesentestsesessessnstns | sebssbessessesssssseensessseens (01 O
3. Mortgage loans on real estate:

BT FIESEENS. c.ou ettt | ceebiens sttt entetis | Heesent bt n ettt ntne | sebeebes ettt (01 O

3.2 Other than fIFSEHENS........ciieieieiice ettt nbes | chrebsesssssssbseestssbssesentesins | sessssbssbeesestesbsesessessnstns | sebssbnessessesssssseensessneens (01 OO
4. Real estate:

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

ENCUMDBIANCES)......cvvviecviciiie ettt st b st sse bbb ssenas | essesstessesssssessessessssansens | stessessssessessessssassesessnsenses | sesissessessessssssessesnsansa {1 TR
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBIANCES)......cvvvieciaiiiie ittt st b bbb sse bbb ssenas | essesssbessessssssessessessssansess | stessessssessessessssessesessnsenses | sesissessessesssssssessesnsanea (1 TR

4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......erveeereireeeeieiseeseeeeessesseees | ceeesessssesessessesssssessestasins | ssessesssssessessasssssessessansns | sssessssssssessasssssessessnens 0 [
5. Cash ($.....652,398), cash equivalents ($.....39,968)

and short-term investments (§.......... 0.ttt | ereresaen e stenaenas 692,366 | .....cveriririeierieieieieienes | e 692,366 | ...ooerrerrinnn 4,368,647
6. Contract loans (including $.......... 0 PrEMIUM NOES).....ooceeirieceeeeeseeseessese e ssesssstssseess | seesessesssssssssessassssessssessases | eesessessssssessessnsssssessasssnsss | esssssssssessesssssnsssessassnnes 0 [
T DEIVALVES......oovecveeieicie ettt b st bbbt n s b s s s sas | 4bsessssessessesestensessetessensenes | essesntestesesstessesesentenaens | esesistesses st es et enans 0 [
8. OthEr INVESIEA @SSELS.......ce.oeieieieiecicice ettt st st seas | ssebasssssssesssssssessessssessesns | sbsessssssessessssstesesensesseses | sbesssessessessssessesessensenes [0 TR
9. RECEIVADIES fOr SECUMLIES........cvieviceieiciee ettt sbents | ssessssssssessessssessesssentesses | svsesssssssssessssstesessssessesss | sbessssssessessssessessssessenes (1 RN
10.  Securities lending reinVEStEd COlIATEIAl ASSELS....... v ruuririurerirriierereereireesreeseessesesessesessessesens | rreseesesessessssessssessssessassans | sessessssessssessasssssssssassenssnes | ssessssssssessasssssesssssasenns [0 U
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rwururriiiecircireieci ettt stseeseees | seessssesssnssssssessssssssneseees [0 [0 {0 0

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

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

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

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of ColleCtion...........cccccveree | correrreeneireirniennenns 94,245 | ..o | e 94,245 | ..o 81,191
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but UNbilled PrEMIUMS).........cvrierrerririreees | crreeenesnseseessssnsesessssessns | reessssessssessssesssssssssessnnsns | sesessssssessssssssssssessessanens {1 TR
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination (§.......... D).ttt naas | eruessissssssiessiesses s estaenies | sessestsesssesses s s sessensaenses | stiesiesiess s s en s (01 OO

16. Reinsurance:

16.1  Amounts recoverable from FBINSUIETS. ..o sesiesiines | sebsssnssnssnsssssnssssinsies | sesnssnsissssssessessssinnies | soesiesiesiess s (U1 N
16.2 Funds held by or deposited with reinSUred COMPEANIES............ccccveiiviiieieiiieieisisiseies | eveisssessesisssssesesessssssiens | sresiessssesesesssssssesssssseses | siesissessessesssssssessessssessn {1 ORI
16.3 Other amounts receivable under reiNSUraNCe COMTACES...........cc.riririnriirinrinriieiis | et | seinsississiesisssssesssenees | coresiesiesiess s (01 O
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cucueieiiiiiricieeeieie s | crvesessssesse s sssessenes | essesssssssessessssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thErEON............cccvevirieiies [ oo [ e ssseseisienes | serssessese s ssenee [0 [ 169,235
18.2 Net defermed X @SSEL..........cviiciiiieii bbb | sesiseniesiesi s | sereseri s | e (V1 N
19.  Guaranty funds receivable Or 0N AEPOSIL............cceviveieiciiee e | srresessss s st st esaeses | essessssessessessssessessssnssssens | evesissessesissessese s senans 0 [
20. Electronic data processing eqUIPMENt @Nd SOFWAIE............cceueviveiriiciiisieesseie st sisienes | cevsersssssesesessssessessssssiens | sessssssssessesssssssesessssesses | sresissessesessssssessessssasses {1 ORI
21, Furniture and equipment, including health care delivery assets (§.......... 0)iteetreeeenereieeeees | rereereei ettt | serestes ettt | erieesee sttt sentnes 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rateS..........cccveiivriveieieieei | oo [ et sessssesesssenes | sesissessese s sssene {1 ORI
23. Receivables from parent, subsidiaries and affiliates..............cccooeviiieicrrieceeeeecseeees | e 24240 | oo | e 2 I
24. Health care (3..........0) and other aMOUNES FECEIVADIE..............ccvucveceeeeeeeveeieeeeeeeseeeeeeesaesseas | eevieesieessessssesssesseesssssiienes | eevieessessessesssesssssssssnnss | eevessssesssesseesseesseesseessens 0
25.  Aggregate write-ins for other than invested aSSets...........cc.ccuiiieiiieieceeee s | everieiesesissens 5,710,762 | ......ccoeue. 5,635,000 | ..cocoeverrrrirrnane 75,762 | oo, 65,839
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........c.vcvererereerinriiersieeesssenesssesssesssssssssessessss | cessessesesnes 55,096,684 | ........ccccrernen. 5,635,000 | .cooovrrirrennn. 49,461,684 | ... 49,899,023
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........coveveurees | correreirrieisiieinseneinsinniens [ eonreisisssesessssnssesesssseses | soessessssesesessssessesnssesees {0 RN
28.  Total (LINES 26 @NG 27).......cvumrviririrriricrieriseie i esssssesssessesesesssssesssesssnens | soseessneesssenses 55,096,684 | ........ccocrennen. 5,635,000 | .oooovrrvrrennn. 49,461,684 | ... 49,899,023
DETAILS OF WRITE-INS
110, Rk | Seeb ettt | seeesten st nene | eeete s L0 RN
1102, Rt | ettt | seeesten et nene | etebee st L0 RN
1103, Rt | Seeb et Rttt | serestee et nens | etese e L0 RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveeveirrinierneeiieriens | covreieissiesessesesessesees (0 R L0 TN (1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cireeriririeieiiiiesisieieissieiseississiens | cvesnsesssssssessessssessesessees (O I [ I {0 I 0
2501. Statutory deposit i GUAM.........ccccveviiirieieree et sstensenas | saesssssssessesssessenas 60,000 [ ..ovovveriieieeseeieeens | e 60,000 | .cooverreieiiiiinn 60,000
2502. LICENSES PUICNASEX.......cvivieieriieiieiseisiet ettt b sttt s s sensessensns | saesssssssessesinsan 5,635,000 | .coooirrrrirrennns 5,635,000 | ..oovvverrererieieieieiiinnns {1 RN
2503. Other reCEIVADIES..........c.iiriririr e | esiesinesiesi s 15,762 | oo | e 15,762 | oo 5,839
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoceevenieienisieiens | ovvereiseese e (0 TR L0 RN (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......co..erweireriirenirnesnsiresssessssresssesenes | veeessesssssssanas 5,710,762 | .oooovvvricrincnns 5,635,000 | ..ooovcrininniniinns 75,762 | oo 65,839




