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Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY
ASSETS

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

1 BONDS ..ttt bbbt | eebieebeneieeees 45,075,931 | oo (V1 45,075,931 | oo 47,273,830
2. Stocks:

2.0 PrEfErred SLOCKS......c.vveieeiiisiieieiseie ettt essenns | esssessesssten st s e sanes (0 L0 TR L0 SN 0

2.2 COMMON SEOCKS......cviieveiiiieiieisissieiss sttt sttt b e ssessssessesnsens | essssessesssassesssssessesanes (0 S L0 N L0 RN 0
3. Mortgage loans on real estate:

31 FIISEIIENS ettt nns | esssesses ettt bees (0 R L0 N L0 N 0

3.2 Other than firStHIENS........ciiiieieeieiecee ettt esns | esssessessssesses s snses e sanes (0 L0 N L0 TN 0
4, Real estate:

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

ENCUMDIANCES)......vvrveivseviesssiesse st s st s st st st es st ssessensnns | sesssessesssssssssessessnsnssens (01 RN L0 L0 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......vvevrviiieieieieise ittt s bbb ensessessnsense | sbessessesssssssessessnsensesnsnn (0 [0 L0 SN 0

4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES).......oevririeireieirirerieieisnieieineinns | s (0 R [0 R L0 N 0
5. Cash ($.....484,280), cash equivalents ($.....1,995,415)

and short-term investments ($.......... 0) ettt sntenes | erresieaesaesesanes 2,479,695 | ..o [0 I 2,479,695 | ....coovveverrrns 1,005,645
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....cvveevecicrereieresesee s essssssessssssesess | sveesessssssssessessssessesieead (01 TR L0 IO L0 IO 0
T DEIVALIVES. ..ottt nnns | esssesseeetenses s ant s naes (0 R [0 R L0 0
8. Other INVESIEA @SSELS.........cvviiciieiscisieieses sttt st sssensns | sressessessssssesessessssnseens (01 RN L0 L0 0
9. ReCEIVADIES O SECUMEIES. .......cvvurveeieriricis ittt essss s ssenss | svessessesssssnssessesssssnssens (0 L0 R L0 S 0
10.  Securities lending reinvested COllAtEral ASSELS...........c.covrirrriieininriseeiesiseesessssesessnees | cresessssssessssessessssssesse (0 [0 R L0 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ccvverveeieieiecseessssie s ssssenses | srsesssssssssssssessssssnssesaas [0 P [0 I [0 P 0

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

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

14, Investment iNncome due and ACCIUEM..........cceuruivrrreiiineieieeisese s sees

15. Premiums and considerations:

15.1  Uncollected premiums and agents' balances in the course of collection............ccveves | cvvvervreirerreen. 121,984 | oo [0 I 121,984 | oo 121,512
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS)........cccvvernrveiiens | corvrerrsrenssseesssssenseesens (0 S L0 R L0 0
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... D).ttt ettt | eesiensies e (0 O 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS..............coiuriririiniinirisisriesssssiesissienes | e (O RN 0 [ oo (U SN 28,543
16.2 Funds held by or deposited with reinsured COMPANIES...........cceviurieeieeiiireieieieisseies | crerreresesssse e (0 TR 0 | oo L0 TR 0
16.3 Other amounts receivable under reinSUrance CONTaCS............c.ovririniiniiininiinies | v (O N (O RO (O RO 0
17. Amounts receivable relating to UnINSUIEd PlaNS.............cucveeiirieieiieieieie st | vssesiessesesses e sssesse e (0 TSR 0 | oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............coeveveevceies | coveveveieiieirinn. 191,557 | oo [0 I 191,557 | coeveeeeeee 78,490
18.2 Net deferred taX @SSEt........ccciiiiiii s | coresnes s (O N (O RO (O RO 0
19.  Guaranty funds receivable Or ON dEPOSIL..........cc.cceievririieieieiieee e ssiesesieaes | essessesiesesses e sesse s (01 TSR 0 | oo 0 | oo 0
20. Electronic data processing equipment and SOWAIE............c.ccuiueieieeieiniieieeseeie e eieisins | cressesesiessssesessssesseseend (0 TSR 0 | oo 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 0 | e 0 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............ccoeveeierveicevies | cvrerieieeieesieeenad (0 TSR 0 | oo 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates.............ccccoceieieeerieiiiesieceeeeseeeiens | e 160,967 | oo [0 IO 160,967 | covoveevcreean 63,383
24. Health care ($.......... 0) and other amounts reCeivable..............cccveviveieicirieeeeeeeseeees | e 0 | e 0 | oo 0 | oo 0
25. Aggregate write-ins for other than invested asSets...........c.ccviueieiciciiieieeeeece e | cereississieseenas 5,703,280 | ...ccovvrrrann 5,635,000 | .ooovoiriiireranad 68,280 | oo 63,058
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 thrOUG 25).........evveereriniinrisniseississeecsssesesssessssessssssssssssessssssssess | sssessessssssessns 53,922,364 | ..covvvirririnnn. 5,635,000 | .coovvrvrnnnnns 48,287,364 | ..o 48,839,798
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ovvevreenns | corvrrerneeneereenirneenneneiens (01 (0 (0 0
28.  Total (LINES 26 @NA 27)......cuureirrrireireeirerieeessessesssessessesssesssesssesssessssssssssessessssssssnenes | sevssssessssssons 53,922,364 | ...ccooovrvrrnnnenn 5,635,000 | .coooovrrrrrennne 48,287,364 | ....ovvrrrnns 48,839,798
DETAILS OF WRITE-INS
10T, et RSttt | Setesss sttt (O (O (O 0
1102, oottt | Seieses et (O (O (O O 0
1103, oottt RS R ettt | Seieessnest st (O (O (O T 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccouevererrernrnrirnineenniiees | cervenesnsessersesessnsenesnennd [0 SR L0 IO L0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE). ....vererrrarerremernnerseressesssssssssesssssness | sersesssssssssssssssssssssssessas [0 [ I [ I 0
2501, Statutory deposit iN GUAM............ccvevereeeeieieeeeeeece ettt sssssaenaes | evsesssssssssesinssnen 60,000 | .ooovoreeeeee (01 IO 60,000 | .ooooereran 60,000
2502, LICENSES PUICNASEA.........cocvevireeiiieieiiseieise ettt s s b snsesessnsssennnes | sesessssssasssesens 5,635,000 | ..coocerrrernnen. 5,635,000 | .oooevevierieecee 0 [ e 0
2503, OtET TECEIVADIES........covvcvecrieeiciee ettt ettt s e bsse s sanes | snvsessssssessesssnseses 2,999 | i [0 2,999 | s 3,058
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccowreeenrereineneeneirnes | cereereeeneesesssseseneens 12 I (0 5,281 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......c.rverrireresresressisessssssssssessssanes | seessssessssssssns 5,703,280 | ..oooviiiiinnnns 5,635,000 | .ooiviiiinininead 68,280 | ..o 63,058




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....35,780).......ccvuriiirerieieseeeesisesssesssessssessss s s s st ss st st ens s ssssessansnes | esssseesssssene st en s tnes 37,987 | oo 17,425
2. Reinsurance payable on paid [0sses and 10SS adjUSIMENT EXPENSES.........cuwerrerirrirnrerrieieirnseseessesessssssesseessssssesesssssessssssessesss | sessssessssesssssessessassnsssssssssassnns (0 0
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIlar ChATGES...........evreruririririniresereseessesssssseeessssssssssessesss | sessssessssessssssssessesssnssssssssessans (0 TR 0
5. Other expenses (excluding taxes, ICENSES AN FEES).........cveiiuiiieieiiiie ettt enss | sebessesssssssassesssantessesas 134,113 | s 167,824
6. Taxes, licenses and fees (excluding federal and fOreign INCOME tAXES).......cvururrrrirnrerresirninririresssssse et sssssssseseses | stesssssssssessasssssessassnssnens 6,118 | o 31,645
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......crvvrrrrrrirrrereiiererieieieees | cerreresssesesse e 0 [ e 0
7.2 Net deferred taX HADIIILY..........ccevevereiisie ettt bttt s st es s bbb s s sas s st essesntas | evasbessessssassssessss st esees e bansenes 0 | o 0
8.  Borrowed money§.......... 0 and interest thereon §.......... et e ettt sttt ntnnes | estaesiaes st se e 0 [ oo 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....873,894 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 ACE).........c.vvvrrerririninrreieeecneeseeseieeisseneens | crreeesesseseessessssssenseees 93,536 | v 71,323
10, AQVANCE PIEMIUM......coiuiviiiieiieiicte ettt ettt sttt a st b st b s bbb st e s s bbb st et es s s bbb et es s s et b s s et s s s e b s asbebssssesansnts | sbebessssesessssesesnsesesanantenes 3,563 | v 5,025
11.  Dividends declared and unpaid:
T11 SEOCKNOIAETS. ......vveietii et s st s sttt es s st ensens | ebsesssensesesensesessnssnsense s et st 0 [ e 0
112 POCYNOIAETS. ... ettt n st sse s st | anbsessessentnsesses s st anssen st st [0 TR 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)........ccccvvreieirireieiieiisieeseessene e ssssssessessssesses | censessessssenessssenenennnnned00,90T | o 375,487
13. Funds held by company Under reiNSUFANCE trEALES. ........c..veererrerrirnrerriseisessississisessessss s sssssssesessesssssssssessssssssssssssessssssessesss | sessssssessasssssessesssssnssessessnens (0 TR 0
14, Amounts withheld or retained by company for aCCOUNE Of OETS..........cvieiiiiciecee s sesnies | eoerisseses e ssenee 0 [ e 0
15.  Remittances and iteMS NOL AlIOCAIEG............cc.cvuiviviieeieeeee ettt ettt b s bbbt sssessesnaas | svsesssessessbessesessssssesessnsanea {0 I 1,582
16.  Provision for reinsurance (including $.......... 0 COMIIBA). ....vrvveeiceiee ettt bbbt benas | ebsesisbenses bt s et s st st 0 [ e 0
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........cccevcvcveieeiesee et ssssessssnees | evesesseses s sess s sssessessssenee 0 | o 0
18, DIrafts OULSTANGING........cvueiiieieeicice ettt bbb bbbt s bbb s bt nbe s s s s bentenas | ebsesssessessbesses e bsssessessesnsene 0 [ e 0
19.  Payable to parent, subsidiaries and affillatES............ccvevieieiiiiis ettt naens | erbeseeseesna et s 329,399 | ..o 519,463
20, DEIVALVES. ....vvveiveieiieiscietete sttt s bbb b4 st st b bR s AR bbbt bbb s st n st benna | ebaebesaesaebee s sttt 0 [ e 0
21.
22.
23.
24,
25.
26.
21.
28.  Total liabilities (LINES 26 @NT 27)........cuivurieriireiseeicies st ss s ss sttt s sttt s bbbttt ess st st st st | sbssssssssssssssssssssssans 2,460,430 | ..ooovrereereeiean 2,516,903
29. Aggregate write-ins for SPECIAl SUMPIUS FUNGS..........cv.oveiviieiieeicieieceetes ettt es st sas st esse st saes s sanes | evistessssessessssasssssessesees e seneenen 0 | o 0
30, COMMON CAPIAI STOCK........cucveevecrieicici ettt ettt b s bbbt s et s bt s s ss s snsenas | sresinbensesaesensesaeseneaes 3,000,000 | ..oveverreiieiriieans 3,000,000
31, Preferred CAPItAl SEOCK.........ccveiiiiecteeice ettt bttt bbbt s sttt bt b et et s st bbbt n e setenns | srebesesetes st bes et ettt b nanteean 0 | o 0
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS..........c.oireririinririe ettt st ssssssssssssens | sesesssssessasssssnssessassessessessanes 0 [ e 0
33, SUIMIUS NOLES......ocviiiecieiccte sttt bbbt a et a b bt b s bbb bbb s b et b s bbb s s et e b e st b st s s e bebensebetessnaetans | eeaebessnsesesesaetebneeaens 7,500,000 | ..oocervrereiiireiinns 7,500,000
34, Gross paid in and CONHUIEA SUIPIUS............cvecveieieeieci ettt st ssesessssaenassns | evessessessssssessssaesas 79,845,107 | ..o 79,845,107
35, UNGSSIGNEA FUNAS (SUMPIUS)......cuiveveereieiiieteictetes ettt ettt ettt s ettt s st b s st s essss et sssebesnsssesssensebessssessssnsetanans | tevessesesssesasssesns (44,518,173) (44,022,212)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt sttt | seses sttt ans 0 | e 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)rtrrirerrerree ettt nes | antenees ettt 0 e 0
37.  Surplus as regards policyholders (LINES 29 10 35, 1858 36).........ceviviuririieiiiriieieise et ssens | ersssssessessssssassesaas 45,826,934 | ..o 46,322,895
38.  Totals (PAge 2, LINE 28, COl. 3).....cveruireerieirsriieieiesiesisssesssssssses e ssessss st ssssss s esssss s st ssssssssssessasssssessessensssssessessanssnssnssasss | stesssessessessassssssessas 48,287,364 | ...ovverrerireierinn 48,839,798
DETAILS OF WRITE-INS
2501. Contingency reserve......
2502. Premium refund reserve
2503, e R RS AR E SRS R RS AR SRR AR RS snEnnEen
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)....
3201.
3202.
3203, e st .0
3298. Summary of remaining write-ins for Ling 32 from OVEIIOW PAGE.........civiiireiiieesceeee sttt esaets | erereses st st b e s e 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DO0VE).......ccccuiieiiriiiisiriisisiesisisseesessssessssssssssssssssssssssssnsessessssesssssssanssss | sesssmssssesssssnssssessesssesssssnsnsans {0 O 0