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (Current acCident YEAr §....21,942)..........cccovirieeeeeeisesse sttt | seeesseesiees e e 29,888 [ .o 69,538
2. Reinsurance payable on paid l0sses and 10SS adjUSIMENT EXPENSES..........ovrurrirririenririneineire e esessssessesesssssssessssssessssssnes | stesssssessesssssssssssssssssssssessesssnssns | sessessessessassnsssssssssasssssnssessassnnes
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ... eesseseessssseesenes | sereeeseessssessssssssessssssssssssnssnsees | sesesssesssessassssssessssssssssssnssessssens
5. Other expenses (excluding taxes, ICENSES @NG FEES).......cccvvuiuiiiiieeiicieies sttt sssessensaes | sbssssesssssessssestes e saees 110,982 | oo 102,987
6.  Taxes, licenses and fees (excluding federal and fOreign iNCOME TAXES).........uvvevrrerrrnrerrenirnrireeeiresssseessessssseessssssssssssessesssnes | sssesssssssssessssssssesssssanssnens L B 1K T 15,337
7.1 Current federal and foreign income taxes (including $.....(19,838) on realized capital gains (I0SSES))........cccvuererrrrerrermereernenns | coreerrreriiesiiesiessesieeesans 51,075 | oo
7.2 Nt AEFEIEA TAX ADIIIEY..... o veeereeeereeieieiiscseise ettt s st nes | stensnssnssessantnssessansansessessensanssns | essessunssnssesssnssnssessenssnssnssensansanes
8.  Borrowed money§$.......... 0 and interest thereon §......... Dttt st bbb ba s bans | ebaeesaess e s s s e bbb s e saeens | nesbaesbaes bbbttt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....640,709 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)...........ccoevevveecieeneieieieeeece e | eeviesiseiee e 70,537 | oo 71,830
10, AQVANCE PIEMIUM....o.vvuririeiseesreseesessesessesessesssssseesessesssse st essssssessessasssessessassans e ssessassessessessssssnssestesssssnssessansssssessnssnssessessanssnssesss | sosessessssssnssessansssssessasssnssnses (G132 1,340
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS........ceeevereiiiset iRt st | e sttt [ ereene s
T1.2 PONCYNOIAETS........oovveieiiicte ettt et s s s a bbbt s st s st b bbb s s bs s ssebsn s ssesses | 4iebssesssssnsassessesestessessntensessebnsas | sebessessssssesses st entes e b b en s s s ann
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13.  Funds held by company UNdEr rINSUTANCE trEAHES..........c.cuiuiieieiciiieie ettt s s b s bt ssssssnsns | cbessessesssssstessessssessesssesssssessssanss | essessesissessesissssessesssssssessesssntes
14, Amounts withheld or retained by company for @CCOUNE OF OthEIS.........c.ciiveieicescceee e tes s ressssess | crirssssesissssses s besse s besssssssesannes | essessesiesessesissessesss s sesssssesnsanes
15.  Remittances and iteMS NO AlIOCALEM. ..........c.ccuiueicicicee ettt bbb bbb bsnnas | srbessessssssest e st es s bnes 3441 | 1,520
16.  Provision for reinsurance (including $.......... 0 CEILTIEA)...vuevvrerierie sttt b st n st ssensnts | sbsssessestens st st st es b s s s st st sas | estensesr et sttt ees
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES..........vueiriuriririr ettt ieenes | eerreeeeeesst et ess st ssssssstnens | crestestseeessestsssessesssse e ssessentenean
18, Drafts OULSTANAING. ....c.vevucveciecicie ettt s st s sttt ss st ensansns | arsestsssessesten s e s st st s s ensentnnas | Siestestes st st ettt
19.  Payable to parent, subsidiaries and Affiliates............cccuvieiiiiiiecec st tnaens | ereereeiese e 543,347 | oo 493,271
20, DBIVALIVES. ...t bbbt | Hinb bbb | srb e
271, PAYDIE fOF SECUMES. ... .. veererririecieiseiseiesie sttt es st s st s et s bbb en et es st ssessas st | antsssnssestesssnssnssessantsnssnssentansnnes | sesessnssnssessassessnssantasssessestensnens
22, Payable for SBCUMLES IBNAING.......c..ccuiiiiiieieesce ettt st bbb st s s ssessntanns | estssssessestessssssessesses b s e ssestensens | sbbestssessessss e e s es bbbt en e
23.  Liability for amounts held Under UNINSUIEA PIANS............ruiireriiierirrieieeissisesssesssees st sseessssssssessessssssssessessessessssssessesssnssnsss | ssstssssessessessssssessessassssssessassansnss | sesesssssssssesssssssssssssssnsssnssassnens
24. Capital notes §.......... 0 and interest thereon §.......... 0....
25.  Aggregate WIte-iNS fOr [ADIIIES. .............cceivrieeiciereces ettt es s s s s sass s sessesssnas | sestsssesssssssensesassansans 1,262,700 [ oo 1,206,107
26. Total liabilities excluding protected cell liabilities (LINS 1 throUGh 25).........cccveiuiriiiieieeese et sessssssssseses | eevesssssssssssssessenes 2,380,610 | coeveerrrereerrienine 2,201,835
27, PrOtECIEA CEIl HIADIITIES. . ..veervrreereree ittt s st see e sse st sttt ensen s st st st sessensenssnssessanssnss | oestssssssessonsssssnssessanssnssessansansnss | assessonssessensanssnssessanssnsssssesssnsnens
28.  Total liabilities (LINES 26 @NA 27).......c..oiummreiirieieieririsiseseseesieesesss st sss st sess st ssenssssesssnnsnens | ssssssnsssssssssnsssesssees 2,380,610 | .oovvvriiiicinciis 2,201,835
29.  Aggregate write-ins for SPECIal SUMPIUS fUNGS..........cvueveivcriceeie ettt bbbt s s s s s st sses e bans | evsessssssssssessnssnsessesssenssssesarsand [0 U 0
30, COMMON CAPIAI STOCK.........cuiveiiciiteiieic ettt bbb b a st et s bbb s s b st st ntenas | sbsbessessessssssenassnaas 3,000,000 | cooovererrieereiee 3,000,000
R R o £ (=T =T 07T = (oo OO DU BT
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cceviueiciiiiccee et ss s ssnsens | essesesssses s ses s s sses s 0 | e 0
33, SUMIUS NOES......eoeictcteee ettt st b e bbb sttt s bt en s e b s b s s s s st b st s e sanbensesessnsanaens | sbessesseseesnseseesensnaas 7,500,000 | coovrreieeeeeene 7,500,000
34, Gross paid in and CONMDULEA SUMPIUS............cuiueveiiciiteiietcteec ettt sttt ssens st nsesenas | ebsessssessessssnssnsenaes 79,845,107 | oo 79,845,107
35.  Unassigned funds (surplus) (43,264,032)] c.ocvovvvrrerererane (42,647,919)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt s ettt sesnes | eetessessesna st et et es et en e snaas | eetesresaes ettt bt s et aes
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... D)ttt ettt ettt essentnnns | rntenssne st ene e et ent st sns e snesns s | entenesne st ent sttt
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........coevereereierriieisiieieisetese st ssssssessessess s ssssssssssssens | _sssssssesssssesssssssesans 47,081,075 | cooviveea 47,697,188
38, Totals (Page 2, LINE 28, €0l 3).....c.uiveererereiireiiieieieeiieeeicei ettt nant st | aessineestessss e 49,461,684 | ...oovvovvrrns 49,899,023
25071, CONHINGENCY FTESEIVE........cecereeeeseeeeeeseeeeeese et esssaseeessesse et ess e es st s s bR s s s s b s e ntens e sneen
2502. Premium refund reserve
2503, et RS £REREEERE £ E R R
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE). .....ceruuiurireiieiireresissseseesessssssssssesesssesses st s ses st s s ens et sns s snsssenes
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
320, ettt RS8R AR
3202, R8RSR
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)......c.iuiieiiiiiiiieei sttt sss s s sssense s sssssssssssnsanes | enssssessnssssessnsnsessessssnsssessessans 0 ] 0
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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O bW

12.

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

34.
35.
36.
37.
38.
39.

2.1 Direct
2.2 Assumed....

UNDERWRITING INCOME

. Premiums eamed:
1.1 Direct............... (written $.....1,142,776)
1.2 Assumed......... (written §.......... 0)........
1.3 Ceded............. (written $
14 Net......ccoeennec. (written $
DEDUCTIONS:
. Losses incurred (current accident year $.....21,942):

2.3 CBUBH......oueeeieciite ettt R bR bbb et bbbt

. Loss adjustment expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME
Net realized capital gains (losses) less capital gains tax of $.....(19,838)
Net investment gain (loss) (Lines 9 + 10)

. Net investment income earned
10.
11.

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off
0 amount charged off $.......... 1)

(amount recovered §.........
Finance and service charges not included in premiums.

Aggregate write-ins for miscellaneous income...........

Total other income (Lines 12 through 14)

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders

Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17)

Federal and foreign income taxes incurred

Net income (Line 18 minus Line 19) (to Line 22)

Surplus as regards policyholders, December 31 prior year.

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change in nonadmitted assets
Change in provision for reinsurance...
Change in surplus notes....
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus

Surplus adjustments:
33.1 Paid in

33.2 Transferred to capital (Stock Dividend)..

CAPITAL AND SURPLUS ACCOUNT

33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...

Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

1,161,889

..1,037,671

....820,012

...1,972,681

..1,767,428

...................... 124,218

...................... 104,822

...................... 205,253

................. AA1,772)] oonn(1,259,335) | ... (2,084,853)
...................... 436,438 363,359 | oo 293,938
....................... (74,630) 12(93,669) [ oo (93,669)
...................... 361,808 | oo 269,689 | oo 200,269
................................. 0

(749,964)
(133,852)

(989,645)
(189,439)

................. (1,884,585)
.................... (404,137)

.................... (616,112)

.................... (800,206)

................. (1,480,448)

................. 47,697,187
.(616,112)

................. 49,177,635
(800,206)

................. 49,177,635
................. (1,480,448)

(616,112)( ..

800,206)] ...

..(1,480,448)

48,377,428

................. 47,697,187

0501.
0502.
0503.
0598.
0599.

Increase of contingency reserve
Release of contingency reserve

52,411
.(11,004)

...................... 102,626
....................... (22,187)

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

=

.0
41,318

1401.
1402.
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

CASH FLOW

Currerit Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUFANCE. ..........ccueievciieieice ettt bbb bnes | svessesssessessesenes 173,153 | oo 108,597 | ovevvereeie 213,512
2. Nt INVESIMENTINCOME. ....couiiuiiciieii bbbt bnssns | ebiessentnsinesenieed 449,420 | ..o 594,246 | .....ocovvviinnes 576,062
3. Miscellaneous income
4, TOtal (LINES T IOUGN 3)..euiuiiiiiiieicisiee ettt sttt
5. Benefit and 0SS related PAYMENTS.........curiireririr sttt
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccucueieiiiinieieiiies | reeieieississiesissiesessses | cerssssssesessssessesssssssesessns | ssesssssssesessssessessssessessens
7. Commissions, expenses paid and aggregate write-ins for deAUCHONS..........co.rverrerieneerrirninirireseeseee et iessenes | seeeeseesnnennenns 1,269,060 | ..oovvveeen 1,471,329 | e 2,332,275
8. Dividends paid t0 POCYNOIAETS. ..ottt sttt et nsntenas | sebessessessssassessssstessesntes | sebesssssessessssessessnsensesesns | sbsessssssessessnsesses s sensesaees
9.  Federal and foreign income taxes paid (recovered) net of $.....(19,838) tax on capital gains (I0SS€S)..........cc.ceevvrrenne (374,000) (243,856)
10.  Total (LINeS 5 trouGh 9)..........iuuieiiiii sttt ....904,869 1,471,330 ...2,088,518
11. Net cash from operations (Ling 4 MiNUS LINE 10).........ccoviveriirirereiieriees ettt ses s sssessssssssssesnnas (282,296) (768,486) (1,298,944)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONAS. ...ttt | shtenniense e 17,084,889 | ...ooovvieene 7,529,622 | ...ovvonne. 7,529,622
1202 SHOCKS. ... vveeeeeeie bbb | neb bbbttt ettt | ceretbs ettt | sees e
12.3 MOMGAGE I0BNS.......coveveiiieicec ettt a bbb st bbb s st s s st sesse s st estessns | sebssessssssssssessessnsastessesans | ebsbessessesnssssessessntestesinss | saebssssssessesss st esse s st s sas
12,4 REAI ESIAE........eecerre bRt | HEeeb bRttt | Shebi st | ehiees st
12,5 OhEr INVESIEA @SSELS. ......eeureuririeieeie ettt b bbb bbbk b bbb st b et ss | S8etetsesseesasbesses st entaets | cbebsessessastnsestestansessness | sbsessstessessestenssntsnssessnes
12.6 Net gains or (losses) on cash, cash equivalents and SNOM-tEIM INVESIMENLS............c.ceiveierieicerce et | cereriess e ssssssresesins | erestessesessssssesessssessesinss | seessssssessessssssesssssssessesas
12.7  MISCEIIANEOUS PIOCEEAS. ......veecerrerrerniereeseeseeseesseeseese et seseesessessseesessesseseseesessesseessessessesssessessesseessessestasssessessessansns | sfessssssssssssasssnssnssanssnssnsse | sossssessesssnsssssnssensansnnsenss | sesessossonssnssessensssssssssssanes
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...t sessesssssenns | sssssesessssenns 17,084,889 | .....ccoovvvrinee 7,529,622 | .oovvvvrierrinn, 7,529,622
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ...20,553,299 ...504,746 ...7,639,443
13,2 SHOCKS..vuvueeerereireite ettt ettt es st R R Rtk R e ent s renss | HEestntressessant e s s st entretae | steetsessestentneestent st enrenn | seseesentens et st st st nessenes
13,3 MOMGAGE I0BNS........cvireiiiireieieie ettt bbbt s bbb sses b antesses | nebsntessessessnsansesnsantessesans | ebsebessessessnsnnsessesnntantesnns | sressessnsenseses st es et ensenas
134 REAI ESHALE. ...ttt ettt RS E SRS RS R e s st nen | HEentetetsees et st es st st antne | Sietsessestentneestentene e nnenn | shsessentensesestene et nentenen
13.5  ONEIINVESIEA @SSELS. ......ucvuieuiriiiieiceics ittt bbbt | Hbtbe bbbt bbb sttt netns | Shrebsessess et st st st b nieens | ehsetsenbeeb b n bbbt
13.6  MiSCEIANEOUS APPIICAIONS. .........veereresieceeesreseesseeeese st eess s et ese st es s s s st ens s essesseesessessanssssnsss | stessssssssessanssnsssssassanssnsss | sossssessessanssnssnssenssnsnssenss | sesessossonsnssessensansssssessnes
13.7 Total investments acquired (LINES 13.110 13.6).....ccuerirririniiirieiesisse st sessesssssnss | srsssesssssssenes 20,553,299 | .ooovvrereiinnns 504,746 | ..coovvrinnnn. 7,639,443
14.  Netincrease or (decrease) in contract 10ans aNd PrEMIUM NOES.........cccveiuevririeeieeiereees et ssssssessesessesseses | seesssssssssssssssessssssessesinses | eesesssssessessssessesissessessesins | svsesssssssessssssessesssessessens
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNE 14).......cccovvieirrieiieiiesieiessesee s essessssnsens | sessenesssensens (3,468,410) | ..ovvevrerrrnens 7,024,876 | ..oovvreinne (109,821)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES......cv.veveieieciiciiteccic ettt bbbt s b se s ssens | sebsssessessessnsessessnssntessesans | absbessessesssssssessessnsansesinss | sressessssessessnsassessessnsensesas
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK.........rvueriiiieririeieiscissieis sttt sessnes | stessssssessessassssssessassensnsss | ssssssessessassnssessessanssnssesss | sesessossonssnssnssesssnssnssessnes
163 BOIMOWED FUNGS........veveciiiisei ittt bbbttt | HEtbe b e bb et s s bbb nb et rebn | cbebsessesb st st st es bt bintns | ehsetsesbees et enb et nes
16.4 Net deposits on deposit-type contracts and other iNSUrANCe lIADINIIES.............cccovieiricrieicescee s | e sesines | ereresssssesesese s sssesens | sbissresesissessssssesessssesesnns
16.5  DIVIAENAS 10 STOCKNOIAETS........euiuierciriiicisei ittt bbbttt | HEebe b e bs et s st bse e nb st retn | cbrebsessessasbseesbesbesbeninens | ebsessasteesessentesssebsensessnes
16.6  Other cash provided (APPHEA)........cvururirerrrirnrirrieieeiesisee sttt sse s st enssesnsss | sessessessasssnsssssanes T4424 | ..o 696,282 | ....coccoovvnnn. 541,161
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccocooveerririrrnnnn. 74424 | ... 696,282 | ..ocovverren. 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 Line 15 plus LiNe 17)........ccvvvevvereens | cevrevererrnnnns (3,676,281) | .vovveveerrrenns 6,952,672 | ..covvrerrrnns (867,605)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ....vvrerririieieist ittt | arisesinesisssised 4,368,647 | ..coovvrrrrrns 5,236,252 | .cooovrvirinnn. 5,236,252
19.2 End of period (Ling 18 PIUS LINE 19.1).......cuuiuuieriiieeiieeieeiieeiieeiseeisseeseeeseeesessse sttt sss s ssssssessns | estesssssssssssenn 692,366 | ...coovrvnnven. 12,188,924 | ...oovorin 4,368,647
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I el e (56,954)] .oovrescerrsres (41,318)] oo (80,439)]
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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

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# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ (616,112) |$ (1,480,448)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
Change in contingency reserve 58 4 4 $ (56,964) | $ (80,439)
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ (559,148) |$ (1,400,009)
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 47,081,075 |$ 47,697,188
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP 5-6-7=8) XXX XXX XXX [$ 47,081,075 |$ 47,697,188

Accounting Policy

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

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

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

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

Note 2 - Accounting Changes and Correction of Errors
Not Applicable

Note 3 — Business Combinations and Goodwill
Not Applicable

Note 4 - Discontinued Operations
Not applicable

Note 5 - Investments

D.

Loan-Backed Securities

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

(2) Securities with Recognized Other-Than-Temporary Impairment
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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Not Applicable

Recognized OTTI securities
Not Applicable

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

Not Applicable

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

In accordance with SSAP No. 43R, Loan-backed and Structured Securities — Revised, the Company’s loan-backed securities are stated at amortized
cost. When evaluating whether a decline in value is other-than-temporary, the Company considers several factors, including, but not limited to, the
following: the extent and the duration of the decline in value; the reasons for the decline in value (credit event, interest related or market fluctuations);
the financial position and access to capital of the issuer, including the current and future impact of any specific events; our intent to sell the securities, or
whether it is more likely than not that we will be required to sell it before recovery; and the financial condition and near term prospects of the issuer.
Impairment due to deterioration in credit that results in a conclusion that the present value of cash flows expected to be collected will not be sufficient to
recover the amortized cost basis of the securities is considered other-than-temporary. Other declines in fair value (for example, due to interest rate
changes, sector credit rating changes or company-specific rating changes) that result in a conclusion that the present value of cash flows expected to be
collected will not be sufficient to recover the amortized cost basis of the security may also result in a conclusion that an OTTI has occurred. To the extent
that the Company determines that a security is other-than-temporarily impaired, an impairment loss is recognized in the Statement of Income.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

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

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

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions
Not Applicable

M. Working Capital Finance Investments

(2)

(3)

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

Any Events of Default or Working Capital Finance Investments
Not Applicable

N. Offsetting and Netting of Assets and Liabilities
Not Applicable

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not Applicable

Note 7 - Investment Income
No significant changes

Note 8 — Derivative Instruments

Not Applicable

Note 9 — Income Taxes
No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
D. Amounts Due From or To Related Parties
At June 30, 2019, the Company reported a receivable of $24,241 and a payable of ($543,347) from/to affiliated companies. Details of the balances are:

Arch Mortgage Insurance Company $24,184; United Guaranty Residential Insurance Company $57; Arch U.S. Ml Holdings, Inc. ($483,492); Arch U.S. MI
Services, Inc. ($59,855);

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. Ml Holdings, Inc. ($456,852); Arch U.S. Ml Services, Inc. ($26,867); Arch Mortgage Insurance Company ($9,552)

Intercompany balances are settled monthly.

Note 11 — Debt
Not Applicable

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan

(4)

Components of Net Periodic Benefit Cost
Not Applicable
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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
NOTES TO FINANCIAL STATEMENTS

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

Note 14 - Liabilities, Contingencies and Assessments
No significant changes

Note 15 — Leases
Not Applicable

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

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2) Servicing Assets and Servicing Liabilities
Not Applicable
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
(a)
Not Applicable
(b)
Not Applicable
C. Wash Sales
(1) Description of the Objectives Regarding These Transactions
Not Applicable
(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the sale date are:
Not Applicable

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

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

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Exempt MM Mutual Fund $ 39,968 |$ $ $ $ 39,968
Total $ 39,968 [$ $ $ $ 39,968
Liabilities at Fair Value

$ $ $ $ $

Total $ $ $ $ $

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
At June 30, 2019, the Company has no assets or liabilities measured at fair value in this category.

(3) Policies when Transfers Between Levels are Recognized
At the end of each reporting period, the Company evaluates whether or not any event has occured or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended June 30, 2019.

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

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

Level 2: Fair value measurements, based on inputs other than quoted prices included in Level 1 that are observable for the asset or liability, either directly
or indirectly. Level 2 inputs include quoted prices for similar assets and liabilities in active markets, and inputs other than quoted prices that are
observable at commonly quoted intervals.