Qo3




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct...... ... (written $.....1,611,595)... ..1,402,626 ...2,556,396
1.2 Assumed........ (written $.......... 1) OO TSRO 0 e 0
1.3 Ceded............. (WEALEN $.... 1A51,404) ..ot eeseesees e ees s sses s s snnsans | evsssssisssissaans 1,264,647 | oo 1,037,671 | e 2,299,161
1.4 Net....ooovevne. (WELEN $.....180,191) ..ot snssenss | sveessaessaessaensens 137,979 | o 124.218 | 257,235
DEDUCTIONS:
2. Losses incurred (current accident year $.....35,780):
2.1 Direct
2.2 Assumed
2.3 Ceded
A NBE ..ottt e AR Attt b bbbt et
3. Loss adjustment expenses incurred
4. Other underwriting expenses incurred ...2,246,870
5. Aggregate write-ins for underwriting deductions 118,327
6. Total underwriting deductions (Lines 2 through 5).........cccceieiceieiieiisieiereseveseeeessesessssessssssesssssssesssseenss | cveesssnseneens 183,790 | iviiiinnnnnnn 1,235,990 | oo 2,329,064
7. Netincome Of ProteCIEA CEIIS........cuuriuieierieiecireire ettt ettt ess et ss st ssessssssnssensensnnes | snssssssnsesssssssnssssnssnssnsd | connrsnsssessessssnssnssnsses0 | wonmessesssssnssssssssssssnennes 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LINE 6 + LINE 7).......couevuiviveieicieieeesie ettt ssssnaens | evsessssssaesans (1,651,772) | v (1111,772) | e (2,071,829)
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA..........c..cuiiiueieeiceieie et ettt st sbessesnans | sbesssssessessnsenens 381,011 | o 436,438 413,218
10. Net realized capital gains (losses) less capital gains tax of $.....138,964...........c..coevvvervreriiesiienresiessisssssssssssins | ssssssssesssssnns 522,768 | .o (74,630) (42,091)
11. Netinvestment gain (10SS) (LINES 9+ 10).....c.riuiuierriiiriineireiees ettt ettt ss et st ssessns | ssesssssssessssesenn 903,779 | oo 361,808 | ..o 371,127
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.......... 0] T
13. Finance and service charges not included in PrEMIUMS...........cocvicviiiceiee et nnrees
14. Aggregate write-ins for MiSCEllAaNEOUS INCOME..........cucvueviviecieee ettt veen
15. Total other income (LINES 12 thIOUGN 14).........vueviieiececeeee ettt baen
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign INCOME taXes (LINES 8 + 11 + 15) .. ..ottt eaene
17. Dividends t0 POIICYNOIABS..........cvvieericieeicee ettt bbb bbbt s et bbb s st baes
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........coiieiiicieeece ettt sae b s s b sesssaenns | seesesisassesssseans (747,993) | ..ovvvverirern (749,964) (1,700,702)
19. Federal and foreign inCOME taXES INCUITEA...........ccuriiveiiiieeiiicre ettt sttt s ses st ssseaenans | eresesssssessnseaas (252,032) | .ovvverrciaa (133,852) (326,410)
20. Netincome (Ling 18 MiNUS LiNE 19) (10 LINE 22).......cviveveviriiieeeiesieicesitese st tesis s sesss s sessssssssssssssssssessessesanss | sessesssssssssesens (495,961) | ..vovvvvrereinns (616,112) | c.vvevrrrnee. (1,374,292)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOr YEAN........c.vrvrevereiiereeesie e esses e sssessesssssssssesnes | evessessesesas 46,322,895 | ....coooonee. 47,697,187 | ooevererrna 47,697,188
22. Netincome (from LINE 20)........cceveieveieieicisssieissie et ses st es st ss st s st es s s es st s ssesasssssesssssbessessntnes | sevsesssssssnssesees (495,961) | ..ovovvrveerernns (616,112) | c.vvevrrrnee. (1,374,292)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.......... 0. eseseessssnsnesenes | eeveeseessresissnesessenresna0 | cverveeeienieseseeisneseenen0 | s 0
25. Change in net unrealized foreign exchange capital gain (I0SS).........ccveerrierierieresisieeesseeeseessssssesesessesssissenenns | seeessssessssssesssseerensens0 | evvereererissessesissiesiereeesd | oeveeseieeses e 0
26. Change in net deferred income tax
27. Change in nonadmitted assets
28. Change in provision for reinsurance

29.
30.
31.
32.

33.

34
35.
36.
37.
38.
39.

Change iN SUIPIUS NOES........cuivieiieiicteteieee ettt bbbt bbbt bbb b st bbb s et b et s snaens
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSErmed t0 SUIPIUS........cvrvicvieicteeeei ettt ettt s ettt st en st ssses st sseenas
Surplus adjustments:

33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from CaPItal...........ccceiiiieiieicee e
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)..........cviriieieieieieeese s ssseenns
Surplus as regards policyholders, as of statement date (Lines 21 pluS 38)........cccuuvvverirrrereiieieseeeesie s

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

................. (1,374,292)

................ 47,081,075

................ 46,322,895

0501.
0502.
0503.
0598.
0599.

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

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, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............cccveiciiicicieese ettt sae st | sesssssessssssesaenas 2 A T 173,153 | oo 358,675
2. NetinVESIMENtINCOME........ccuuiiiiiiriiiiiiii bbb | ebbsessienssensaenieas 394,760 | ..o 449,420 | ..oovvvirrs 545,141
3. Miscellaneous income....
4. Total (Lines 1 through 3)
5. Benefit and 0SS related PAYMENTS.........c.iuriiirrirreiecrcte ettt
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS............covueveerierierrereierieiees | e [0 T 0 [ o 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtions.............cccveieieeriecenee e eeisiens | cvverensesesinenns 1,760,786 | ..ocvocvevvrrenee 1,269,060 | ..oovverrrenne 2,287,054
8. Dividends paid t0 POICYNOIAETS. .......ccevuiuiiiricsieeretre sttt sssenssssnss | shessessssnssessessntessesnsnes [0 {1 R 0
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital GaiNs (I0SSES)...... . rvrrerrerrerrernrerees | srrssesesssssssssssssssasssnesees (U (374,000) | ..vererernnennenns (428,344)
10, Total (LINES 5 thTOUGN 9)...couucevueeereirerireeeseriseessseessseseseesseess st ssss st ettt nessssssnes | sessssssssnesssanes 1,732,244 | ... 904,869 | ...covvrevrrnns 1,900,234
11, Net cash from operations (Line 4 MINUS LINE 10)........cccueieieiiiieieiiissieieissieses ettt sessesssssssssesses | sesessessessssenns (1,093,768) | ....covvverrerernnn (282,296) | ...ocvvevrerriinens (996,419)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,0 BONAS..evovesceeaeeseees s ess sttt | eessnestneees 16,377,340 | .ooovvvverens 17,084,889 | ...ovvvvvrnnn. 31,514,656
12,2 SHOCKS. .veuverueise ettt bbbt | st (U (0 R 0
12,3 MOMGAGE I0BNS.......cviieveeiriicieie sttt bttt st s bt snss | ansessnsentessessntensensesansns [0 {1 RN 0
12,4 REAIESIAE ...t | fetbes st [0 {1 R 0
12.5  Other INVESIE @SSELS........uuvvrereriririiseiiii bbbttt | ehbentent st st st entsentas (0 (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.oiurririirrinrinirrerireiies | et (0 O (0 0
12,7 MISCEIIANEOUS PIOCEEAS. .......vvveveiriieiscisiieise ettt sttt sttt s s bbb s st ssessesnsants | antesssssnsessessssensassessnsans [0 I {1 0
12.8 Total investment proceeds (LINES 12.1 10 12.7)....c.cverererninriieieissieessessesise st sessesssssessessessessssssessesss | sessessessassnes 16,377,340 | coovvvvirrrnne 17,084,889 | .....ccoovvvve 31,514,656
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ottt R R Rt
1312 SHOCKS ... e
13.3 Mortgage loans.
134 REAIESIAE. ...
13.5  Other INVESIE @SSELS.........vurririiriii bbbttt | ehbsestent st st ententantes (0 O (0 0
13.6  MiSCElANEOUS APPIICALIONS. .......c..cvuivieieciiiiieicisiete ettt bbbt en s ssssessenns | antesssssstessessssessessensnaans [0 I (O N 0
13.7 Total investments acquired (LINES 13.1£0 13.6).....c.eueiiieiiriieieieissieieissse st ssssssessessnsens | essssessessssanes 13,526,787 | .coovovvrennes 20,553,299 | .o 33,964,914
14, Netincrease or (decrease) in contract 10ans and PremMiUM NOLES...........cverreririnirernrieinsssseeee s ssssssessssens | sssesessesssssssessessssseses [0 {1 R 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccorunrnrermineineireinenseseissssssessessssessesssssssens | sessessssessnssnnes 2,850,553 | .overrereienene (3,468,410) | ..vooverrerrenn (2,450,258)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUPIUS, 18SS trEASUIY STOCK..........cvevrricieiesieie sttt s e stenssssens | fensssssessessssssessesssssnsan [0 {1 0
16.3 BOITOWEA fUNGAS.......ouverrirririiieie ittt | ertestent st st st enteentes (0 (0 0
16.4 Net deposits on deposit-type contracts and other insurance abilitiEs. ..o | e (0 O 0 [ o 0
16.5 Dividends t0 StOCKNOIAETS...........c..viiiiiic bbbttt | ehbesbesb st bbb sseas LV IR (01 R 0
16.6 Other cash provided (APPHEA)........vuiueirriiirieieieeieie et nntessens | sentessesssssssassens (282,734) | coverieereieininns T4424 | oo, 83,674
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccooovvirininnne, (282,734) | cvvvrrreierirries T4424 | oo, 83,674
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 Ling 17).......ccccoeveveeens | covrereernrreinns 1,474,050 | ..ooooveenne (3,676,281) | .ovoeverrerrenns (3,363,003)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAM......cvvuvirririrreisrieis ettt | enessenstsenenas 1,005,645 | ..o 4,368,647 | ..ovvvirrrienns 4,368,647
19.2 End of period (LINe 18 PlUS LINE 19.1)........veeurrirreiririrerieeeieesiesesesesseesseesseesssesssessssssesssessessssssssssssssssssss | cosessnessssneesnns 2,479,695 | .oovvvverrrrnnn. 692,366 | ...cooovevrirnnns 1,005,645
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I e e (67,640)] oo (56,954) [ .oovvsvceerreen (118,327)]
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Statement for June 30, 2020 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 F/S
# Page | Line# | Current Year to Date 2019
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX 1§ (495,961) |$ (1,374,292)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
Change in contingency reserve | 58 I 4 | 5 |$ (67,640) |$ (118,327)
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0]$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ (428,321)|$ (1,255,965)
SURPLUS
(56) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 45,826,934 |$ 46,322,895
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP | | | | |
$ 01$ 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 0% 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 45,826,934 |$ 46,322,895

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

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

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

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

Note 2 - Accounting Changes and Corrections 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
Not Applicable

(2) Securities with Recognized Other-Than-Temporary Impairment
Not Applicable

(3) Recognized OTTI Securities
Not Applicable
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Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

NOTES TO FINANCIAL STATEMENTS

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

Not Applicable

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

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions

Not Applicable

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

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not Applicable

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

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

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

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, 2020, the Company reported a receivable of $160,967 and a payable of ($329,399) from/to affiliated companies. Details of the balances are:
Arch Mortgage Insurance Company $160,667; United Guaranty Residential Insurance Company $300; Arch U.S. Ml Services, Inc ($329,399)
At December 31, 2019, the Company reported a receivable of $0 and a payable of ($520,362) from/to affiliated companies. Details of the balances are:
Arch U.S. MI Holdings, Inc. ($520.362)
Intercompany balances are settled monthly.
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
Not Applicable
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost

Not Applicable

Note 13 - Capital and Surplus, Shareholder’s 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
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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

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

D.

E.

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 $ 1,995,415 |$ 0 |$ 0 |($ 0% 1,995,415

Total $ 1,995415 |$ 0 |$ 0% 0($ 1,995,415
Liabilities at Fair Value

$ 0 (% 0 |$ 0 [$ 0% 0

Total $ 013 0 |$ 0% 0% 0

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
At June 30, 2020, 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, 2020.

(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 for Derivative Assets and Liabilities
Not Applicable

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

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

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 46,823,818 |§ 45075931 |$ 38481387 |§ 8342431 [ 01$ 0 |% 0
Cash, cash equivalents and short
term investments $ 2479695 |$ 2479695 |$ 2,479,695 |$ 0 [$ 0 |($ 0% 0

Not Practicable to Estimate Fair Value
Not Applicable

NAV Practical Expedient Investments
Not Applicable

Note 21 - Other Items

A

Unusual or Infrequent ltems

On March 11, 2020, the World Health Organization declared the outbreak of the novel coronavirus COVID-19 a global pandemic, which continues to impact the
global economy, financial markets, as well as, the Company's results of operations. Due to the size and breadth of this pandemic, all of the direct and indirect
consequences of COVID-19 are not yet known and may not emerge for some time. The pandemic could have a significant effect on the Company's business,
results of operations, and current and future financial performance. The Company may experience higher levels of loss and claims activity, and premiums
written and earned could also be adversely affected by a suppression of global commercial activity that results in a reduction in insurable assets and other
exposure. Conditions of the financial markets resulting from the virus may have a negative effect on the value and quality of the assets held within the
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Company's portfolio of invested assets, thereby adversely affecting investment income and increasing credit and related risk. In addition, COVID-19 could
materially disrupt the business operations of third parties with whom the Company interacts. Governmental, regulatory and rating agency responses to the
COVID-19 pandemic may also adversely affect the Company's financial performance and the ability to conduct business as in the past.