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

(5) Fair Value Disclosures
Not Applicable

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

C. Fair Value Level
The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments. 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 $ 48,739,262 |$ 48275586 |$ 39,672,001 |$§ 9,067,262 |$§ $ $
Cash, cash equivalents, and
short-term investments $ 692,366 |$ 692,366 |$ 692,366 |$ $ $ $
D. Not Practicable to Estimate Fair Value

Q06.2



Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Not Applicable

E. NAV Practical Expedient Investments
Not Applicable

Note 21 - Other Items
No signficant changes.

Note 22 - Events Subsequent

Subsequent events have been considered through August 7, 2019 for these statutory financial statements which are to be issued on August 7, 2019. There were no

events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 - Reinsurance
No significant changes.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ]

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 $54 thousand and by $1 thousand for the six
months ending June 30, 2019 and 2018, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is
generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information
becomes known regarding individual claims.

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

Note 26 — Intercompany Pooling Arrangements
Not Applicable

Note 27 — Structured Settlements
Not Applicable

Note 28 - Health Care Receivables
Not Applicable

Note 29 - Participating Policies
Not Applicable

Note 30 - Premium Deficiency Reserves
Not Applicable

Note 31 - High Deductibles
Not Applicable

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

Note 33 — Asbestos/Environmental Reserves
Not Applicable

Note 34 - Subscriber Savings Accounts
Not Applicable

Note 35 - Multiple Peril Crop Insurance
Not Applicable

Note 36 — Financial Guaranty Insurance

B.  Schedule of Insured Financial Obligations at the End of the Period:
Not Applicable
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1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Obelisk Underwriting Limited was acquired 100% by Arch UK Holdings Limited:; First Shield Service Corporation, First Shield Service Corporation of Florida, First Shield Consumer Service
Corporation and First Shield Consumer Service Corporation of Florida are new wholly owned subsidiaries of Arch Insurance Group Inc.; Arch Credit Risk Services (Bermuda) Ltd. is a new

wholly owned subsidiary of Arch Reinsurance Ltd.; and Arch Excess & Surplus Insurance Company changed its name to Arch Property and Casualty Insurance Company.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 947484
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015

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. 12/31/2015

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[X] No[ ] NAJ[ ]

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo7
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9.3 Have

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon One Mellon Center - Room 1072, Pittsburgh, PA 15258
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Not Applicable
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities").
1 2
Name of Firm or Individual Affiliation
Arch Investment Management, LLC A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]
17.5098  For firmsfindividuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] Nof[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
129060 Arch Investment Managment, LLC SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]
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18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If no, list exceptions:

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

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

b.  Issueror obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5G| securities?

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

a.  The security was purchased prior to January 1, 2018.

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

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

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes[ ] No[X]

Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

3

7

Effective Date

NAIC of Certified
Company Reinsurer
Code Name of Reinsurer Rating

NONE
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Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccovvririnieinenns
2. Alaska......
3. Arizona
4. Arkansas...........cnininns
5. California..
6. Colorado.......cccveveririnirnennns
7. Connecticut........ccocrverrernrrnrenns
8. Delaware
9. District of Columbia
10, Florida.....ccovevreeeeiincreiniine
11, GeOorgia....ccorreerrererrerineenes
12, Hawaii......o.oocvrerinerecceienes
13, 1daho......occece
14, MlNOIS....cocereeeieeceeieieeireireees
15, Indiana........cccocvevvineriieinninns
16, 1OWa. e
17, Kansas.......cveeeenieneererniinne
18.  Kentucky.
19, LOUISIANA.......ocvmevrerreriieriienes
20.  Main€....coooveeerirnireineieienenae
21.  Maryland.. 11,639 ..6,656 |..
22. Massachusetts 372,659 313,001
23, Michigan........ccccoouvevvierereinnnas
24.  Minnesota....
25, MiSSISSIPPI.....cevererricrirrrennns
26.  MiISSOUN.....cvurerreerereeeerirneenes
27.  Montana...
28.  Nebraska.......cccocveerrereeneeneens
29. Nevada......ovreveeieineeneene
30. New Hampshire...........cco....... NH|....... | SO T 8,006 | ..coccvvvrerreren. 12,267 | oooeveeeceeeeieeieesieseies | evievesiese s sessssienes | eseesesssssse s ssseseseesenes | seesessesies st seees
31, New Jersey....oovvernincnnns [\ Lo | e 3,128 | e T863 | oo | ereeesinsiseinenenssieneeens | nesesiesi et | ettt
32, New Mexico........coervrrrenrennne NM | ....... Laces et [ eeeeineineeneisensneneinsees | cnesenenesnnensenssenennenens | crnsiesessissenesnssnsessinns | senetessesenssssesssnsseseenes | stetsseetesesnsse e
33, New YOrK...oocoovveneneirniniinee NY|....... L | s 11,399 | o 17,346 | oo | rereessieie s | ceernsinei et | sttt
34.  North Carolina..........cccovverenne NC|....... R T 10,674 | oo 10,843 | oooeereeeeeinsireiinies | rreessssseeseesssessssesesseess | eeresestesssssesesssssesestens | nessessestss st sessenens
35.
36.
371.
38.
39.
40. Rhode Island....
41.  South Carolina........ccc.ceeereenne.
42.  South Dakota...........ccoueerneernee
43.
44,
45,
46.  Vermont...
47, Virginia......ocveeeeeeneerereennenes
48.  Washington........cccooeevviennnne
49.  West Virginia....
50.  Wisconsin
51, Wyoming......cocveureemerneereenens
52.  American Samoa...........c..c....
53, GUAM..coreereecreeeeeeeenee
54.  Puerto RiCO.......counvvviriircrins
55.  US Virgin Islands.....................
56. Northern Mariana Islands.......
57. Canada........cccoeomeunenrennenns
58.  Aggregate Other Alien XXX...
59.  TotalS....ovreeeerereereerecerereeeienenns XXX... 778,213
DETAILS OF WRITE-INS
580071, oo SXXX ot | et | e | st enies | reree sttt | eeeniest ettt entens | nerieeb ettt
58002, ..o SXXX ot | ettt | e | st | reree sttt | eeeniest ettt entens | neriees et
58003, .o SXXX ot | ettt | et | seeerest ettt enies | rebees sttt sa st neen | sesensent et bbbt entens | nebiets sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovevvrvrerrireiecirnieens [0 (0 (0 {0 (01 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | {01 PO (01 I [0 IR {01 O [0 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 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............oc.evvereerrervnerinens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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ARCH CAPITAL GROUP LTD. ORGANIZATION CHART

Arch Capital Group Ltd.
(a Bermuda company)

98-0374481

Arch Risk Transfer
Services Ltd

(a Bermuda company)
98-0389546

Alternative Re Holdings

(a Bermuda company)
98-0389551

I

Alternative Re Limited
(a Bermuda company)
98-0625844
AA-3190779

110

Notes:

Arch Capital Services Inc.
(a Delaware corporation)
02-0576800

[

Arch International
Services Inc.
(a Delaware corporation)
27-0687834

Arch Reinsurance Ltd.
(a Bermuda company)
98-0493884

Footnote 3

Arch Global Services
(Philippines) Inc.
(a Philippines
corporation)
98-1031826

S R

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

——

Arch Underwriting at
Lloyd's (Australia) Pty
Ltd

(an Australia company)
98-1006574
426746

Axiom Underwriting
Agency Limited
(a UK company)

——

Arch Underwriting
Agency (Australia) Pty.
Ltd.

(an Australia company)

247340

Arch Financial Holdings
Europe I Limited
(an Ireland company)
98-0616488

Footnote 1

Arch Capital Group (U.S.)
1

nc.
(a Delaware corporation)
06-1424716

Fooinotes 1&2

Arch Capital Holdings Ltd.
(a Bermuda company)

98-0399846

Footnote 3

Thomas Underwriting
Agency Ltd
(a UK company)

Idlemear Holdings
Limited
(a UK company)

Arch Reinsurance
Company
(a Delaware corporation)
06-1430254
10348

Arch Insurance Group
nc.

(a Delaware corporation)

43-0971887

Y—‘—Y

Arch Investment
Management Ltd.
(a Bermuda company)
98-0602504

Arch Global Services
Holdings Ltd.

(a Bermuda company)
98-1271381

Arch Financial Holdings
Europe 11 Limited
(an Ireland company)
98-0616491

Arch Financial Holdings

Europe 111 Limited
(an Ireland company)
98-1243751

Gulf Re Holdings Limited
(a Jersey (Channel
Islands) company)

98-1364912

Arch U.S. M1 Holdings
Inc.

(a Delaware corporation)
46-1950584

Foolnote 6

salt Insurance Services

(a UK company)

Arch Re Facultative
Underwriters Inc.
(a Delaware corporation)
65-1302027

Arch Underwriters Inc.
(a Delaware corporation)
47-5374395

Arch Insurance Company
(a Missouri corporation)
43-0990710
11150

06-1521582
10946

Arch Indemnity

39-1128299
30830

Ltd

98-1089562
CA042

Arch Property Casualty
Insurance Company
(a Missouri corporation)

N

Insurance Company H
(a Missouri corporation)

Arch Insurance Canada

(a Canada company)

First American Service
Corporation

(a Missouri corporation)
43-1053031

Arch Mortgage Guaranty
Company
(a Wisconsin company)
39-1080973
18732

(a Missouri corporation)
43-0990709

Inc.
(a Delaware corporation)
45-5366880

Arch Underwriting
Agency LLC
(a Delaware limited
H liability company)

27-0800002

Arch Specialty Insurance

Arch Insurance Solutions,

Arch Mortgage Insurance
Company
(a Wisconsin company)
36-3105660
40266

Arch U.S. MI Services

Inc.
(a Delaware corporation)
46-1950257

Arch Mortgage Assurance
Company
(a Wisconsin company)
95-2621453
29114

Arch Capital Finance LLC
(a Delaware limited
liability company)

Foomnote 6

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

36-2545393
21199

= 16-1364134

Unless otherwise indicated, ownership percentage of subsidiary companies is 100%. Third party entities which are less than 50% owned by an Arch
company are not shown on this chart.

Arch Financial Holdings Europe I Limited has an 90% interest in Arch Capital Group (U.S.) Inc.
: Arch Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc.

Footnote 3: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch Reinsurance Ltd. Escritorio
De Representacao No Brasil Ltda.
Footnote 4: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.
Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling
interest is held by a third party investor.
Footnote 6: Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC.
Footnote 7: Arch UK Holdings Limited owns 75% of Blue Sky Partners Limited.

Key: For each entity, the company name (jurisdiction), FEIN # (where applicable) and NAIC # (or equivalent number if applicable) are listed.

Arch Specialty Insurance
Company

(a Missouri corporation)

McNeil & Company, Inc.
(a New York company)

Construction Risk
Underwriters, LLC
(a Minnesota limited
liability company)
27-1013974

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

United Guaranty
Residential Insurance
Company of North
carolina
(a North Carolina
company)
56-0789396

First Shield Service
Corporation
(a Missouri corporation)
83-4516586

First Shield Service
Corporation of Florida
(a Missouri corporation)
38-4119847

First Shield Consumer
Service Corporation
(a Missouri corporation)
61-1932852

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

37-1944730

16667

United Guaranty
Residential Insurance
Company
(a North Carolina
company)
42-0885398
15873

United Guaranty Credit
Insurance Company
(a North Carolina
company)
56-1307714
40525

Insurance Company
(a North Carolina
company)
27-0550064
13694

Arch Structured Mortgage

United Guaranty
Commercial Insurance
Company of North
carolina
(a North Carolina
company)
56-0989041
16659

Arch Credit Risk Services

(a Delaware corporation)

32-0539299

Footnote 4

Arch Financial Holdings
B.V.

(a Netherlands company)
98-0616493

Arch Mortgage Risk
Transfer Holdings Inc.
(a Delaware corporation)
47-3497583

Gulf Reinsurance Limited
(a Dubai International
Financial Centre
company)
98-1365176

Arch Re Accident &
Health Aps
(a Denmark company)
98-0585481

Alwyn Insurance
Company Limited
(a Gibraltar company)
98-1244441

Arch Reinsurance Europe
Underwriting Designated
Activity Company
H  (an treland company)
98-0611448

Footnote 2

Arch Insurance (UK)
Limited
(a UK company)
98-0413940
AA-1120053

I

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

Arch Insurance (EU)
Designated Activity
Company
H  (an Ireland company)
98-1024362

Arch Underwriters Europe
Limited
(an Ireland company)
98-1243732

Arch Mortgage Risk
Transfer PCC Inc.
(a District of Columbia
protected cell captive
insurer)
47-4121100

insurer)
82-3878331

Lake Shore IC, Inc.

= insurer)

Arch Financial Holdings

Pty Ltd

(an Australia company)
98-1305287

N

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

Arch MI Asia Limited

(a Hong Kong company)
- 98-1424244

Prévalois SAS
(a France company)

Footnote 4

Arch Capital Finance
(ireland) Limited
(an Ireland company)
98-1341235

Arch Syndicate

Investments Ltd

(a UK company)
98-0652764

Arch Investment Holdings

(a Bermuda company)
98-0705596

Incorporated Protected
Cell No. AMRT-FRE-01

Arch Investment Holdings
11 Ltd.
(a Bermuda company)
98-0705598

Arch Investment Holdings
Ltd.

(a Bermuda company)
98-1244244

(a District of Columbia
protected cell captive

(a District of Columbia
protected cell captive

Arch Investment Holdings
1V Ltd.
(a Bermuda company)
98-0705593

Arch Reinsurance Ltd.
Escritorio De
Representacao No Brasil
Ltda.

(a Brazil company)
98-1245248

Foonote 3

Arch Underwriters Ltd.
(a Bermuda company)

98-1244615 I

Arch Underwriters (Gulf)
Limited
(a Dubai International
Financial Centre
company)
98-1426905

Arch UK Holdings Limited
(a UK company)

Footnote 7

(a UK company)

Footnote 7

imites

Obelisk Underwriting
Limited

(a UK company)

98-1490970 =

Blue Sky Partners Limited

Archipelago Risk Services

(a UK company)

Arch Credit Risk Services
(Bermuda) Ltd.
(a Bermuda company)

1

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

Arch Investment
Property Holdings Ltd.
(a Bermuda company)

98-1350243

Footnote 5

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

Benely Properties Limited
(a Cyprus company)

Arcozil Properties Limited
(a Cyprus company)

Varony Properties
Limited
(a Cyprus company)

Galozy Properties Limited
(a Cyprus company)

Primantela Properties
Limited
(a Cyprus company)

Coramono Properties

(a Cyprus company)
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART | - ORGANIZATIONAL CHART
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Statement for June 30, 2019 of the ARC H M O RTGAG E G UARAN TY 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. T
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 |\ ISR 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 |\ RSO IO
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 |\ ISR R
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 Nevoos | e,
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 |\ ISR R
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 Nevooos | e,
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 Neore [
. | 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 |\ RSO IO
............. Idlemear Holdings Limited...............ccceccsueervennene [ GBR.......... | NIAL.............. | Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccoevverrveveverrceres [ eoeeNucieiis | e
. | Thomas Underwriting Agency Limited................ GBR.......... NIA....cccooe. Idlemear Holdings Limited............cc.cccovrvvrvennnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereernreerens | crvee |\ RSO IO
. | Salt Insurance Services Limited..............cccoeuue... GBR.......... NIA....cccoooe. Thomas Underwriting Agency Limited.............. Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirericrens | crvee |\ SOOI
AN [NFAG L [NFAG e INFA e INVA Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA....ccoon. Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverecereerens | crnee |\ SO IO
N/A.. 98-0399846.. . | Arch Capital Holdings Ltd...........ccovvvevivvrirnrinnes BMU.......... NIA....ccoinne Arch Reinsurance Ltd............cccevvvierieirirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierens | conee \\ SOOI
N/A.. 98-0616488.. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA.....cccco.e. Arch Reinsurance Ltd............cccoeevevrrieiicrennn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverervereeercerens | crvee |\ S IO
N/A.. 98-0585481.. . |Arch Re Accident & Health ApS..........cccocviunee Arch Reinsurance Ltd...........cccevivreiveirivennnn. Ownership ....100.000 | Arch Capital Group Ltd Nevooos [
N/A.. 98-0652764.. Arch Syndicate Investments Ltd.. . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N
N/A.. NA. .o . | Gulf Re Holdings Limited............cccovvrererrerennnn. Arch Reinsurance Ltd...........ccoevirreeirivennnnn. Ownership ....100.000 | Arch Capital Group Ltd N
N/A.. N/A......oen... . | Gulf Reinsurance Limited............cccovvrvrrnrenrenns Gulf Re Holdings Limited.........ccccovrrreirrrenrenns Ownership ....100.000 | Arch Capital Group Ltd N
N/A.. 98-0705596.. Arch Investment Holdings | Ltd . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N
N/A.. 98-0705598.. . | Arch Investment Holdings I Ltd Arch Reinsurance Ltd...........coovveevvnreeniennnen. Ownership ....100.000 | Arch Capital Group Ltd \\ SO IO
N/A.. 99-1244244.. ... | Arch Investment Holdings Il Ltd...........cccc........ Arch Reinsurance Ltd...........ccoevirrereiriiennnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererrrerienens | coree \\ RSO IO
N/A.. 98-0705593.. . | Arch Investment Holdings IV Ltd..........ccccocvvuene Arch Reinsurance Ltd...........coovveevvnreiriennnnns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoerrvrvrrrrrrnrnrrens | wonees |\ SO DO
NIAL [NJA....oooeieenenccieeeieieeee | NAG [NFAG e [NAA [NFA Watford Holdings Ltd............ccoceviveeriicnrcrencnens Arch Reinsurance Ltd..........c.cccoeeevvveeriecnenans Ownership......... | ... 11.100 | Arch Capital Group Ltd.........ccccevveereeceniniens e |\ SO IO
N/A.. woee |Watford RE Ltd.....veueeeeeereieeneescenereieenns Watford Holdings Ltd.........cccoverrerreneencerrirnienns Ownership......... ....100.000 | Arch Capital Group Ltd........ccccovvrnrrrrrnenrrnns | s Neorr [ s
N/A.. . | Watford Holdings (UK) Limited............cccererrrnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrererernrerrerens | covene \\ RSO IO
NIAL INA. oo [NFAG INFA s [NFAG s [NVAL Watford Holdings (U.S.) INC.....ccovvrvverereirrnnenees Watford Holdings (UK) Limited...........ccccerveenee Ownership......... ....100.000 | Arch Capital Group Ltd.........c.ccovvvrvrerrrnenrrnns | s |\ SO DO
N/A.. . | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited............c.cccou..... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoevrereeeriveerieens | e |\ SO IO
N/A.. . |Watford Services INC........ccovueeereereinenceneinenes DE....cccoe. NIA ... Watford Holdings (U.S.) INC.....ccovvervrrerienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevrnrurrnrinerens | o |\ ISR R
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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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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Names of

Parent, Subsidiaries
or Affiliates

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management,

Attorney-in-Fact,
Influence, Other)

13

If Control is
Ownership

Provide

Percentage

Ultimate Controlling
Entity(ies)/Person(s)

15

Isan
SCA
Filing
Required?
(YIN)

120

N/A..
N/A..
N/A..
N/A..
N/A..
N/A..

N/A..
N/A..

N/A..
N/A..

N/A..
N/A..
N/A..

N/A..

1279
N/A..
N/A..
N/A..
N/A..
N/A..
N/A..
N/A..
N/A..
N/A..

1279
N/A..
N/A..
N/A..

1279

Arch Capital Group (U.S.) Inc.

Arch Capital Group (U.S.) Inc.

21199...