The Company expects the pandemic to result in a material increase in new defaults as borrowers fail to make timely payments on their mortgages, including as
a result of entering mortgage forbearance programs that allow borrowers to defer mortgage payments. It is unclear how many borrowers will obtain
forbearance plans, the length of assistance borrowers will require, and whether borrowers will be able to resume their mortgage payments thereafter. Increases
in unemployment as well as borrowers entering into forbearance plans will result in higher notices of delinquency which may have an adverse impact on our
results or operations. In addition, as a result of COVID-19-related relief programs, the defaults related to the pandemic, if not cured, could remain in our
defaulted loan inventory for a protracted period of time, potentially resulting in higher levels of claim severity for those loans that ultimately result in a claim.

Note 22 — Events Subsequent
Subsequent events have been considered through August 7, 2020 for these statutory financial statements which are to be issued on August 7, 2020. 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[ ] No[X]

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Incurred loss and loss adjustment expenses attributable to insured events of prior years decreased by $17 thousand and $54 thousand for the six
months ending June 30, 2020 and 2019, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is
generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information
becomes known regarding individual claims.

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

Note 26 — Intercompany Pooling Arrangements
Not Applicable

Note 27 - Structured Settlements
Not Applicable

Note 28 — Health Care Receivables
Not Applicable

Note 29 - Participating Policies
Not Applicable

Note 30 — Premium Deficiency Reserves
No significant changes

Note 31 - High Deductibles
Not Applicable

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

Note 33 — Asbestos/Environmental Reserves
Not Applicable

Note 34 — Subscriber Savings Accounts
Not Applicable

Note 35 — Multiple Peril Crop Insurance
Not Applicable

Note 36 - Financial Guaranty Insurance

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
3.5
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

72

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] NoJ ]
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.

Companies added are Arch Financial Holdings Europe IV Limited, which is 100% owned by Arch Financial Holdings Europe Il Limited, and Arch Investments Il LLC, whiich is 100% owned by
Arch Capital Holdings LTD.

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
0

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] NAJ[]

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?

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

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

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 0CcC 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] NoJ ]

QO

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Compliance with applicable governmental laws, rules and regulations;

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

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

(e)  Accountability for adherence to the code.

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

9.2

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

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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PART 1 - COMMON INTERROGATORIES

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
14.21 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[ ] NAIX]
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] NoJ ]
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 If yes, 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 invested assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
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] NoJ ]
18.2 If no, list exceptions:

Qo07.1



Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

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

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

Has the reporting entity self-designated 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?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

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

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q07.2

Yes[ ]

Yes| ]

Yes| ]

No[X]

No[X]

No[X]



Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

3.1
32

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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"
Maximum 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] Nol ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 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.......cocoeeevenenneneedAL [l e 1,627 | e 1,266 | oo 0
2. AEsKa......ooocereeinneeeAK |l 0 (01 R 0
3. AMzZONna....enl AZ | L 31,691 [ 15,590 | oo 0
4. AKaNSas.......ccocoervrrrrnrrenennd AR [l | 0 | s (01 0
5. California........cccocoeeverveeeveeeel CA | ool | iiiiii0000.200,896 | oo 122,231 | oo 0
6. Colorado.......ccoceveureereueinennns CO|....... Lo e 17,562 | i 1,076 | oo 0
7. ConnecticUt......ccrvvereeereerenene CT [l [ 15,863 | e 13,529 |
8. Delaware.......ccooevevvnrneenn DE | el [eiiiencnd845 | 818 |
9. District of Columbia..............DC | coooleis [ eriiiiinn26,360 | oo 14,985 | e
10, Florida......cocueereeneenereinineines
11.  Georgia....
12.  Hawaii..
13.
14.
15.
16.
17, Kansas......covvereeneneennenns
18.  Kentucky.....oocovvveereerniniineinn.
19, LouiSiana........coevveereueereernennee
20.  Maine.....ccoocrervineinereinnee
21, Maryland.........ccocoovieviennne,
22.  Massachusetts...........ccocneenn.
23, Michigan.........ccccoeverrenierieinnnas
24, Minnesota.......cocovuneerererinnnn.
25.  Mississippi...
26, MiSSOUN.....corerreererrerirrieneenes
27, Montana......cccoeeveureeneneeneinne
28.  Nebraska........coocorerrrnieneinenns
29. Nevada........oooevvnernercennns
30. New Hampshire.........ccovvuunee
31.  New Jersey
32. New Mexico
33, New YOrK.....ooooovvveereereriniiene
34.
35.
36.  ORI0...ccireee
37.  Oklahoma........c.cocneurcveninennes
38.
39.  Pennsylvania.......c.coccovnrunnenne
40. Rhode Island...........cccoverienrenee
41.
42.
43,
44,
45.
46.
47, Virginia.....ocoeevenennenencennes
48.  Washington..........cccccoveniuneenne
49.  West Virginia..........ocoevevnnee.
50.  WISCONSIN.....c.cvvvveirririririnene
51.  Wyoming.........
52.  American Samoa
53, GUAM...coiiriiereeries
54.  Puerto Rico
55.  US Virgin Islands
56. Northern Mariana Islands......MP | ....... TR TR [0 T (01 O (0 R [0 O (01 O 0
57.  Canada........cccouemmirniinniinns CAN|....... O OO 0
58.  Aggregate Other Alien............ (O I &0 GO [ 0
59.  Totals....covrrrerreerces XXX | e 1,611,595 | oo 142,776 | e [ 98,091 | oo 370,139 | oo 133,980
DETAILS OF WRITE-INS
58001. XXX
58002. XXX
58003. ..o XXX | s (O L0 ORI | OO (0 [0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coveieiierieeiieiennd 0 | e 0 [ eeveeveeererereieierenend0 e 0 | oo 0 [ oo 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ XXX ] e {01 0 im0 | i 0 s {01 R 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.... 0
(other than their state of domicile - Se€ DSLI)........ccccoverveeiereenrenrininiireinies 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 dOMICIIE..........cccevviririiriie e 0




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Arch Capital Group Ltd.
(a Bermuda company)

98-0374481

I I 1 !

Arch Global Services Arch Investment Arch Global Services

Arch Risk Transfer Arch Reinsurance Ltd.

Services Ltd. Arch Capital Services Inc. Philippines) Inc. Holdings Ltd.
(a Bermuda com (a Delaware corporation) (a Bermuda company) ¢ ) Management Ltd. e
pany) 58.0403884 (a Philippines (a Bermuda company) (a Bermuda company)
98-0389546 02-0576800 corporation) 98-0602504 98-1271381

98-1031826

Foomota3

1

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

l'(e Holdings

Arch
Services Inc.

(a Delaware corporation)
27-0687834

Arch Syndicate

Investments Ltd

(a UK company)
98-0652764

Arch Financial Holdings
Europe III Limited
(an Ireland company)
98-1243751

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

Arch Re Underwriting ApS
(a Denmark company)
98-0585481

Arch Investment Holdings
ILtd.

Arch Capital Holdings Ltd.
(a Bermuda company)

(a Bevmuda company)
98-0389551 (a Bermuda company)

98-0399846
98-0705596

Foomad

rcl

Property Holdings Ltd.

(a Bermuda company)
98-1350243

Alternative Re Limited
(a Bermuda company)
98-0625844

Arch Financial Holdings
Europe II Limited
(an Ireland company)

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

Arch Financial Holdings Arch Investment Holdings Arch Investment Holdings
Europe I Limited 11 Ltd. 111 Ltd.

(an Ireland company)

Barbican Group Holdings
imited

(a Guernsey company) (a Bermuda company) (a Bermuda company)

AA-3190779 98-0616488 98-0616491 98-1364912 98-0705598 98-1244244
Fooio s
Foomoe T Fooinoes 4811
I Arch Holdings Arch Reinsurance Ltd. Arch Investment

1V Ltd. Escritorio De
(a Bermuda company) Representacao No Brasil
98-0705593 Ltda.

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

Gulf Reinsurance
(a Dubai International
Financial Centre

Clare Management
Company Limited
(a Guernsey company)

Barbican Specialty
Reinsurance Company

Arch Reinsurance Europe
Underwriting Designated
Activity Company

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

Arch Underwriting at
Lioyd's (Australia) Pty
Ltd

Arch Financial Holdings
B.V.

g Arch Capital Group (U.S.)
Agency (Australia) Pty. Inc.
Ltd. (a Netherlands company)

(a UK company) (a Delaware corporation)

(an Australia company) (an Australia company) 06-1424716 98-0616493 I (an Ireland company) 47-3497583 company) (a Guernsey company) (a Brazil company)
98-1006574 98-0611448 98-1365176 98-1245248 _
426746 247340

Foooles 18.2 Foomotes

Foomotez

T
Arch U.S. MI Holdings
Inc.

Benely Properties Limited
(a Cyprus company)

Arch Underwriters Ltd.
(a Bermuda company)
98-1244615 Il

Barbican Reinsurance Arch Underwriters (Guif)
Company Limited
(a Guernsey company)

Arch Life Insurance
Company of America
(a Kansas company)

Arch Mortgage Risk
Arch Insurance (UK) Transfer PCC Inc.
Limited (a District of Columbia

- Arch Reinsurance
Idlemear Holdings Company
Limited

(a Delaware corporation)

Thomas Underwriting
Agency Ltd

Alwyn Insurance

Company Limited (a Dubai International

Financial Centre

(a Delaware corporation)

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

Foomote &

Arcozil Properties Limited
(a Cyprus company)

Arch Insurance Group Arch Mortgage Funding,
Inc. nc.

Barbican Holdings (UK)
Limited Arch UK Holdings Lit

(a UK company) (a UK company)
98-1490970 L

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

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

Salt Insurance Services
Limite
(a UK company)

(a Delaware corporation)
43-0971887

(a Delaware corporation)
32-0539299

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

Er—— Foonote i
Fooiotes 889 ot Varony Properties

Arch Re Facultative First American Service Arch Mortgage Guaranty Arch Mortgage Insurance

110

Underwritors Ine. Arbcnl Underwriters :_nc. Corporation Company Arch Insurance (EU) Areh Underwriters Europe Castel Underwriting Barbican Corporate Slue Sky Partners Limited (a Cyprus company)
(a Delaware corporation) (a Delaware corporation) (a Missouri corporation) (a Wisconsin company) (a Wisconsin company) esignated Activity mite gencies Limite lember Limite (a UK company)
65-1302027 47-5374395 43-1053031 39-1080973 36-3105660 Company | (anireland company) (a UK company) (UK company)
18732 40266 (an Ireland company) 98-1243732 Lake Shore IC, Inc.
98-1024362 (a District of Columbia
protected cell captive Foomon?
— insurer) Galozy Properties Limited
Arch Insurance Company Arch Sieclal!vllnsurance A US. m s (a Cyprus company)
issourt : gency Inc rcl ervices — Archipelago Risk Services
(o Miscurt corporation) PG A A oot France ol Underring peloge sk
[ - a Delaware corporation a France compan reland) Limite
11150 43-0990709 ¢ o 1950;’57’ fon) ¢ PanY) | || (an Ireland company) (a Netherlands company) (a UK company)
98-1341235 Arch Financial Holdings
Pty Ltd
Fooinle s -_ (an Australia company)

Arch Property Casualty
Insurance Company
(a Missouri corporation)
06-1521582
10946

R

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

Arch Insurance Canada
Ltd.

(a Canada company)
98-1089562
CA042

Arch Speciany Insurance

(a Mlssaurl corparauon)
36-2545393
21199

McNeil & Company, Inc.
(a New York company)
16-1364134

Penflex Actuarial
Services LLC

(a New York company)
84-3725636

Arch Insurance Solutions
In

(a Delaware corporatlon)
45-5366880

Arch Underwriting
Agency LLC

(a Delaware limited

company)

27-0800002

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

Arch Capital Finance LLC
(a Delaware limited
liability company)

Foomoes,

United Guaranty
Services, Inc.
(a North Carolina

company) HH

56-1273575

Construction Risk
i Lc

United Guaranty
Residential Insurance
Company of North
Carolina
(a North Carolina
company)
56-0789396
16667

27-1013974

First Shield Service
Corporation
(a Missouri

United Guaranty
Residential Insurance
Company

(a North Carolina

company)
42-0885398
15873

United Guaranty Credit
Insurance Company
(a North Carolina

83-4516586

United Guaranty
Commercial Insurance
Company of North

Arch Structured Mortgage
Insurance Company
(a North Carolina

Carolina [ company)
First Shield Service (a North Carolina 27-0550064
Corporation of Florida company) 13694
| (amissouri
38-4119847 16659
t Shield Consumer Notes:

Service Corporation
(a Missouri corporation)
61-1932852

First Shield Consumer

Service Corporation of
lorida

H  (aMissouri corporation)

37-1944730

Inc.
(a Delaware corporation)
47-5537185

Ventus Risk Management,

Unless otherwise indicated,

98-1305287

Nostrum Care
(a France company)

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

Foomate 11

Arch MI Asia Limited
(a Hong Kong company)

98-1424244

of subsidiary

is 100%. Third party entities which are less than 50% owned by an Arch company are not shown on

this chart. Footnote 1: Arch Financial Holdmgs Eurupe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc.