. | Arch Reinsurance Company
. | Arch Underwriters INC.........ocoeveeeenevreeneenceneeens
. | Alternative Re Holdings Limited
. | Arch Europe Insurance Services Ltd
Arch Re Facultative Underwriters Inc
. |Arch Insurance Group InC.......c.ccovueeerivereeireinnens
. | Capital Protection Insurance Services, LLC
Alternative Re Limited............coocuvinerrvininirinene

oo [Arch LMIPty Ltd. ..o
. | Arch Financial Holdings Australia Pty Ltd
Arch Mortgage Risk Transfer Holdings Inc
.... | Arch Mortgage Risk Transfer PCC Inc

. | Incorporated Protected Cell No. AMRT-FRE-01
Arch Financial Holdings B.V.........cccccvvviveininnee.

Arch Insurance (EU) Designated Activity

Company

Arch Underwriters Europe Limited

Arch Reinsurance Europe Underwriting
Designated Activity Company

Arch Capital Group (U.S.) Inc
... | Arch Capital Group (U.S.) Inc
. | Arch Risk Transfer Services Ltd

Alwyn Insurance Company Limited

Arch Insurance (UK) Limited............ccovrrrrrrnnnn.

. | Arch Underwriting Agency LLC
. | Arch Specialty Insurance Agency Inc.

. | Arch Insurance Company............
. | First American Service Corporation
Construction Risk Underwriters, LLC

Arch Property Casualty Insurance Company.

Arch Specialty Insurance Company

.. | Arch Reinsurance Company.

Arch Financial Holdings Australia Pty Ltd........
Arch Financial Holdings Europe Il Limited......
Arch Financial Holdings Europe Il Limited......
Arch Mortgage Risk Transfer Holdings Inc.......
Arch Mortgage Risk Transfer PCC Inc.............
Arch Financial Holdings Europe Il Limited.......

Arch Financial Holdings Europe Il Limited.......
Arch Financial Holdings Europe Il Limited.......

Arch Financial Holdings Europe Il Limited.......
Arch Financial Holdings Europe | Limited........
Arch Reinsurance Europe Underwriting
Designated Activity Company

Arch Reinsurance Ltd.........cccoccoereriencneinnienee
Arch Financial Holdings B.V.........cccccocevvivinnae.

Arch Reinsurance Europe Underwriting
Designated Activity Company

Arch Capital Group (U.S.) Inc.
Arch Reinsurance Company
Arch Risk Transfer Services Ltd..........c.ccocuune.
Arch Insurance (UK) Limited............ccovvivnnee.
Arch Reinsurance Company...........ccc.eevrunenns
Arch Capital Group (U.S.) Inc....
Arch Reinsurance Company
Alternative Re Holdings Limited.......................
Arch Insurance Group Inc
Arch Insurance Group Inc

Arch Insurance Group Inc
Arch Underwriting Agency LLC.........ccccvvvevnnee

Arch Insurance Company...........ceeevveeerrvcvenns

Arch Insurance Company...........cceeoeveeerrreevenns

Ownership
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........

. | Ownership.
Ownership.........
Ownership.........

Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........

Ownership.........

Ownership.........

Ownership.........

....100.000
....100.000
....100.000
....100.000
....100.000
....100.000

....100.000
....100.000

....100.000

....100.000
....100.000

...100.000

...100.000
....100.000
....100.000
....100.000
...100.000
....100.000

....100.000
....100.000
....100.000

. {....100.000

....100.000
....100.000

....100.000

....100.000

Arch Capital Group Ltd
Arch Capital Group Ltd

Arch Capital Group Ltd....................

Arch Capital Group Ltd
Arch Capital Group Ltd

Arch Capital Group Ltd.....................

Arch Capital Group Ltd.....................
Arch Capital Group Ltd.........cccoveenee.

Arch Capital Group Ltd....................
Arch Capital Group Ltd.....................

Arch Capital Group Ltd
Arch Capital Group Ltd

Arch Capital Group Ltd.....................

Arch Capital Group Ltd....................

Arch Capital Group Ltd
Arch Capital Group Ltd
Arch Capital Group Ltd
Arch Capital Group Ltd

Arch Capital Group Ltd.....................

Arch Capital Group Ltd
Arch Capital Group Ltd

Arch Capital Group Ltd............ccoo....

Arch Capital Group Ltd
Arch Capital Group Ltd

Arch Capital Group Ltd....

Arch Capital Group Ltd

Arch Capital Group Ltd.....................

Arch Capital Group Ltd.....................

Arch Capital Group Ltd.....................

Z2 Z2 22222222




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y

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

2cIo

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
1279 | Arch Capital Group (U.S.) Inc. | 30830... [39-1128299.. Arch Indemnity Insurance Company.................. MO............ Arch Excess & Surplus Insurance Company.... | Ownership......... ....100.000 |Arch Capital Group Ltd.........cccovererveeviveriieens | e Neoos | e,
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 Neooe [
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 |\ ISR R
....... 46-1950584.. .... | Arch Capital Finance LLC Arch U.S. Ml Holdings Inc...........ccccevuevrrevneeen. | OWnership........ |....100.000 | Arch Capital Group Ltd N [
N/A.. 46-1950257.. . | Arch U.S. M Services Inc Arch Mortgage Insurance Company................. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e |\ ISR R
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 Neore [
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 Neore [
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 Neooe [
N/A.. .... | Arch Investment Holdings (Cyprus) Ltd.............. CYP.......... NIA....ccoonn. Arch Investment Property Holdings Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereerereerens | crvee |\ SO IO
N/A.. . | Arch Investment Property Holdings Ltd.............. BMU.......... NIA....cccooone. Arch Global Services Holdings Ltd................... Ownership......... |...... 94.060 |Arch Capital Group Ltd..........cccoeverervereerisinns [ e |\ USSR
N/A.. Arch Investment Property Holdings Ltd.............. BMU.......... NIA......cc...... AFP Capital Management Limited.................... Ownership....... | ... 5.940 | Individuals..........ccccvveverircreeiiierseeeeeesneees | e |\ SO IO
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 \\ SOOI
N/A.. . | Benely Properties Limited..........cccvvvrririennnns CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevvrvrrrrrnrnrrnis | o \\ SO IO
N/A.. Arcozil Properties Limited............ccccoooeviiininnnes CYP.......... NIA....cccooe. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevererverererrerens | crvee |\ SOOI
N/A.. .... | Varony Properties Limited...........c.ccovvvrrirennne. CYP.......... NIA....cccooe. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvererverreereerens | crvee |\ S IO
N/A.. .. | Galozy Properties Limited............ccoeverrirerennnns CYP.......... NIA....ccinne Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverreverrrerienens | covee \\ SO IO
N/A.. . | Primantela Properties Limited..............ccccconeenee. CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd \\ SO O
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 |\ JSSOO EU
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 |\ S O
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 |\ SO O
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 |\ ISR R
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 Neoor [
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 Neoor [
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 |\ ISR R




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y

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

€210

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
NIAL INJA s N/A....... N/A....ovenn. NA. .o N/A...coene. L N Prévalois SAS.........coorrirerereeerene e FRA........... NIA...ccooren. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coerreererrernerneeneirnns | ceenee |\ ISR R
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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Statement for June 30, 2019 of the ARC H M O RTGAG E G UARAN TY 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) *
Europe Property Fund IV Feeder S.A SICAV-
NIAL [NJA oo N/A....... N/A...coonn N/A............ N/A............. NA .o SIF OTH....ccoeenee. Arch Reinsurance Ltd............cccceceerveeniccnenans Ownership......... | ...... 13.000 |Arch Capital Group Ltd.........ccccevveererecrerieens e N...... K TR
N/A.. . | Premia Holdings Ltd.........ccccoooeeererrerneennreinnenes | BMUoccoco INTAL Arch Reinsurance Ltd.........cccocooeurrrincnninienee Ownership......... |...... 23.210 | Arch Capital Group Ltd.........cocveereeneereinreneirens | ceenee N...... 4.
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 |\ ISR R
N/A.. . | Premia Holdings INC.........cccccoeveeveeeecveesenvennens | DEvieiceces [INIA Premia Holdings Ltd.........cccccovveverrverrcnierennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvereervereeercnrens | crvee |\ RSO IO
N/A.. . | Premia Solutions INC..........ccooovvnenrirnenennrnnnne | DB INIAL Premia Holdings INC.......c.ovuveencvnriinerceien. Ownership......... ....100.000 | Arch Capital Group Ltd........c.coeerrrurerrinrrens | e |\ ISR R
N/A.. 32-0539299.. |N/A............. Arch Credit Risk Services Inc...........ccoceeceerveveees | DEeeee [NIA.. Arch Capital Group (U.S.) INC.....cvvvvvrrerrrennee Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevevrvereeercerens | crvee \\ RSO IO
N/A.. 98-1490970.. |N/A............. .... | Arch UK Holdings Limited...........ccccccovverecrernen |GBRucceocce [NIA....c Arch Reinsurance Ltd.........cccocoorrerincrnirnienee Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoeuerrrurrrnenerens | o |\ ISR R
N/A.. NA...ccooeinn. N/A............. . | Blue Sky Partners Limited............c.ccceeeveerevenee. | GBR....oce. [NIAL. Arch UK Holdings Limited.........cc.cceeevrverernnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........cccoevvverererriniens [ e |\ RSO IO
N/A.. N/A....cooean. NA. . Archipelago Risk Services Limited............cc.co... | GBRuccuocees [NIALccccee Blue Sky Partners Limited..........cccccocveuninienne Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeuvrnrurenncncrens | o Neore [
N/A.. NA...coenn. N/A........... .. |Lake Shore IC, INC.......coevvvevvvercerrerereerierenssenens | DCevees [ A Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvevreervereeercerens | crvee |\ RSO IO
N/A.. 16-1364134.. [N/A............. . [McNeil & Company, INC.......cccoveeevereeneenerrerneenees [NY e | A Arch Insurance Company............cccereereereeneenes Ownership......... ....100.000 | Arch Capital Group Ltd........c.ccoevvrneurennencrens | s Neore [
N/A.. NA...coeinn. N/A............. Obelisk Underwriting Limited..............ccccceveveveee. | GBRuce. [NIAL Arch UK Holdings Limited.........cc.cceeevrrrerrnnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverervereererierens | crvee |\ SO IO
N/A.. 83-4516586.. [N/A............. . | First Shield Service Corporation..............c.cccece..|MO.......o.. [NIAL....oc.e Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd..........cccceveerervereirerierens | covee |\ SOOI
N/A.. 38-4119847.. IN/A............. . | First Shield Service Corporation of Florida.........|MO............ INIA............... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccccvverervereeereerens | cvvee |\ RSO IO
N/A.. 61-1932852.. [N/A............. First Shield Consumer Service Corporation....... [MO............ |NIA............... Arch Insurance Group INC.........ccocvevverevcvnnnns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccccevereverererierins | covee \\ SO IO
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 \\ RSO IO
NIAL INTA o N/A....... N/A......oen... NA. ... N/A........... L Arch Credit Risk Services (Bermuda) Ltd........... BMU.......... NIA ..o Arch Reinsurance Ltd...........coovrievenreneinnnen. Ownership......... ....100.000 | Arch Capital Group Ltd........ccccoeeervrrrvrnrnrrnins | s \\ SO 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% ofthe voting shares, except for Arch Reinsurance Ltd., which holds approximately 11% of thevoting shares of Watford Holdings Ltd.
3 Entity is an investment vehicle which is not operated or controlled by Arch.
4 Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd.




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

i

1

Earned

Direct Premiums

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

N
SO UTAWN

11.1.

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......

. Ocean marine.......
. Inland marine........
. Financial guaranty....
Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation

Other liability-occurrence
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Auto physical damage......
. Aircraft (all perils)......

CWarranty.....cecee e
. Reinsurance-nonproportional assumed property.

(68,973)| .

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......cocovrrrrrinrnnesninnereineaas

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty........c.cocoerveeniunee
. Ocean marine
. Inland marine........
. Financial guaranty.
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake.........cccoevvineeneirniniinnn,
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage
. Aircraft (all perils)

. International..
L Warranty.......ooeevneneneeeeene
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other liNes of BUSINESS..........ccccvevevrrveeeiceeec e
L TOtAIS e

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......covrinrnmrinrniireiscssnessessnssseseesenens
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Statement for June 30, 2019 of the ARC H M O RTGAG E G UARAN TY COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + PIOF..o.vvs | ceveieeiiiiiieiesissiisississies | eoersessississsesssssessessssssess | sosssessssssssessssssssssssanes 0 | it | eesressissssisssssesssssnsens | srssrssssessessssseessssaanes 0 |t iesssiisies | eesrssssiesssssisseesssnssesens | arrsssessesssssesessansesanies | sesesiessassessessasssnsaesans (01 N (1 (O] 0
2. 2017 ciiees [ R N L P KL I I 10 [oreeiiereseccssesssiiens | erresiesississies s 10 | e 5 [ oiieieriesesiiesiesienisiiens | creerissessess s esssssssenians | sressesssssss s ens s senaens [ N [220)] [ ()] (21)
3. Subtotals
2017 + Prior ..o | o R N L I KL I 10 [ o [0 P 10 | e L3N I (01 P (0] PO [ N [220)] [ ()] (21)
4, 2018..iiees [ 33 | s K I 30 | e enenieniins | enrenresensens st s snaenes | fessessesassens s sessansneas 0 | | e 3 [ | e K I (K] (01 I (33)
5. Subtotals
2018 + Prior. ... | coveererssierissiensnias (o1 L I 72 10 [ oo [0 P 10 | e [N I K I (0] P [ I ()] [ ()] (54)
6. 2019 s [ )0, T P D0, S PO 0.0 S P ) O OO L P I D0, S [P Y I K1 I 25 | .0 TN 0.0 ST R XXX
7. TotalS...cevereees | o (31 [ L 72 (O LI I I O [ [P YL K [P KX O (1) ] [ ()] (54)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ccoooovevieriennes 47,697
L D (77.9)% [ 2. covvrre. [VAK0) Y T — (75.0)%

Col. 13, Line 7

Line 8

4, (0.1)%




Statement for June 30, 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. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

Bar Code:

A0 1000 0D O
* 1 8 7 3220194 900000 2 =«
02000 O 50 0
* 1 8 7 3 22 01 94550000 2 =«
A0 00O 0 0O
* 1 8 7 3 22 0193650000 2 =«
A0 00000 0
* 1 8 7 3 22019505000 0 2 =«

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
Overflow Page for Write-Ins

NONE

Q16



Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI...........covvieeveriireeeieeee ettt
Cost of acquired:

2.1 Actual cost at time of ACQUISIEION...........ccrrererreerrerrirreereneereieeseeeeeeecee o Bl T
2.2 Additional investment made after acquisition............ccoceeviericniieiennn.d . ° AR B ...
Current year change in enCUMDIANCES...........covrernrrrernrrnrnniernsrnsesnessesessenes e - B e

Total gain (I0SS) ON AISPOSAIS.........cuvieiriiiieiiiieie ettt s bbbt bbb bbbt n bt
Deduct amounts received on disposals..............oeeereerirerieniens
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreCiation.............cccueeerevereierereesieseseeses s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts............cccoeveeieririeieinenns
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar............co.oeeneerrenerneeneereeneeneereeneenes
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........c.ciiveiieicicie ettt bbb
2.2 Additional investment made after aCQUISIEION.............cccoieueiiriieiice et

Capitalized deferred interest and Other............ccooeerrriernrnrsesenereeeens
ACCrual Of AISCOUNL.........cvvveiicicrieiieice s N Y
Unrealized valuation increase (decrease).........cccovveveveernrnenrrsencncrcrrncene . Nl -l M.

Total gain (I0SS) ON AISPOSAIS..........ceviiiieriieiciiee ettt bbb s et bbbt a b se b b s bbbt en s ts e bnas
Deduct amounts reCeived ON dISPOSAIS...........cuuuruiuriiriririieieieiseisie ettt ennn
Deduct amortization of premium and mortgage interest points and commitment fEes..........cccvvveiviieiesenieesesreees
Total foreign exchange change in book value/recorded investment excluding accrued interest............ccveveveicveirevcvcnninnn
Deduct current year's other-than-temporary impairment reCOGNIZEM. ..o

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VAlUGLON GIOWANCE..........cuevvieiiiiireieisie ettt bbbt

. SUDLOLAl (LINE 11 PIUS LINE 12)...cuieeceeeiieerieie ettt
. Deduct total NONAAMItIEd GMOUNTS.........c.cieiireiiiiiii bbb
. Statement value at end of current period (Ling 13 MINUS LINE 14)......oiieiieiriiesisiisiesissi e ssssssssnsssssssssnsssseees

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECeMBEr 31 Of PHOF YEAI...........ccovuiveevciieeeereeteee ettt
Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cvrveriiesierece ettt ettt ettt se s

2.2 Additional investment made after aCqQUISIION. ............cevueveevieereieeeeeeee e 2 B B B+
Capitalized deferred interest and other............. A B 0 AR .
Accrual of dISCOUNL..........ccveieirireieiceie e - B . .

Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value.......

Deduct current year's other-than-temporary impairment reCOGNIZEM.............c.cviveieiiuiicieieseeeete e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccevervirrrererreeniieereeeee s
. Deduct total Nonadmitted @MOUNLS.............cciuiveireiciieie ettt
. Statement value at end of current period (Line 11 MiNUS LINE 12)........ccccoeiiiririiiereiiiereiiciesseiesssesieesseresssesessssseressnsesessnas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

-~ 8 a o
W o @

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEa............cccveeveeriveeeiiereeece e
Cost of bonds and SOCKS ACQUIFET.........c..cviuiieiieiiisie ettt
ACCTUAL OF QISCOUNL........cvoiviitictie ettt bbbt bbb bbbt ae bt
Unrealized valuation iNCreaSE (ABCIEASE).........ceuerivirireisiiiiesieiseiss ettt bbb bbbttt
Total Gain (I0SS) ON AISPOSAIS.......vuvrrererririereireiseresseeeessesesesessess s sssses st st ses s ess st s s ss st s st sessen st s s st st snssnsses
Deduct consideration for bonds and stocks dISPOSEA Of ..........ccieieiiiciciiise e
Deduct amortization Of PrEMIUM............c. ettt sttt nssns s
Total foreign exchange change in book/adjusted Carrying VAIUE...........c.ccovveieiriieieireieiecesiee s
Deduct current year's other-than-temporary impairment reCOGNIZEM..........cceevirieiiirinieieseeere e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........cccoeeeerieiiiriininns
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10).........ccceovrerrrrererrerriereeree e
. Deduct total NONAAMItIEd AMOUNTS...........coieiireiiriieieie et
. Statement value at end of current period (Ling 11 MINUS LINE 12).....ueiiieireresieressessessssasessssssssssssssensssssessessanssssssssassssssnees

......................................... (94,468)
................................... 17,084,889

................................... 45,177,287
..................................... 7,639,443
.......................................... 17,625
....................................... (118,568)
..................................... 7,529,622
........................................ 249,107




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ():v1vverreeesrieiseie ittt | beeentesb bbb 45,907,295 | ..o 9,951,287 | ..o 7,571,355 | oo (11,641) | cooeereeeiena 45,907,295 | ...coviirerinnd 48,275,586 | ...oovvurereererincrneiereissineienenis | nereeeseieen s 44,937,058

20ISO

NAIC B (B)-vvvevvereresrerereeeseesseeessee s ese bbbt | 84t b bRk R bRk | 84 R E R | HRE R R | SRt Rt | HReee Rttt | Heeee et 0 e | e

NAIC 4 (B)-...1vvereerserereeeseesseeesses s ese sttt | £84 e bRk bbbk | HH4 R RSt | HRE R R R RS | SRt SRR | SRt bRttt | et 0 | | e

NAIC B (B)-vv.evvevererrerereeissessseeesseesseses s ess st bes | 88 es bbbtk | S84 s Rkt | Hhe R | HRE SRRt | Heeee bRt | ettt 0 | | e