Footnote 2: Arch

Europe Ur

Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc.

)
Footnote 3: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch Reinsurance Ltd. Escritorio De Representacao No
Brasil Ltda. Footnote 4: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.
Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling interest is held by a third
party investor. Footnote 6: Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC.
Footnote 7: Arch UK Holdings Limited owns 75% of Blue Sky Partners Limited.
Footnote 8: Barbican Holdings (UK) Limited owns 10 more corporate member companies which are presented here under one heading.
Footnote 9: Barbican Holdings (UK) Limited owns 85% of Castel Underwriting Agencies Limited.
Footnote 10: Castel Underwriting Agencies Limited owns 60% of Medical & Commercial International Limited and has an interest of over 60% in various UK partnerships.
Footnote 11: Arch Financial Holdings Europe Il Limited owns 75% of Nostrum Care.

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

Barbican Managing
Agency Limited
(a UK company)

Barbican Underwriting
imited

(a UK company)

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

Barbican Holdmgs (us)

@ Delawzre mrpummn)
82-1882589

Barbican E&S Insurance
Managers Inc.

(a Delaware corporation)
82-2146345

Barbican Management
Services (US) Inc.
(a Delaware corporation)
82-2133181

Seacurus Limited
(a UK company)

Barbican Capital Hol
Limited

(a UK company)

Barbican Intermediaries
Group Limited
(a UK company)

Obelisk Underwriting
Limited

(a UK company)

Primantela Properties
Limited

(a Cyprus company)

Coramono Properties
Limited

(a Cyprus company)
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER‘MEMBERS OF A HOLDING COMPANY GROUP

PART | - ORGANIZATIONAL CHART

Arch Capital Holdings Ltd.
(a Bermuda company)

‘Arch Investment Holdings 11

(a Bermuda company)

‘Arch Underwriting at Lioyd's| | Arch Investment Holdings 1
[t

(a UK company) (a Bermuda company)

‘Arch Investment Holdings
i1 L

(a Bermuda company)

‘Arch Underwriting Agency
e

mited
ability company)
27-0800002

Special Credit Opportunities|

Melody Capital Partners.

Premia Holdings Inc.
Delaware

Premia Solutions Inc.

Fortress MSR Opportunities|| __ Pinebridge Structured Pincbridge Structured CEMOF-A Corlnvestment | [ CEMOF-A ALV Co-Tnvestors, Axiom Underwriting Agency
Find 18 L. Capital Partners Offshore I1-|| Capital Partners Offshore 11 artners, L. L. Uimied TParatie 11, L. - affshore Crear Fund, L
Cayman A LP. A LP Cayman cayman (a UK company) Cayman Cayman
96-1665634 951636399 95-1668328 05547257 96-167688 951140757
90-0861822 o5-156511
e — — T0000% To0a0% T000% o000 a5
Carlyle Energy Mezzanine CEVOF 11 Offshore Specil Credit Opportunities
Opporanitcs Fond T L. nvestors Lo ieemear Holangs Umiea | | SE8 5 57
Cayman 066555408 Sayman
95-1221800 95-1231468 951073885
0% o007 o000 E Arch UK Holdings Limited
United Kingdom
Carlyle Eneroy Mezzanine Thomas Underwriting
Opportunities Fund-A, L.P. CEMOF-A !;ve;tor; L ncy Ltd
Cayman ayman (a UK company)
36-2634744 98-1014500 62591095 0000
Obelsk Underwritin
ST oo Blue Sky Partners Limited K underwriting
United Kingdom it dom
CeMOF-A Investors 1, Salt Insurance Services
Delaware o Limit
nited Kingdom
90-0910035 United Kingdor ey o000
0007
JS— A Sty nurance pps——
(a Delaware corporation. (o s ation (a Bormuda company)
' corpor 35-0493654
T
Capital Protection Insurance Star America Infrastructure ADM Gatleus Fund 1 Cartyle Asia Structured | ( Emerging Beachfront Land || _ Blackfock Asta Property || Europe Property Fund Iv || Arch Financial Holdings
Services, LLC Fund, L Convex Asia Fund Ld. Cimied credit Opportunities Fund- || “"Cigb Tnvestment L. Fund IV SASICAVSIE || Feeder S.A SICAV-SIF Europe 11 Limited Wattord Holdings Ld Premia Holdings Lt
Delaware Delaware ayman aamited o st L s I
233501803 Pt 96-10330244 odreland
951506356
0% 355% 3w W ) ey T = Tw0a0% Tao0% oo
Castle Cresk Capttal Wonarch Capita Partners | [ FPS Princpal Strategies - Tempieton Strategic
st Cresk cop rch Copital par el Strategi Cmpempleton Stateare prévalols SAS Nostrum Care wWattord Re Ltd. Premia Reinsurance Lt
Dtrerere rermre Salutions Offshore, Lp. ‘asta (Cayman), L.p France France Bermuda Bermuda
90°1000837 93-1148405
95-1139524 95-1036747
5% e — (S EE 7550 | TO00% 00507
China Car Parks Tnvestment PR ey e o 0| [Watorg s Company —
SCayman (Coyman) L United Kingdom raltar Bermuda
- 950545369
T T o000 T0000% Too00% To000%
Watford Holdings (U.S.) Inc.
elaware
Pwrrriy
Watford Services Inc.
Not Detaware
ote: 4424155

‘This chart shows ownership by Arch companies where (i) the percentage of issued securities of units issued to Arch is more
or (i) the ownership is 100% by Arch, but represents ownership in an entity formed for a particular investment purpose wher
such investment entity has no operations other than to hold an investment. Each Arch entity is in a “dotted line” box with ent
“sold line” boxes below there is no ownership relationship between “solid line” boxes.

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

‘The figures in the chart are at December 31, 2019; such figures are updated on an annual basis in line with nor

than 10% (with the remaining securities or units issued to a third party)
o

ities owned by it meeting the criteria set forth in the prior sentence in

icable) are lsted.

‘mal practices.

00.00%



statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y

[4%9)

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

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?
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98-0374481.. NASDAQ.......... Arch Capital Group Ltd........ccccvcverernerenerniirnennn. NJA s NIA. oo N/A........... NIA s
02-0576800.. N/A.. Arch Capital Services Inc............ ... | Arch Capital Group Ltd ..| Ownership. ...100.000 |Arch Capital Group Ltd....
98-0602504.. Arch Investment Management Ltd..................... Arch Capital Group Ltd Ownership ...100.000 | Arch Capital Group Ltd
98-0493884.. Arch Reinsurance Ltd...........cccoceveuvieieriiiniennns Arch Capital Group Ltd.........ccocveerviercrriiinennns Ownership ...100.000 | Arch Capital Group Ltd N
98-1031826.. Arch Global Services (Philippines) Inc.... ... | Arch Capital Group Ltd................ ....| Ownership. ...100.000 |Arch Capital Group Ltd.... N......
NA..oe. Arch Global Services (Cyprus) Ltd..................... Arch Global Services Holdings Ltd................... Ownership......... ...100.000 | Arch Capital Group Ltd N
[\ W Arch Global Services Holdings Ltd Arch Capital Group Ltd.......c.couverrernrnrercirnnnes Ownership......... ...100.000 |Arch Capital Group Ltd.......cccovrerermrrrrrrrerins | voees N....... [
27-0687834.. Arch International Services Inc Arch Capital Services INC.........cccovveverririrennes Ownership......... ...100.000 | Arch Capital Group Ltd........c.cccvvereerrrererienn | o N....... [0 S
98-1244615.. Arch Underwriters Ltd.........ccoevveenercrerninenns Arch Reinsurance Ltd.........c.ccconerrinininncenn. Ownership......... ...100.000 |Arch Capital Group Ltd..........ccccrreerrrerrreneennins | vovene Noooooee [
98-0705201.. Arch Underwriting at Lloyd's Ltd...........c.ccccuunnee Arch Reinsurance Ltd...........ccoceeeiveirericnennns Ownership......... ...100.000 | Arch Capital Group Ltd..........cccovverrerrrererienns | o N....... [0 S
NIA..ccooie. Axiom Underwriting Agency Limited.................. Arch Underwriting at Lloyd's Ltd............c.ccu...... Ownership......... ...100.000 | Arch Capital Group Ltd..........ccccerreermeerreenreennins | vevene Noooooee [
" NA. o Idlemear Holdings Limited............cccocovreriiriiennes Axiom Underwriting Agency Limited................ Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrereerrererienn | o N....... [0 S
N/A.. [\ /. W— Thomas Underwriting Agency Limited............... Idlemear Holdings Limited..........c..ccorevrirrirennee. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovvvrrrmrerrrrirnrns | s N...... [0S
N/A.. NA. i Salt Insurance Services Limited............c.ccvunne Thomas Underwriting Agency Limited............. Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevrerrerrervrienns | o N....... [0 S
N/A.. [N/ W— Arch Underwriting Agency (Australia) Pty. Ltd... | GBR.......... NIA...ccine Arch Underwriting at Lloyd's Ltd.............cceee.e. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrverremrenrrrirnrns | s N...... [0S
N/A.. 98-0399846.. Arch Capital Holdings Ltd.........cccocoviererriirirennns BMU.......... NIA....ccooe. Arch Reinsurance Ltd.........ccoceeerverieniciienns Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvrereerrererienn | o N....... [0 S
N/A.. 98-0616488.. Arch Financial Holdings Europe | Limited.......... IRL............ NIA...ccene Arch Reinsurance Ltd..........ccooeuvevrenenieinenns Ownership......... ...100.000 | Arch Capital Group Ltd........cccovervrrrmrerrreernrrns | wonees N...... [0 S
N/A.. 98-0585481.. Arch Re Underwriting ApS........ccccoovevveirieienne. Arch Reinsurance Ltd..........ccoeeeeiverienieinenns Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvrerrevrererienns | o N....... [0 S
N/A.. 98-0652764.. Arch Syndicate Investments Ltd Arch Reinsurance Ltd..........ccooeveveinenicinnns Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrvrrimrerrrrirnrns | o N...... [0S
N/A.. NA. i Gulf Re Holdings Limited Arch Reinsurance Ltd..........ccoeveeverrenieienns Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrererienns | o N....... [0 S
N/A.. [N/ W— Gulf Reinsurance LIMited...........ccveerrerrerrennenee Gulf Re Holdings Limited...........ccocovrevrinnennes 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 Il Ltd...........c..ccocenee. Arch Reinsurance Ltd..........ccocoevevciniricincens Ownership ...100.000 |Arch Capital Group Ltd.........cccovererrrreenenrrenns | o N......
N/A.. 99-1244244.. Arch Investment Holdings Il Ltd............cc.cceene. Arch Reinsurance Ltd..........cooevevreienienenns Ownership ...100.000 | Arch Capital Group Ltd
N/A.. 98-0705593.. Arch Investment Holdings IV Ltd. . | Arch Reinsurance Ltd... ..| Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. N/A. e Watford Holdings Ltd Arch Reinsurance Ltd..........ccoveeevrerrenieinens Ownership......... | ..... 13.000 | Arch Capital Group Ltd N
N/A.. [N/ W— Watford Re Ltd........ocoeeeeneerereiecneneecsneines Watford Holdings Ltd.........ccoeereveneereereineneens Ownership......... ...100.000 |Arch Capital Group Ltd.........cccoveveerrermeenineireinns | o N....... 2
N/A.. [\ W Watford Holdings (UK) Limited...........ccccovrvvennne Watford Re Ltd Ownership......... ...100.000 |Arch Capital Group Ltd.......cccovrererererrerreiins | e N....... [
N/A.. NA..on. Watford Holdings (U.S.) INC......covvevervirerreinaee. Watford Holdings (UK) Limited.............cceevuene. Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrierirreenns | o N....... [0 S
N/A.. NA...cooen. Watford Insurance Company Europe Limited.... | GIB........... A Watford Holdings (UK) Limited..............ccoene.. Ownership......... ...100.000 |Arch Capital Group Ltd.........ccocreverererrerrerens | e N....... [
N/A.. NA..oe. Watford Services INC........ccueveeevrerernrerersinens DE........... NIA.....ccooe. Watford Holdings (U.S.) INC.....coevvevirerrirrines Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrrercrrienn | o N....... [0 S
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. |N/A............. N/A............ NA. e, Representacao Ltda. BRA.......... NIA......cc...... Arch Reinsurance Ltd...........cccoceeeivereirienennns Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrierirrienn | o N....... [0 S
N/A.. 98-1006574.. |N/A............. N/A.....oou.. NA. oo, Arch Underwriting at Lloyd's (Australia) Pty Ltd. | AUS.......... NIA......oonn. Arch Underwriting at Lloyd's Ltd.............cc....... Ownership......... ...100.000 | Arch Capital Group Ltd..........cccovvereererererrrerenes | o N....... [0 S
N/A.. 98-0616491.. Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd ...100.000 | Arch Capital Group Ltd N.......
N/A.. 98-1243751.. Arch Financial Holdings Europe IIl Limited........ Arch Reinsurance Ltd ...100.000 |Arch Capital Group Ltd N......
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NIAL INTAL o N/A....... 98-1244422.. N/A............ N/A............. NIAccoiins Arch LMI Pty Ltd......cooieiiececene AUS.......... NIA ..o Arch Financial Holdings Australia Pty Ltd........ Ownership......... ...100.000 |Arch Capital Group Ltd..........cccorrrenrrenrinrineins | coveee N....... [
NIAL INTA oo N/A....... 98-1305287.. |N/A............. N/A............. NA o, Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA ..o Arch Financial Holdings Europe Il Limited...... Ownership......... ...100.000 |Arch Capital Group Ltd........cccovrvrrrrerenrernirniins | e N...... [0 S
NIALINTAL oo N/A....... 47-3497583.. [N/A............. N/A. ..o NA. e, Arch Mortgage Risk Transfer Holdings Inc........ DE....cco... NIA....cccoonee Arch Financial Holdings Europe Il Limited...... Ownership......... ...100.000 | Arch Capital Group Ltd........cccccovverevrrererrienn | o N....... [0 S
NIAL INTA s N/A....... 47-4121100.. |N/A............. N/A............. [\ W Arch Mortgage Risk Transfer PCC Inc............... DC....covene. A s Arch Mortgage Risk Transfer Holdings Inc...... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoververremrenrrerrirns | s N...... [0 S
NIAL INTAL oo N/A....... 82-3878331.. [IN/A............. N/A. ..o NA. e, Incorporated Protected Cell No. AMRT-FRE-01 [DC............ A Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrevrererienns | o N....... [0 S
NIAL INTA s N/A....... 98-0616493.. |N/A............. N/A.........c... [\ W Arch Financial Holdings B.V..........cccovevivniniens NLD.......... NIA...ccene Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovererreerrrreirnrns | s N...... [0 S
Arch Insurance (EU) Designated Activity
NIAL INTA s N/A....... 98-1024362.. |N/A............. N/A............. NA. . Company IRL............ A s Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 |Arch Capital Group Ltd........cccovererrrerenerrrnnns | o N...... [ J——
NIALINTA oo N/A....... 98-1243732.. [N/A............. N/A. ..o NA. e, Arch Underwriters Europe Limited..................... IRL............ NIA...ccine Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrvrrererinnns | o N....... [0 S
Arch Reinsurance Europe Underwriting
NIAL INTA s N/A....... 98-0611448.. |[N/A............. N/A. ..o NA. o, Designated Activity Company IRL...ovvneene A s Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 |Arch Capital Group Ltd..........cocrerervrrirervcnns | o [\ IO [
NIAL INTA s N/A....... 06-1424716.. |N/A............. N/A............. NA e, Arch Capital Group (U.S.) INC.....ocovverrerrrrienes DE.....cocee. NIA ..o Arch Financial Holdings Europe | Limited........ Ownership......... | ..... 90.000 | Arch Capital Group Ltd........cccooveeverrincnerernns | o N...... [ J——
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. Arch Capital Group (U.S.) Inc Designated Activity Company Ownership......... | ..... 10.000 | Arch Capital Group Ltd
N/A.. 98-0389546.. Arch Risk Transfer Services Ltd.. . | Arch Reinsurance Ltd...........ccccovviervninininnnns Ownership. ...100.000 | Arch Capital Group Ltd....
N/A.. 98-1244441.. Alwyn Insurance Company Limited Arch Financial Holdings B.V........ccccoccvcvrininnee. Ownership......... ...100.000 |Arch Capital Group Ltd
Arch Reinsurance Europe Underwriting