NAIC B (B)-+..evvevererrereraesssissseeesseessesessess e ess s ess s ebes | 88 s s Rkt eee e et et | £hfnene s e REeeeE et eees et eeet | HhfseeEE R et eeeE e et | £EfeneE R et f ettt | HEfeneE Rttt | ettt s 0 s | e

Total BONGS.......ccouiiiiiicc s ....45,907,295

PREFERRED STOCK

NAIC Tttt | S84SRk | R8RSR | SR8 R R | HRE SRRk | HRiee sttt | Hebee et 0 | et | e

NAIC 2. eocereeseeess st ess e85 | 24800888 | 48R R E RS RSeS| HE8eeR RS AR s | H88ee SRR | S48 e Rttt | Hesen sttt 0 | orrereeereeerseesseesneesssesssnessnes | soeesssens sttt
LT 0 O PO oo OO O PP OB DEOOT OO OO SRPST DEOOP OO OT ST DO O TSRTSRRTOON 0 | rrereeerreereeesseesneesssssssnessnes | soseessess st
T 0 O OO PO OO O PP OOPT T DEOOO PO OO O OP TSROSO DEOOP OO O OTRPSRPT) DO OO 0 | oreereeerreereeesneesseessssessnessnes | sosesssess st
12, NAIC Bt es st | 2480888 | 48RS | 88 e SRR | H48ee s sttt | HR8eee SRRt | Hesen s st 0 | oreereeerreereeesseesneessessssnessnes | soneessess st
KT O OO OO OO OO OO ) DO OO OO OO PPOS O OO OO oOsOPO O POT PP POPSRR) DOUOT OO PO RRRRTOPOON 0 e | st
14, Total Prefermed SIOCK.........oviuiirirrisisieieereesse s | erenssns s sens s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15, Total Bonds and Preferred SEOCK. ... rrurrrsmarmemmressmessresssssssssessssnssns | cersssssssssssssssssssesaes 45,907,295 | ..o 9,951,287 | ..o 7,571,355 | .oveonrissenssressnienenns (11,641) | oo 45,907,295 | oo 48,275,586 | ...vcoovverirersrieseeessneneeeneens [\ 44,937,058

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1S.......... 0; NAIC2S....... 0; NAIC3S........ 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

Sch. DA - Pt. 1
NONE

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

QSI103, QS104, QSI05, QSI06, QSI07



Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Deduct consideration received on disposals

. Book/adjusted carrying value, December 31 Of PHOT YEA.........cc.cveuciiveieicieie e

. Cost of Cash eqQUIVAIENES ACGUINET.........cvervrrrrriririsririssee ettt ensnes

. ACCIUAL O QISCOUNL.......ooeeieiceees ettt bbb sttt sees

. Unrealized valuation iNCrease (ABCTEASE)..........cueveuevrieeieiietesie ettt s s sse s b st b s s benes

. Total gain (I0SS) ON AISPOSAIS.......cuuevrrrrererrierrisriseissreeese ettt sttt s st en s ssentns

. Deduct amortization Of PreMIUM..........ccc.ieiiiriicese ettt nas

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccevevverveicenieeeecese e

. Deduct current year's other-than-temporary impairment recognized.............ccccveeeviveeseccreeecee e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccoevrrervvvierivrisninnenns

. Deduct total nonadmitted @MOUNLS............cceiieireicieise et

. Statement value at end of current period (Ling 10 MinUS LiNE 11)....ceueviereiriisieieisseesessessssesssssssssnsessssnees

.............................................. 4,012,046

............................................ 11,816,504

.............................................. 4,470,033

.............................................. 8,183,392

QSI108




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement for June 30, 2019 of the ARC H M ORTGAG E G UARAN TY COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S.
912828 WG 1 |UNITED STATES TREASURY ..ottt 05/17/2019........ JP MOTGAN SECUMHES INC......vveveiririieiciiiiee e siseens | stbseses bbbt sirens | sbeebesssnse st 3,004,570 | cooooieeee 3,000,000 3,668 |1
912828  XT 2 |UNITED STATES TREASURY.......ciiiiiiiiiiniiiiieississns s senssnsseses 06/20/2019........ JP MOrgan SECUMHES INC.........vuiiriiiiiiiiiiieisi s ssrsnssnesens | sesssesesssns e ens st ensnes 3,850,469 3,800,000 4,361 |1
0599999,  Total - BONAS = U.S. GOVEIMMENL. ... eveitetesittisstesesseisstesns s ses e s s eh etk e8 b s 160 oe88eEEeEE 08 sEE R £ L EEeEEEE b £EE R E e R £EE£EE 1R E b8 £EE £ R e E L8 E 4L L8 LE oL E£EE SR EEE4EE £ Ef b S0 E SR EEEEEE 1 EE oL E 1oL E e E R e b eeEbeEE R ne | fEehiesbaee s b e b e bbbt entennnnss | sbsbssnssnsenbsneen st eres 6,855,039 | ..o 6,800,000 | oo s 8,029 | ..o XXX
Bonds - Industrial and Miscell
05565E  BF 1 | BMW US CAPITAL LLC.......iiiiiiiiriiicriniiciesisei it C 04/15/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC 500,000 500,000
110122 BY 3 |BRISTOL-MYERS SQUIBB CO . 05/07/2019........ MORGAN STANLEY & CO. LLC.....otviirerierieririeissiesiereiesses s 997,310 | oo 1,000,000
459200  JX O [INTERNATIONAL BUSINESS MACHINES CORP.......c.ccccovririrmrriniereriiiininsierineesserenes 05/08/2019........ JP MOTGan SECUMHES INC.......cuuvvuririiiieiiiiciieie e ssseniens | cesesieriess bbb 999,460 | ..o 1,000,000
90327Q D3 0 |USAA CAPITAL CORP.......ccouriiiirimiiiiiiisnissessenississssssnsessneenes 05/08/2019........ GOLDMAN....citiie ettt | oteb bbb 599,478 600,000
3899999. Total - BoNdS - INAUSEAl ANA MISCEIIANEOUS..............c.cvieiveviectetictcieeecteetcete ettt ete et etetets eteteteteseseesesesstetesesasteseesesetessssetessssesessssesesesasseees e setesesesseseesesetesesseses s sesesessssesessesesesassetetesaesesessnsetesasassesansesesesassete  4ebassssessssssetessssssessssesetasansesassssesesasns | evissetesossesesssesesesestesanassens 3,096,248 | ..o 3,100,000
8399997, TOtAl - BONAS = PAIT 3.8k he48e0E e o080 E 080 E e E 808 E 10888 E 08 EE 08D E LR sk SE ki E e ens ekttt | sbnbenns e 9,951,287 | oo 9,900,000
8399999, TOAI - BOMAS. ...t eeiiteestesers ettt ees et f e f 8k eEE R f e R EeEE e £EE 1 SeELEEeEE R E oL L SR EE oL E LR f L E R fEE R L E LR E L e oL E R L E L LR eEEEE R R E SR L E LR f AR E SRR E LR E LR R eE LR EiehbeeEeh bbb 29,951,287 [ oo 9,900,000
9999999. Total - Bonds, Preferred and Common Stocks et eeietebtaetetteseteteteeasieeietasits | eeissetetesesesesieseietasettesatsesetassietatteeeesseeaetesaneeees e setetseeeee e e eet s aee et e s Ae A et et s A e ee b SR e s es e A et et s A e e s s A e A et b s e et e s ne et et s antetane Saesetsieietetasest et s ea et et e et es s et et neetatans ..9,951,287 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement for June 30, 2019 of the ARC H M O RTGAG E G UARAN TY COM PANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
MERRILL LYNCH PIERCE
912828 4Y 3 |UNITED STATES TREASURY . | 05/09/2019. | FENNER SMITH INC 3,985,781 3,987,755 ..3,990,327 08/31/2020.
912828 X9 6 |UNITED STATES TREASURY.... .. | 06/20/2019. | JP Morgan Securities Inc................ . . 05/15/2020. | 1.
912828 XS 4 |UNITED STATES TREASURY . | 05/31/2019. | Maturity @ 100.00.........ccoevrvvennnee | covernernnnnssisnninnns | 201,000,000 | ..o 1,000,000 ..1,000,000 05/31/2019. [ 1o
0599999. Total - Bonds - U.S. Government 7,580,000 ..7,571,355 ..102,247 XXX XXX
8399997. Total - Bonds - Part4............... .......7,580,000 7,569,136 .7,571,355 | .0 14,560 | ... 14,560 | ... 102,247 XXX XXX
8399999. Total - BONdS......coorereriiniisnriieninnes 7,585,915 | ... 7,580,000 7,569,136 7,571,355 | .0 | 14,560 | ... 14,560 | . 102,247 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks 7,585,915 XXX 7,568,237 7,569,136 ..7,571,355 14,560 14,560 | ... 102,247 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .




Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNI O Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of America... . Concord, Ao 514,910 652,398 | XXX
0199999. Total Open Depositorie: XXX XXX |0 |0 | 498,585 | o 514,910 | .o 652,398 | XXX
0399999. Total Cash on Deposit XXX XXX 514,910 652,398 | XXX
0599999. Total Cash........ XXX XXX [0 |0 | 498,585 | 514,910 | .o 652,398 | XXX

QE12
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Statement for June 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Money Market Mutual Funds
262006 20 8 | DREYFUS GVT CSH MGT INST.....oouiiuuiirueiuuiemeisseesseeeseessse s ssseesseessseessse s essee st ess s es b8 81188884 E 8888 E e R E e £ bbb R bR SE4eeEbsee R R oL b s s A b bR bbbkttt nnnee | eresenisneinas 06/10/2019....... | cvvvvrerrrinncs 2.280 | .o | 39,967 1,651
8699999. Total - All Other MONEY MArKEt MULUAI FUNGS..............riiiiriiicii L8424 80021000 0041041488022 0 01 S804 4101 1,651
8899999. Total - Cash EQUIVAIENS bRt Shee oL bbb 1,651
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