NIAL INTA s N/A....... 98-0413940.. Arch Insurance (UK) Limited........cccocnrurreneence GBR.......... A s Designated Activity Company Ownership......... ...100.000 | Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.|10348... | 06-1430254.. Arch Reinsurance Company... .... | Arch Capital Group (U.S.) Inc... ... | Ownership. ...100.000 | Arch Capital Group Ltd....
NIAL INTA o N/A....... 47-5374395.. Arch Underwriters INC.........c.cueveveneerevrernineinns Arch Reinsurance Company.............c.oeeeeennee Ownership......... ...100.000 |Arch Capital Group Ltd
N/A.. 98-0389551.. Alternative Re Holdings Limited..............cccooue.. Arch Risk Transfer Services Ltd..............cco..... Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. 98-0704518.. Arch Europe Insurance Services Ltd... . | Arch Insurance (UK) Limited.... . | Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc Arch Reinsurance Company Ownership ...100.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... 43-0971887.. Arch Insurance Group INC........ccceveeerreenrernerrenns Arch Capital Group (U.S.) INC....ovoverrerrirrrnnene Ownership......... ...100.000 |Arch Capital Group Ltd
NIALINTA oo N/A....... 22-3501803.. Capital Protection Insurance Services, LLC ...... DE....ccouu. NIA....ccoonee Arch Reinsurance Company...........cccevevennnnn. Ownership......... | ..... 49.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... 98-0625844.. Alternative Re Limited...........ccoovvrvvcnirinnnne BMU.......... A Alternative Re Holdings Limited.............ccc.ev... Ownership......... ...100.000 |Arch Capital Group Ltd
NIALINTAL oo N/A....... 27-0800002.. Arch Underwriting Agency LLC.........cccceevvrvnee DE............. NIA.....cccooe. Arch Insurance Group Inc Ownership......... ...100.000 | Arch Capital Group Ltd
NIAL INTA oo N/A....... 43-0990709.. Arch Specialty Insurance Agency Inc................. MO............ NIA...cone Arch Insurance Group Inc Ownership......... ...100.000 |Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.| 11150... |43-0990710.. [N/A............. N/A............. [\ W Arch Insurance Company .........cco.ooceereeeeneenes MO............ A Arch Reinsurance Company Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovervrremrerrreirnrns | s N...... [0 S
NIALINTA o N/A....... 43-1053031.. [N/A............. NA. .o NA. e, First American Service Corporation.................. MO............ NIA...ccinee Arch Insurance Group Inc Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevrerrerrerrvrinnn | o N....... [0 S
NIAL INTA s N/A....... 27-1013974.. |[N/A............. N/A.......e... NA e, Construction Risk Underwriters, LLC................. MN.....covene NIA ..o Arch Underwriting Agency LLC.........c..cocveenn.. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovrvrrernrnereirnnns | s N...... [ J——
1279 | Arch Capital Group (U.S.) Inc.| 10946... | 06-1521582.. [N/A............. N/A............. [\ W Arch Property Casualty Insurance Company..... | MO............ A Arch Insurance Company ..........cccoeeveereneenns Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoververrermrerrreernnns | s N...... [0 S
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. [N/A............. N/A............ NA e, Arch Specialty Insurance Company................... MO............ A Arch Insurance Company...........coceeereeneereenens Ownership......... ...100.000 | Arch Capital Group Ltd.........cccoveerrenenrrrrenns | o N...... [ J——
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1279 | Arch Capital Group (U.S.) Inc.|30830... | 39-1128299.. Arch Indemnity Insurance Company.................. MO........... Arch Excess & Surplus Insurance Company... | Ownership......... ...100.000 |Arch Capital Group Ltd........cccovervrrrmrrrreernirns | wonees N...... [0 S
N/A.. 45-5366880.. Arch Insurance Solutions INC..........ccccereerivennes DE....cco... Arch Insurance Group INC.........cccvvvrverrerrnenn. Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. 98-1089562 . Arch Insurance Canada Ltd ... |CAN.......... .. | Arch Insurance Company..... ... | Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. 46-1950584.. Arch U.S. MI Holdings INC.......cevveveiriinrieiiiinns DE....cco... Arch Capital Group (U.S.) INC.....covvevvrrrrirrnnes Ownership......... ...100.000 | Arch Capital Group Ltd
....... 46-1950584.. Arch Capital Finance LLC Arch U.S. Ml Holdings Inc..........ccccccovveruennnne. | Ownership......... | ...100.000 |Arch Capital Group Ltd
N/A.. 46-1950257.. Arch U.S. MI Services Inc Arch Mortgage Insurance Company. ...100.000 | Arch Capital Group Ltd
1279 | Arch Capital Group (U.S.) Inc.|40266... | 36-3105660.. | N/A............. N/A. oo NA. e, Arch Mortgage Insurance Company................. Wi A Arch U.S. MI Holdings INC........cccevvvrireriiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevverrerrervrinnn | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.| 18732... | 39-1080973.. [N/A............. N/A. ..o NA. e, Arch Mortgage Guaranty Company................... Wi A, Arch U.S. MI Holdings INC........coevvvvvireiiiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd.........cccevverrerrererinnns | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.{29114... | 95-2621453.. [N/A............. N/A. oo NA. e, Arch Mortgage Assurance Company................. Wi A, Arch U.S. MI Holdings INC........coevvvvvireiiiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevverrerrerrvrinnns | o N....... [0 S
NIAL INTA s N/A....... [\ /. W N/A............. N/A............ NA . Arch Investment Holdings (Cyprus) Ltd............. CYP........ NIA ..o Arch Investment Property Holdings Ltd............ Ownership......... ...100.000 |Arch Capital Group Ltd........coccovererrrreenerrrnnns | o N...... [ J—
NIALINTA o N/A....... NA. i N/A. ..o NA. ..o NA. e, Arch Investment Property Holdings Ltd.............. BMU.......... NIA...cccoine "Arch Global Services...........cccovvrrrisiierinnnns Ownership......... | ..... 94.060 |Arch Capital Group Ltd.........ccooverereerereniens | veves N....... [0 S
NIAL INTA s N/A....... [N/ W— N/A.....ene. N/A....cene. NA. e, Arch Investment Property Holdings Ltd.............. BMU.......... NIA e HOIdINGS L. Ownership......c.. | oo 5.940 | IndiVIdUAS........cvoerereeieieinieneeeeeneseieeeees | e N....... [
NIAL INTA e N/A....... 98-1341235.. [N/A............. N/A. oo NA. e, Arch Capital Finance (Ireland) Limited............... IRL............ NIA...ccine "Arch Financial Holdings Europe Il Limite........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevverrvrrervriinnes | o N....... [0 S
NIAL INTA s N/A....... [\ W N/A.....eene. N/A......cene. NA. e Benely Properties Limited..........c.cocveenincnennes CYP......... NIA e Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd..........cccvvereerrierirrienns | o N....... [0 S
NIAL INTA oo N/A....... [N/ W N/A............. N/A.......oe... NA o, Arcozil Properties Limited...........cccoererrrrnrerennns CYP......... NIA..ccoine Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 |Arch Capital Group Ltd.........ccovreveriererrerrerrns | e N....... [
NIAL INTAL oo N/A....... NA...onn. N/A............. N/A............. NA.e, Varony Properties Limited.............cccceveerririnennes CYP.......... NIA......co...... Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd..........ccovvereerrierirriens | o N....... [0 S
NIAL INTA oo N/A....... [N/ W N/A......oeae. N/A......oee. NA o, Galozy Properties Limited.........ccoceverrrrrrrnnnns CYP......... NIA..coinne Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 |Arch Capital Group Ltd........ccovrvrermrrrrnirerins | voees N....... [
NJAL INTAL oo N/A....... NA..cine. N/A ... N/A....cone. NA.e, Primantela Properties Limited..........c..cccccoevvnee. CYP.......... NIA......ccooe. Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd........c.cccvverrerrrercrienns | o N....... [0 S
NIAL INTA o N/A....... NIA.ccooie. N/A...ccoonn. N/A..ccoonn. NIAcooiines Coramono Properties Limited Arch Investment Holdings (Cyprus) Ltd........... Ownership......... ...100.000 | Arch Capital Group Ltd.........ccccrrverreerreeneennins | cevene Noooooe [
NIALINTAL oo N/A....... 56-1273575.. [N/A............. N/A. ... NA.coiie, United Guaranty Services, Inc.... NC......c.... NIA.....ccoone. Arch U.S. Ml Holdings INC........cccoovvrvverirnirnnes Ownership......... ...100.000 | Arch Capital Group Ltd........c.cccvververrrererrienn | o N....... [0 S
United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc.| 16667... | 56-0789396.. [N/A............. N/A. ..o NA. e, Company of North Carolina NC....cce.e. A Arch U.S. Ml Holdings INC........ccccvvriveriinrinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrervrienns | o N....... [0 S
United Guaranty Residential Insurance
1279 | Arch Capital Group (U.S.) Inc.| 15873... | 42-0885398.. [N/A............. N/A. ..o NA. e, Company NC....cco... A, Arch U.S. Ml Holdings INC........ccccvvviveviiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevvereerrererienn | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.|40525... | 56-1307714.. [N/A............. N/A. ... NA. e, United Guaranty Credit Insurance Company..... NC......cc.... A Arch U.S. MI Holdings INC........cccccvvvriveriiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvrerverrrererienns | o N....... [0 S
United Guaranty Commercial Insurance
1279 | Arch Capital Group (U.S.) Inc.| 16659... | 56-0989041.. [N/A............. N/A. ..o NA. e, Company of North Carolina NC....ccco.e. A Arch U.S. MI Holdings INC........cccvvvriveriiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrererienn | o N....... [0 S
1279 | Arch Capital Group (U.S.) Inc.| 13694... | 27-0550064.. [N/A............. N/A. ..o NA. e, Arch Structured Mortgage Insurance Company. |NC............ A Arch U.S. MI Holdings INC........coevvvvrireiiiniinnnes Ownership......... ...100.000 | Arch Capital Group Ltd........cccceveerrerrervrinnns | o N....... [0 S
NIAL INTA s N/A....... [\ /. W N/A............. N/A............. NA e, Prévalois SAS.........ccoomnueeeneneseeeeeneeneiees FRA......... NIA ..o Arch Financial Holdings Europe Il Limited....... Ownership......... | ..... 50.000 | Arch Capital Group Ltd........ccccoveevrrencnerernnns | o N...... [ J——
Emerging Beachfront Land Club Investment
NIAL INTA oo N/A....... [N/ W N/A............. N/A........e... NA . L.P. CYM.......... OTH...ovvenenee Arch Reinsurance Ltd..........ccooevevrernenininenns Ownership......... | ... 40.000 | Arch Capital Group Ltd..........coerrererneenrereerninne | cenene N...... K J—




statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

€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) (YIN) *
NIAL INTA s N/A....... NA. oo N/A...ccoenee N/A...ccoenee NA. e CEMOF-A Co-Investment Partners, L.P............ CYM......... OTH...ovvveenee Arch Investment Holdings Il Ltd..........cc.coceeeenee Ownership......... ...100.000 |Arch Capital Group Ltd.........cccoeeverernenererrenns | o N K-
Special Credit Opportunities (Parallel) II, L.P. -
NIAL INTAL oo N/A....... NA. i N/A. ..o N/A. ..o NA. e, Series A CYM.......... OTH..covvne Arch Investment Holdings | Ltd...........ccccco....... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevverrerrererienns | o N....... K —
Special Credit Opportunities (Parallel) II, L.P. -
NIAL INTAL oo N/A....... NA. e N/A. ..o N/A. ..o NA. e, Series B CYM.......... OTH..covve Arch Investment Holdings | Ltd...........cccco....... Ownership......... | ..... 99.870 |Arch Capital Group Ltd.........cccovereveererreniens | coves N....... KR
Carlyle Asia Structured Credit Opportunities
NIALINTAL oo N/A....... NA.cinn. N/A....coan. N/A ... NA. e, Fund-A, L.P. CYM.......... OTH..covve Arch Reinsurance Ltd..........cccocveeierienienenns Ownership......... | ..... 99.000 |Arch Capital Group Ltd.........cccoverereererreenens | coves N....... K —
NIAL INTA oo N/A....... [N/ W— N/A.......c... N/A.......eee. NA e, Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH..covvevenee Arch Capital Holdings Ltd..........ccccovrrrerrrrrinne. Ownership......... | ..... 12.330 | Arch Capital Group Ltd.......c.coevrurmermeenreneereirnne | evene N...... K -
NIAL INTA o N/A....... NA. e NA. .o N/A. ..o NA. e, ADM Galleus Fund Il Limited...........cccoervrrrrennee. CYM.......... OTH..covve Arch Reinsurance Ltd..........ccveeeeerienieinens Ownership......... | ..... 47.000 | Arch Capital Group Ltd........cccoevrerrerrerrerennns | e N....... K -
NIAL INTA s N/A....... [\ /. W N/A............. N/A............. NA. e, Convex Asia Fund Ltd..........ccovvrrerrerriniencneins CYM......... OTH...ovvenee Arch Reinsurance Ltd..........ccocoevevcininicineens Ownership......... | ..... 65.340 | Arch Capital Group Ltd........coccoverrerrencnerernnns | o N...... K T—
Melody Capital Partners Offshore Credit Fund,
NIAL INTA s N/A....... [\ /. W— N/A............. N/A.........c... NA e, L.P. CYM.......... OTH...ovveeenee Arch Investment Holdings Il Ltd.............c........ Ownership......... | ..... 24.590 | Arch Capital Group Ltd........ccccovevvrrinrnrreirnnns | o N...... K I—
NIALINTA oo N/A....... NAA. e N/A. ..o N/A. oo NA. e, Castle Creek Capital Partners V, L.P.........cc...... DE....cco... OTH..coevne Arch Reinsurance Ltd..........ccvevevreienieinenns Ownership......... | ..... 24.560 | Arch Capital Group Ltd.........ccovvverenrereniiens | voves N....... KR
HPS Principal Strategies - Real Estate Capital
NIAL INTA e N/A....... N/A. oo N/A. .o N/A..cconn. NA. e, Solutions Offshore, L.P. CYM.......... OTH.ooveve Arch Reinsurance Ltd...........cooevevrererieinens Ownership......... | ..... 21.170 | Arch Capital Group Ltd.........ccorvvrerrenierennens | verens N....... K R
Pinebridge Structured Capital Partners
N/A.. Offshore II-A, L.P. Arch Capital Holdings Ltd Ownership....... | ..... 99.340 | Arch Capital Group Ltd N.......
N/A.. Monarch Capital Partners Offshore Il LP.......... Arch Reinsurance Ltd..........cccoceeeieicerricnicnnns Ownership......... | ..... 16.440 | Arch Capital Group Ltd N.......
NIAL INTA o N/A....... 45-1541916.. [N/A............. N/A..ccoonn. NIAcooies Star America Infrastructure Fund, LP Arch Specialty Insurance Company................. Oownership........ | ... 4.000 |Arch Capital Group Ltd.........cccovverrrenrenrrneins | vovene Noooooe KT
NIAL INTA s N/A....... [N/ W N/A.....ene. N/A......ceee. NA. e China Car Parks Investment Fund L.P.... Arch Reinsurance Ltd...........cooocneurrnniniencinenn. Ownership......... | ... 14.690 | Arch Capital Group Ltd..........cccovvereerviercrienns | o N....... K-
Carlyle Energy Mezzanine Opportunities Fund
NIAL INTAL oo N/A....... NA.conn. N/A....coa. N/A. ... NA.ie, II-A, L.P. CYM.......... OTH..coeve Arch Investment Holdings Il Ltd..............c........ Ownership......... | ..... 99.000 |Arch Capital Group Ltd.........cccovverevirereirereiens | covee N....... K-
Templeton Strategic Emerging Markets Fund IV
NIAL INTA s N/A....... NA. .o N/A..ccoanee N/A..ccoanee NA. e Asia (Cayman), L.P. CYM......... OTH...ovvvienee Arch Reinsurance Ltd.........c.ccovcneuvenniniencenenn. Ownership......... ...100.000 |Arch Capital Group Ltd.........cccoueveererninererveinns | e N KT
Carlyle Energy Mezzanine Opportunities Fund-
NIALINTAL oo N/A....... NA.cie. N/A....coa. N/A. ... NA.e, A LP. Arch Investment Holdings Il Ltd..........c............ Ownership......... | ..... 99.750 |Arch Capital Group Ltd.........cccovereveereivieiens | o N....... K-
NIAL INTA N/A....... NIA..ccooie. N/A...cooane. N/A...coonn. NIA oo CEMOF-A Investors |, LP Arch Investment Holdings Il Ltd..........cccoceeenee Ownership......... ...100.000 |Arch Capital Group Ltd.........ccccerrvermrerrrnrennins | covene Noooooee KT
NIAL INTAL o N/A....... NA.cin. N/A....ooae. N/A. ..o NA. e, CEMOF-A Investors I, LP Arch Investment Holdings Il Ltd..........cccc........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccceovrerevrrrererrienn | o N....... K —
NIAL INTA s N/A....... [N/ W— N/A............. N/A............. NA e, CEMOF-A AV Co-Investors, LP........cccccrruene. CYM......... OTH..covveenee Arch Investment Holdings Il Ltd............cco....... Ownership......... ...100.000 |Arch Capital Group Ltd........cccoovrverrenrerrrrirninns | s N...... K R
NIALINTAL oo N/A....... NA. i N/A. ... N/A. ..o NA. e, CEMOF lI-A Offshore Investors, L.P................. CYM.......... OTH..oovve Arch Investment Holdings Il Ltd...........c.cc........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccceovrerrerrerrvrienns | o N....... K —
NIAL INTA s N/A....... [N/ W N/A............. N/A............. NA e, Oaktree Loan Fund 2x (Cayman) Ltd................. CYM......... OTH..covvenee Arch Reinsurance Ltd..........ccocoeveverenicinnens Ownership......... | ..... 10.270 | Arch Capital Group Ltd.........cocvrurrerrrereeneereinne | cevene N...... K R
Pinebridge Structured Capital Partners
NIAL INTA s N/A....... [\ /. W— N/A............. N/A............. NA. . Offshore IlI-A, L.P. CYM......... OTH...ovvenee Arch Capital Holdings Ltd..........cccoovrrrerrurrennce. Ownership......... | ..... 99.000 | Arch Capital Group Ltd........ccccovueverrencnerernnns | o N...... K T—
BlackRock Asia Property Fund IV S.A SICAV-
NIAL INTA s N/A....... [N/ W— N/A........c... N/A.........c... NA e, SIF LUX...vveee OTH..covvenenee Arch Reinsurance Ltd..........ccocoeveverneninincnns Ownership......... | ..... 23.080 | Arch Capital Group Ltd........cccoeevrrrernrreirenns | o N...... K J—
Europe Property Fund IV Feeder S.A SICAV-
NIAL INTA s N/A....... [\ /. W— N/A.....eene. N/A.....ene. NA e SIF [V, - OTH...oevenee Arch Reinsurance Ltd...........ccooenrurrirniniennenen. Ownership......... | ..... 13.000 | Arch Capital Group Ltd.........cocvrereenerneeneereinns | oo N....... K




statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

| &4%9)

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) (YIN) *
NIALINTAL oo N/A....... NA.cie. N/A. ... N/A. ... NA.oie, Premia Holdings Ltd...........cccoovvereviereeinnen. BMU.......... NIA.....ccooe. Arch Reinsurance Ltd...........cccoceeeiercericncnnns Ownership......... | ..... 23.210 | Arch Capital Group Ltd
NIAL INTA oo N/A....... [N/ W N/A............. N/A............. NA o, Premia Reinsurance Ltd..........c.ccoovevinnnnncnns BMU.......... A, Premia Holdings Ltd.........cccovvrivirniininenne Ownership......... ...100.000 |Arch Capital Group Ltd
NIALINTAL oo N/A....... NA. e N/A. ..o N/A. ..o NA. e, Premia LV Ltd......cooveiccceeccee s BMU.......... NIA....cccoonee Premia Reinsurance Ltd.........c.ccccocoerveiverennennne Ownership......... ...100.000 | Arch Capital Group Ltd
NIAL INTA s N/A....... [N/ W— N/A............. N/A............. [\ W Premia Holdings INC.....c..cvvvvevinieniencinicincs DE.....ccc.u. NIA...corne Premia Holdings Ltd Ownership......... ...100.000 |Arch Capital Group Ltd
NIAL INTAL oo N/A....... N/A. i N/A. ..o N/A. ..o NA. e, Premia Solutions INC........cocereveniiienesiieienns DE.....cco... NIA....ccoiee Premia Holdings Inc. Ownership......... ...100.000 | Arch Capital Group Ltd
NIAL INTA s N/A....... 32-0539299.. |N/A............. N/A.........c... [\ W Arch Mortgage Funding, INC........ccocvreurirninnee. DE.....ccc... NIA...ccene Arch Capital Group (U.S.) INC....ovvverrerirrirnne Ownership......... ...100.000 |Arch Capital Group Ltd
NIAL INTA o N/A....... 98-1490970.. |N/A............. N/A. ..o NA. e, Arch UK Holdings Limited .........cccccevvrrierrennn. GBR.......... NIA....cccoinne Arch Reinsurance Ltd..........ccveeeeerrenieinenns Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. Blue Sky Partners Limited ..........ccccocvverrrrinnenne GBR.......... NIA ..o Arch UK Holdings Limited .........cccocveerirnennne Ownership......... | ..... 98.030 | Arch Capital Group Ltd
N/A.. Archipelago Risk Services Limited .................... GBR.......... NIA....ccine Blue Sky Partners Limited..........cccoovvvivrininnnne Ownership ...100.000 | Arch Capital Group Ltd
N/A.. Lake Shore IC, Inc. ... .. | Arch Mortgage Risk Transfer PCC Inc. .. | Ownership. ...100.000 |Arch Capital Group Ltd....
N/A.. McNeil & Company, Inc... Arch Insurance COmpany.........ccoceeveevrieereens Ownership ...100.000 | Arch Capital Group Ltd
N/A.. Obelisk Underwriting Limited Arch UK Holdings Limited ... Ownership ...100.000 |Arch Capital Group Ltd
N/A.. 83-4516586.. First Shield Service Corporation ... . | Arch Insurance Group Inc. . | Ownership. ...100.000 | Arch Capital Group Ltd....
N/A.. 38-4119847.. First Shield Service Corporation of Florida........ Arch Insurance Group Inc Ownership......... ...100.000 | Arch Capital Group Ltd
N/A.. 61-1932852.. First Shield Consumer Service Corporation ..... MO............ NIA ..o Arch Insurance Group INC........ccovvvvrvrirerrrenn. Ownership......... ...100.000 | Arch Capital Group Ltd........cccovvverrvrrervrinnn | o N...... [0 S
First Shield Consumer Service Corporation of
NIAL INTA e N/A....... 37-1944730.. Florida MO............ NIA....ccine Arch Insurance Group INC........ccovvvvvverirerrnenn. Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevverrvrrrerrvreinnns | o N....... [0 S
NIAL INTA s N/A....... [N/ W Arch Credit Risk Services (Bermuda) Ltd.......... BMU.......... NIA e Arch Reinsurance Ltd...........cocoocneurrnninieneinenn. Ownership......... ...100.000 | Arch Capital Group Ltd..........cccovvererrierirrienns | o N....... [0 S
NIAL INTA oo N/A....... 47-5537185.. Ventus Risk Management, InC..........c.ccccevurevnne. DE............. NIA..ccooin. Arch Insurance Group INC.........ccveverrvvierennines Ownership......... ...100.000 |Arch Capital Group Ltd.........ccovrererererrerrerins | e N....... [
1279 | Arch Capital Group (U.S.) Inc.|71455... | 37-0857191.. Arch Life Insurance Company of America.......... Arch Capital Group (U.S.) Inc Ownership ...100.000 |Arch Capital Group Ltd Noooooee
NIAL INTA oo N/A....... 84-3725636.. Penflex Actuarial Services LLC..........ccccccevevnne McNeil & Company, INC........cccovevrvereriereiinnns Ownership......... ...100.000 | Arch Capital Group Ltd N.......
NIAL INTA o N/A....... NIA.ccooie. Barbican Group Holdings Limited Arch Reinsurance Ltd.........c.ccooenervininirncinnn. Ownership......... ...100.000 |Arch Capital Group Ltd.........ccccrvverreerrrenernnins | covene Noooooe [
NIAL INTA oo N/A....... NA.cinn. Clare Management Company Limited Barbican Group Holdings Limited.................... Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrererienn | o N....... [0 S
N N/A....... [N/ W— Barbican Reinsurance Company Limited........... Barbican Group Holdings Limited.................... Ownership......... ...100.000 |Arch Capital Group Ltd........cccovervrrrnrrrreernirns | woees N...... [0 S
Barbican Specialty Reinsurance Company
NIAL INTA o N/A....... NIA..ccooe. N/A...coonnn. N/A...coonn. NIA oo Limted — |GGYa A Barbican Group Holdings Limited................... Ownership......... ...100.000 |Arch Capital Group Ltd.........ccccrreerreerreenmeeneins | vevene Noooooee [
NIALINTAL oo N/A....... NA. i N/A. ... N/A. ..o NA. e, Barbican Holdings (UK) Limited...............c......... | GBR.......... INIA............... Barbican Reinsurance Company Limited......... Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrerrererienn | o N....... [0 S
NIAL INTA s N/A....... 82-1882589.. |N/A............. N/A............. [\, W Barbican Holdings (US) Inc........ccccoeevevernirniennes | DEcreoe [NIAL Barbican Holdings (UK) Limited.............cccco.... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovervrremrerrrrrnrns | s N...... [0 S
NIALINTA oo N/A....... 82-2146345.. [N/A............. N/A. ..o NA. e, Barbican E&S Insurance Managers Inc............. [DE. ..o | TAciiiiiiiinne Barbican Holdings (US) INC........cccoevvvevviniinnee Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrerrerienns | o N....... [0 S
NIAL INTA s N/A....... 82-2133181.. |[N/A............. N/A............. [\ W Barbican Management Services (US) Inc.......... |GBR.......... NIA............... Barbican Holdings (US) INC.......c.cvvvverrrrrinienee Ownership ...100.000 |Arch Capital Group Ltd N
N/A.. N/A.. Barbican Corporate Member Limited.. . . | Barbican Holdings (UK) Limited.... . | Ownership. ...100.000 | Arch Capital Group Ltd.... N......
N/A.. N/A Barbican Managing Agency Limited................... Barbican Holdings (UK) Limited Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovervrrermrenereirnirns | s N
N/A.. N/A Barbican Underwriting Limited ..........ccccccovvvenne Barbican Holdings (UK) Limited.............ccc....... Ownership......... ...100.000 | Arch Capital Group Ltd........ccccevrerrerrerrvrinnns | o N....... [0 S
Barbican Management Services (Bermuda)
NIAL INTAL oo N/A....... NA. e N/A..cconn N/A. .o NA. e, Limited GBR.......... NIA....cccoonee Barbican Holdings (UK) Limited.............cco....... Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevrerrerrervrinnns | o N....... [0 S
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statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

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) (YIN) *
NIALINTAL oo N/A....... NA.cie. N/A. ... N/A. ... NA.oie, Castel Underwriting Agencies Limited............... GBR.......... NIA.....ccooe. Barbican Holdings (UK) Limited.............c......... Ownership......... | ..... 85.000 |Arch Capital Group Ltd.........cccovveveverereireeiens | covee N....... [0 S
NIAL INTA oo N/A....... [N/ W N/A............. N/A............. NA o, Castel Underwriting Europe BV...........ccccovvnene. NLD.......... NIA ..o Castel Underwriting Agencies Limited............. Ownership......... ...100.000 |Arch Capital Group Ltd........cccovrvrrrrerenrernirniins | e N...... [0 S
NIALINTAL oo N/A....... NA. e N/A. ..o N/A. ..o NA. e, Seacurus Limited..........coevvviereesnieieiennns GBR.......... NIA....cccoonee Barbican Holdings (UK) Limited.............cc........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccccovverevrrererrienn | o N....... [0 S
NIAL INTA s N/A....... [N/ W— N/A............. N/A............. [\ W NOSHUM Car€.......ververerrereirieeieereereeeeeeeseiees FRA......... NIA...corne Arch Financial Holdings Europe Il Limited....... Ownership......... | ..... 75.000 | Arch Capital Group Ltd........ccccovueverrinrnrreirnnns | o N...... [0 S
NIAL INTAL oo N/A....... N/A. i N/A. ..o N/A. ..o NA. e, Barbican Intermediaries Group Limited ............. GBR.......... NIA....ccoiee Barbican Holdings (UK) Limited.............cc........ Ownership......... ...100.000 | Arch Capital Group Ltd........cccccvverrevrererienns | o N....... [0 S
NIAL INTA s N/A....... 98-154459.. |N/A............. N/A.........c... [\ W Barbican Capital Holdings Limited ................... GBR.......... NIA...ccene Barbican Holdings (UK) Limited.............cccco.... Ownership......... ...100.000 |Arch Capital Group Ltd........ccccovererreerrrreirnrns | s N...... [0 S
NIAL INTA o N/A....... NA. e NA. .o N/A. ..o NA. e, Arch Financial Holdings Europe IV Limited ....... IRL............ NIA....cccoinne Arch Financial Holdings Europe Il Limited....... Ownership......... ...100.000 | Arch Capital Group Ltd........cccoevverrerrervrinnns | o N....... [0 S
NIAL INTA s N/A....... [\ /. W— N/A............. N/A.......ee.. NA e, Arch Investments Il LLC .......cccoovvvrireinrnrenennne DE....coouee. NIA ..o Arch Capital Holdings Ltd..........ccccovrnreriurrennee. Ownership......... ...100.000 |Arch Capital Group Ltd........ccccoveevrrernenrerrireerns | s N...... [ S
Aster Explanation
1 The Vanguard Group, Inc. owns over 9% of the common shares of Arch Capital Group Ltd.
2 Watford holdings Ltd. is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd., which holds approximately 13% of the voting shares of Watford Holdings Ltd.
3 Entity is an investment vehicle which is not operated or controlled by Arch.
4 Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd.




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1o Rttt ssnsinne | cnssssssssssssssssenens0. | o0 [ - 0.000
2. ATEA TINES ..o sessssissississississississississiseins | neerseiseenseenssenssenneensennenned | om0 | e 0.000
3. Farmowners multiple peril ..0.000
4. Homeowners multiple peril... ..0.000
5. Commercial multiple peril..... ...0.000
6. Mortgage guaranty....... .14.855
8. Ocean marine....... ...0.000
9. Inland marine.... ...0.000
10. Financial guaranty..........cccoeeevvrienennnnas ...0.000
11.1. Medical professional liability - occurrence.... ..0.000
11.2. Medical professional liability - claims-made. ...0.000
12, BArNQUAKE. ..ottt ssssssessssssessenns | svessesssssssessessssessesssssssessessnsQ | evnnvensessssiesesssessessssensensesQ. | eovnessesessssenenesessnnns 0.000
13. Group accident and health.............ccccvvereeiniecienie e 0.000
14. Credit accident and health.... ...0.000
15. Other accident and health ...0.000
16. Workers' COMPENSALION.........ccrveiriiiieiieiieicieie et 0.000
17.1 Other liability-0CCUMTENCE..........ccvueviiereieetese e s 0.000
17.2 Other liability-claims made... ...0.000
17.3 Excess workers' compensation ..0.000
18.1 Products liability-OCCUIMENCE. .......c.cvuvirereiieriieese e 0.000
18.2 Products liability-Claims Made...........ccevuvvrieiniieieeeeeeeee e 0.000
19.1, 19.2 Private passenger auto liability. ..0.000
19.3, 19.4 Commercial auto liability...... ...0.000
21. Auto physical damage...... ...0.000
22. Aircraft (all perils)...... ...0.000
23. Fidelity.............. ...0.000
24, Surety......cc....
26. Burglary and theft.....
27. Boiler and machinery.
28. Credit.....cocvveeennee.
29. INTEMNALONAL.......couveieieeii s
30, WAITANEY.....vveiiicieie ettt sttt
31. Reinsurance-nonproportional assumed property.

. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business....
. Totals

.......................... 1,402,626

DETAILS OF WRITE-INS

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

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines........cccvuenee.

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril...........cccee....
. Mortgage guaranty........cccecveurevierrennns
. Ocean marine.......
. Inland marine....
. Financial guaranty....
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake........ccoovevieivieeci,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation..............cc........

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......

L Warranty.....oceecneneeeens
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business

: Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......ccoevirereririisieiesree e
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statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 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 2020 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. 2017 + PHOF .o | e 1] 0 [ oo 1] [0 R 0 [ oo | s 0 [ oo 0 [ o0 e, 0 [ o) L0 | i @]
2. 2018 e [ [0 [N 0 [ oo [0 [ 0 [ oo 0 [ oo | e 0 [ oo 0 [ o0 e, O [0 [0 0
3. Subtotals
2018 + PriOT.....oo. | covvierieiisi s 1] o [0 P 1] ) [0 0 oo | i [0 0 [ o0 [ e, 0 [ o) L0 | s 1
4, 2019 | s 15 | e L I 19 | s L I 0 [ o] | 2 0 [ o0 e, 2 | s (12)] oo (G ] - (16)
5. Subtotals
2019 + PriOr...cooos | covvneinsiseississiiees 16 | e 4] s 20 | s 1] e 0 [ o] | s 2 | 0 [ oo 0 [ oo 2
B. 2020......cciririns [ ., SO ., SO ., S R D, T [P 1] e [, XXX | e 34 | s L3 I 38 | D, ST )., SR XXX
7. TotalS..coeciccies | e LT L 20 | e 1| s 1| s 2 | 2 | e B4 | s N [ 40 | oo, () (G ] (17)
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 | ..ooovvvviveircinnan 46,323
1, (81.3)% 2. v (100.0% | 3. wervvvrerrs (85.0)%

Col. 13, Line 7

Line 8

LN (0.0)%




Statement for June 30, 2020 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. Wil 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 000D R
* 1 8 7 3 2 2 02 04 900000 2 =
A0 A RO 0 O TR
*= 1 8 7 32 2 02 04550000 2 =«
A0 00O 50 0O
* 1 8 7 3 2 2 02 03 650000 2 =
A0 000 0 O
= 1 8 7 322 02 05050000 2 =«

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State premium taX rECOVETADIE...........ccvvveveererceeie sttt esss s ssssssesssses | sevaessessssessesessessenes 5,281 | oo 0 D281 |
2597. Summary of remaining Write-iNS fOr LINE 25.........ciiiiiiiiiiieiieiisiesssssssessissesssssssessessssessensnses | sossessesssssssessessssenss 5,281 | oo [0 P 5,281 | oo

Q16




Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

SCHEDULE A - VERIFICATIO
Real Estate

N

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHOT YEAN.........ovuiurerireeeriereiseie ettt et seee ettt ssssessentas | setessessssssessasssesessessessssssessessanssnssn 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. ...........evererrrerrerrirerreeeeeeeese s e | eveerensesese et baes 0
2.2 Additional investment made after acquiSition.............cccuevererreieereinnienns NN ................ 0
3. Current year change in encumMbBIanCes...........cocvrurremenrerrerneneeneerseneneeseeec s ey - . . o e .0
4. Total gain (loss) on disposals............ ol .0
5. Deduct amounts received on disposals...........c.ceeveerreererernene .0
6. Total foreign exchange change in book/adjusted carrying value...... .0
7. Deduct current year's other-than-temporary impairment recognized .0
8. Deduct current year's depreciation............c.ccvreeneeieiienisieeseesesesienns .0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .0
10. Deduct total nonadmitted @mOUNLS...........covuueereercuniniineieeeese e .0
11. Statement value at end of current period (Line 9 mMiNUS LiNE 10)......errurieresreiseisiressssessssesssssseseessnsessssessssessssssssssssessessssssees 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI..........cvvvveeinineneinnesnseieies | et sesnes 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........c.ivirieieiieie ittt bbbttt s s s st essnss | antessessstessesstessessesnsensessssansensesnten 0 | o 0
2.2 Additional investment made after ACQUISIEION..............euriiiririniieere sttt sase ettt essentsssnes | sesessessssesessassassessestessssssessesssnssnssn 0 | oo 0
3. Capitalized deferred interest and Other...........ccovvviieieceneneseesennd O T R RRTRRN 0 | o 0
4. ACCTUAl Of AISCOUNL.........eecercerriereeeeci ettt NN ................................................................... 0 | oo 0
5. Unrealized valuation increase (decrease)...........cevevvvierrenrnresennnnreseeene Jlees - A R | s 0 | o 0
6. Total gain (I0SS) ON GISPOSAIS........uureureririerieireiseeirsteeeesssessesesseesese e as st se et ss s ss st st s st ssen s e ssestens | essantssssessessansessessessanssessnssentneseses 0 | oo 0
7. Deduct amounts reCEIVEA ON GISPOSAIS...........uivrruriviririseiiieiseieissis et bbbt s s sse sttt sntessens | sbsesssssstessessstessesesensessesssssnsensesnse 0 | o 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ururiiirrerrirririrriesersiseseieees | eerreeseeessssee e seesssesseneeees 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtEIESE..........coveviieieiiinieieiiis | e ssenee 0 | o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ouururirirrieriirrineereie et ss s ssesssesses | fersssssssssssssssssssssssenssnsessssssnsnsenes 0 | o 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coecrisrierieinenierisissserssesssessensnead 0 | et 0
12, TOtal VaAlUGLION AIOWANCE. ..........eveeeeeeieeicieieieicie ettt se s ess et ee st et ensessesnsesnes | sesesssssssessssssssssesssssnssnsenssssnsensesneas 0 | o 0
13, SUDLOtAl (LINE 11 PIUS LINE 12)...euivieeiiiiiieiicisiieicisetesse ettt bbbt s bbbt n s s s s benses et | absesssssnsessessstensessetsnsansensessntansesntan 0 | e 0
14, Deduct total NONAAMItIEA BMOUNTS..........civuiiiererciceie ettt ssee et entessens | seseessssssessssssssnsessessnssnsenssssnsansssneas 0 | ot 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciuiiiiiiiiieicisisieiieissietsisstesessssssse s ssssssssessssssesssssnes | svsesssssssesssssssessessssassessesssssssassesnsas 0 | o 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YBAI........cciieririeiieieeiiie sttt es st sesis | sstessssssessessasssssessessessssssessessasssnss 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........c.cvueirerieieisiesire ettt
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. ACCTUAl OF AISCOUNL........oeerereirieeeeeeeeee ittt
5. Unrealized valuation iNCrease (JECIEASE)..........cuvureuririeiririreieiisissseesesste st sessasses
6. Total gain (loss) on disposals................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and dePreCiation..............errerirereriurirernsesese ettt snsnees
9. Total foreign exchange change in book/adjusted Carrying VAIUE............coveieuiinieieinieiesseeiss st
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............ouururuuriuieeireieeereie et ssenssseseeeeees | feesssssssssesssssss ettt sne e eees 0 | s 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccoerririurieieiinieesseneeisniens | creessssessssssessesessssessesessssessessnsed [0 RO 0
12, Deduct total NONAAMITIEA BMOUNLS...........c.iiuieieeir ettt es e s e s s es s st s s et ees | feebsstssssessnssnssessensenssns et snsnnes 0 | e 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.iuiieiiiiiieieieiisissiesssissiessessssesesssssssassesssssssesssssssessessnss | sssesssssssesssssssessassessssessesssssssassessnsas 0 | e 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI..........ccoiiirieinreieiseseessesessssssenes | oresseesssssessesssesesssenes 47,273,830 | oo 44,937,058
2. Cost of bonds and StOCKS CQUIMEM..........c.cuiueieeiiieieicieee ettt bbbt bbbt st nas | sbestesssssssessesssen s s e snsaes 13,526,787 | coovveeeeeeereeeeeeeees 33,964,914
3. ACCTUAI OF GISCOUNL.......cvuietresii ittt senis | ebssb b s bbb 9,930 | e 12,252
4. Unrealized valuation iNCrEASE (ABCTEASE)..........euurrrrererrerrieeeeisreseesseeeesessessssssessessessssssessessesssssessessssssssessssassssssessessnssessnss | sassessssssssossssssessessassssssessnes (T17AT) | s 0
5. Total gain (I0SS) ON GISPOSAIS.........veireiririieiseiiisiieie sttt ss ettt b bbb st s st b es st et ensessessnsansans | sbestessessstessesnsensessessnsansesand 661,732 | oo (53,280)
6. Deduct consideration for bonds and StockS dISPOSEA OF............cuvuieriiiiieiiiieceee st ssssans | stessessssssese s es e snaaes 16,377,340 | coooveeeeeeee 31,514,656
7. Deduct amOrtization Of PrEMIUM.........cirieieiirie ettt s sttt b s ssessnsanee | absetessessessssassessesantes e st ensesses 7,297 | oo 72,458
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............cuiiuiurerieeineircieeseeeeees it sss s stsnssessesss | essessssssessessesssessessessessseessssessseseses 0 | o 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............c.iuirrieiiiriieieie e ssnas | ersessssessesessstesse s sss e sssessessnsen 0 | oo 0
10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEeS..........ouuururerrnrrrirnis | ornreisiisessesse s ssessessssnesseeees 0 | e 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)........ccceeiiieriiniieieieseeseseiieinns | ceresessssssesesssssssessessnea 45,075,931 | oo 47,273,830
12, Deduct total NONAAMILEEA BMOUNLS..........cviiirirrieireiiseieie ettt s st s s st s s st essensees | feesssssssessansanssesensensans s st snssnsenes 0 | e 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c..ciiieiiiiieierisissiesisessiessesssssssssssssssssesssssssessesssssssassess | sssessesssssssessesssssssessessnsas 45,075,931 | oo 47,273,830




statement for June 30, 2020 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

NAIC Designation

1

Book/Adjusted Carrying
Value Beginning
of Current Quarter

2
Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

Book/Adjusted Carrying

6

Book/Adjusted Carrying
Value End of
Second Quarter

7

Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

20IsO

10.

1.

12.

13.

Total Bonds and Preferred Stock

12,726,688

NAIC 5 §

NAIC6S......... 0.

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:




statement for June 30, 2020 of e 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

QsSI03, QS104, QSI05, QS106, QSI07



Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........ccvueiirinieiieisieieessie et sses

. Cost of cash eqUIVAIENES ACAUIMEA..........ciuriieieiriieeicisi st snes

. ACCIUAL OF BISCOUN.......ovuiiiicit bbbt

. Unrealized valuation iNCrease (AECTEASE)..........ccuueuiuiierieieiirieie ettt s

. Total gain (I0SS) ON AISPOSAIS..........cvvrerririieiieiciiieie sttt st nae

. Deduct consideration received 0N diSPOSAS............cccvueueiriieieiiieieie ettt

. Deduct amortization of PrEMIUM............ccciiiiiice ettt naes

. Total foreign exchange change in book/ adjusted carrying ValUe............c.ocucveiereuniesiecseeieeee s

. Deduct current year's other-than-temporary impairment reCognized.............ccoeveveeereicsesieiesee e

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

. Deduct total nonadmitted @MOUNES............ccevruiiueiiciciisie et

. Statement value at end of current period (Line 10 MiNUS LN 11)..... v seesnesessnees

1 2
Prior Year Ended
Year To Date December 31
................................................. 181,721 | oo 4,012,046
.............................................. 7,009,009 | ovveorerrirnerrrinneriinseenenennn 15,139,447
............................................................ 0 | coovrernererrrereeneerisessssenessessesneneeen0
............................................................ 0 | coorrerrremrrrnereenesnisessssenesssesseseneeen0
............................................................ 0 | coorrerrrmerrrnereenneseisesssssenesssesessnennees0
.............................................. 5,195,315 | oovorrerrinrrrensnenirsseeeenenn. 18,969,772
............................................................ 0 | coorreemmeeerneeesnreseissssssssenessesessneneeess0
............................................................ 0 | coorrermmeeerneeeeseeeesssssssenessesessneneeess0
............................................................ 0 | coorenerrsrriessnnrsssresenesssseeeneees0
.............................................. 1,995,415 | oo, 181,721
............................................................ O OO OO ROPPROPOOON |
.............................................. 1,995,415 | oo 181,721

Qsl08




statement for June 30, 2020 of e ARCH MORTGAGE GUARANTY COMPANY

Sch. A Pt. 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

QE01, QE02, QE03
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statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY

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
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
912828  ZF 0 |UNITED STATES TREASURY 04/07/2020 BNYM/PIERPONT SEC 9,447,000 9,400,000 1,027 |1
912828  ZG 8 |UNITED STATES TREASURY 04/08/2020. BNYM/PIERPONT SEC 375,000 375,000 35 |1
912828  ZH 6 | UNITED STATES TREASURY 05/14/2020......... BARCLAYS CAPITAL INC FIXED INC. 2,404,688 2,400,000 541 |1
0599999. Total - Bonds - U.S. Government 12,226,688 | ....ooovveereriierseieei e 12,175,000 1,603 XXX
Bonds - Industrial and Miscellaneous
166764 BV 1 | CHEVRON CORP 05/07/2020......... JP MORGAN SECURITIES LLC 500,000 500,000 0 [1FE
3899999. Total - Bonds - Industrial and Miscellaneous 500,000 500,000 0 XXX
8399997. Total - Bonds - Part 3 12,726,688 | ... 12,675,000 1,603 XXX
8399999. Total - Bonds 12,726,688 | ...cocoovoniiiiiiciniien, 12,675,000 1,603 XXX
9999999. Total - Bonds, Preferred and Common Stocks 12,726,688 XXX 1,603 XXX
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statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COMPANY

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

21

22

2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 20
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Stock Stated | Designation
i Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment |  B./A.C.V. Change in | Carrying Value at Received Maturity strative
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./A.C.V. Disposal Date During Year Date Symbol
Bonds - U.S. Government
912828 6 |UNITED STATES TREASURY.......cccoovvveeen. .. | 05/15/2020. | Maturity @ 100.00..........cccoocccieeurmres | cormvvvverissrmrericrianns | 201,820,000 | ........1,820,000 | ........1,816,588 | ............ 1,819,571 0 429 0 429 0 1,820,000 | oo | i | i | 13,650 | 05/15/2020.
912828 YV 6 |UNITED STATES TREASURY.... .. | 04/07/2020. | BNYM/PIERPONT SEC 9,715,742 0 3,924 0 3,924 0 9,719,665 52,160 | 11/30/2024.
912828 7 |UNITED STATES TREASURY.... . | 04/08/2020. | BNYM/PIERPONT SEC 0 0 (86) 0 (86) 0 425,711 12/31/2021.
0599999. Total - Bonds - U.S. GOVEIMMENL. ..o ssiesiseniiens svsssssssessssssessssssssssssssssssssasssssssessssssesssesssnssansssssasssssessennes | oo 12,048,163 | ......12,035,000 | ......11,958,046 | .......... 11,535,313 | .o (L I 4,268 0 4,268 0 11,965,376 XXX
Bonds - Industrial and Miscell
02665W CP 4 | AMERICAN HONDA FINANCE CORP .. | 05/20/2020. | WELLS FARGO SECURITIES LLC. 771,075 750,000 749,640 749,760 0 47 0 47 0 749,807 12/10/2021.
02665W DF 5 | AMERICAN HONDA FINANCE CORP........ .. | 05/20/2020. | RBC CAPITAL MARKETS............... .. 403,344 | ..........400,000 | ...........399,864 399,870 0 21 0 21 0 399,891 3,922 | 05/20/2022.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS...............c.oveirericiris  cvvesveseessressiessesssssseseesssesseeessssssssssssssssssssenssssssesssnssensnssenes | aveesees 1174419 | ... 1,150,000 | ........ 1,149,504 0 67 0 67 0 . 1,149698 | 0] 24721 | 24721 | 15,312 XXX
8399997. Total - BONS - Part 4.........oiiiiisiisiis s i s | sieass 13,722,582 | ... 13,185,000 | ...... 13,107,550 | .........12,684,943 | .....cccoovvene. (U 4,336 0 4,336 0 13,115,074 | ..............0 | ....607,508 | .......607,508 | ....... 83,019 XXX
8399999. TOMAl = BONGS....oovvvevoo sttt e | sriies 13,722,582 | ..... 13,185,000 | ...... 13,107,550 | ..........12,684,943 | ................. 0 [ 4,336 0 4,336 0 13,115,074 | ..............0 | ....607,508 | ........607,508 | ....... 83,019 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........cooiiiiviiiiiiiiii ot | oo 13,722,582 XXX [ 13,107,550 | ......... 12,684,943 | ......cc....... 0| 4,336 0 4,336 0 13,115,074 | .............0 | ....607,508 | ........607,508 | ...... 83,019 XXX




statement for June 30, 2020 of e 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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for June 30, 2020 of the ARCH MORTGAGE GUARANTY COM PANY

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
AMOUNt OT 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, CA....oouurrreirreresinisssssesssnesssnsess | conssesensssseens | covenend 0.000 0 0 594,550 633,677 484,280 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 594,550 633,677 484,280 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 594,550 633,677 484,280 | XXX
0599999. Total Cash XXX XXX 0 0 594,550 633,677 484,280 | XXX

QE13




statement for June 30, 2020ofte ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

CusIp

Book/Adjusted Carrying Value

8

Amount of Interest Due &
Accrued

Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

¥130

31846V 41 9 |FIRST AMER:TRS OBG V. 0 0 0

94975H 29 6 | WELLSFARGO:TRS+ MM | 0 0 0
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO, 0 0 0
All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSH MGT INST. 1,995,415 158 69
8699999. Total - All Other Money Market Mutual Funds. . 1995415 158 69
8899999. Total-Cash Equivalents R s | ..1,995415 158 69
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