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Statement for September 30, 2019 of the ARC H M ORTGAG E G UARANTY CO M 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

1o BONGS. e | erieneeneeneas 47,760,276 | oo [V 47,760,276 | ...covvveneene 44,937,058
2. Stocks:

2.1 PrEferred SIOCKS. ....cvuuvuieicicicii ettt | bttt (01 TN 0 [ e [0 TN 0

2.2 COMMON SOCKS. ...ervreceuirisecseiseiseesseei bbbttt | brebseesesses bbbt (01 OO L0 R [0 RN 0
3. Mortgage loans on real estate:

3T FIESEENS. ..ottt | bttt [0 RN (0 R [0 O 0

3.2 Other than fIrSEHENS. .......ciiiiiei ettt nies | rebseesess st (01 TORROTN 0 [ e [0 N 0
4. Real estate:

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

ENCUMDIANCES)......cveiviiciecieie sttt b ettt s et en s ssnnas | sbessessssnsessesssssnsessesnean (0 TSR 0 | oo (0 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......cveiviiciiieie sttt bttt s et en s ssnnas | sbessessssssessessessnsessesnean (01 TR 0 | oo 0 [ oo 0

4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......covvececireieicireeiesieieienieees | eeeeesessssessessssenessenenaens [0 SR 0 | oo (0 I TR 0
5. Cash ($.....819,357), cash equivalents ($.....332,630)

and short-term investments (§.......... 0.ttt | eresenaen e snes 1,151,987 | oo (01 I 1,151,987 | oo 4,368,647
6. Contract loans (including $.......... 0 PrEMIUM NOES).....coucerrereecieieeseereeeeeeseseseiseeseessssssiness | ceeeessessssesssessessensssenn (01 N L0 [0 R 0
T DEIVALVES.....vvvcveeicce et sns s b | enbessesensen et (0 TR L0 TN (0 TR 0
8. Other INVESIEA @SSELS.........ouveiiieeiciccicce ettt ssnas | eeaessesassssses et es s seees (0 TR L0 RN (0 TR 0
9. ReCEIVADIES fOr SBCUMLIES........cvvicveceieicic e | oeaessessssssses s esse s sanes (0 TR L0 TN (01 R 0
10.  Securities lending reinvested COllateral @SSELS. ... | ceeeesesseessseeeessesesseeees (01 SR 0 | oo (0 I R 0
11, Aggregate Write-ins fOr INVESIEA @SSELS.........c.. ittt ssees | seesssessssssnssesnssnessesenes [0 [0 {01 0

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

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

14, Investment income due and ACCIUBA...........c.ceueveeviveieeiciiieie et

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection...........ccccoecvee | vvvrrrrrrereineenns 130,581 | oo (O IR 130,581 | oo 81,191
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled PremiuMS).........ccovrrrrririeees | corvrrenereeiseerseeeeseineeens (0 (0 RN (0 I R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... D).ttt | ensesien e (O 0 [ oo (01 O 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS. ..o esiens | erieriesieseeseeseesensd 0 [ oo (O OO 0 | o 0
16.2 Funds held by or deposited with reinsured COMPANIES...........cccvieiiicisieieeieiieiees | ceeverieiesese e (0 TSR 0 | oo (0 TR 0
16.3 Other amounts receivable under reinsurance CONTacES...........c.oovririnrinrinrincincins | e 0 [ oo (O OO 0 | oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........cc.cvuiviieiieieicieiie e svesenes | ctevsessiessess e (01 TR L0 TN (0 TR 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoocevveveeees | cevvvevevieiesecieees (01 TR 0 | oo [0 I 169,235
18.2 Net deferred X @SSEt..........cciiiiieiie e | ceoesis s 0 [ oo (O RN 0 | oo 0
19.  Guaranty funds receivable or 0N AEPOSIL.............ccuevivieieriicee et | caesesssesse e 0 | oo L0 RN (0 TR 0
20. Electronic data processing equipment and SOfWAIE.............ccucveiierieieiieie s | corevesesssseses s 0 | e L0 TN 0 [ oo 0
21, Furniture and equipment, including health care delivery assets (§.......... 1) RO IOV (01 SO RN L0 [0 O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocevevevreceviie | covvveiieseeeseeees (01 TR 0 | oo (0 TR 0
23. Receivables from parent, subsidiaries and affiliates.............cocovverrieiceieieeececseecces | e 1,895 | i (0 1,895 | oo 0
24. Health care (§.......... 0) and other amounts reCeIVADIE..........c..curirireceeeiesiies | i [0 RN (0 0 [ oo 0
25.  Aggregate write-ins for other than invested aSSEts...........ccccirieiiieieieeeee s | cveiisieseresies 5,709,821 | .....c.coovvnnn 5,635,000 | ..coovevrrerircnnane T4,821 | oo 65,839
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........c..ueverruremmrierieniiseeeesesssessiesssesssssessessss | cesssessesesnns 55,031,434 | ..ccoovvvvrrennnn. 5,635,000 | ..ooovrrirnennn. 49,396,434 | ......ccoovvennns 49,899,023
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccovvvvree | coereieniieiensieseeins (0 L0 N (0 0
28. Total (LINES 26 @NG 27)......ovorriieriiiieeirsirei st enssens | cosesssnensssenees 55,031,434 | ..ccooovvvvrrnnn. 5,635,000 | .ooovrrirrennne 49,396,434 | ......ccocovvennns 49,899,023
DETAILS OF WRITE-INS
110, b | et (O RO (O RN (0 RN 0
1102, b | eeest e (O R (O TR (0 RN 0
1103, | eeent e (O R (O RN (0 RN 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........cccvveveieirieieisieiieiieins | coveneieissesessesesese s (0 R L0 TN (0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......ciieeriiiiieieiisiesisieieisiessissisniens | cvrsnsesssssssessessssensessessees (O P [0 I {0 0
2501. Statutory deposit i GUAM..........ccveiiiieiciisee et | saessessssessessssessenas 60,000 | oo [0 ISR 60,000 | .oooerreieiiiinns 60,000
2502. LICENSES PUICNASEX.......cvrvieiriieiieiseisiet ettt st sensessesses | saessessssensesnsan 5,635,000 | .cooevrrrrirrennns 5,635,000 | .oovvverreieiiereieiiinins (0 TR 0
2503. Other reCEIVADIES............riiiii i | esiesiesi s 14,821 | (O SR 14,821 | i 5,839
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoveevveeieieiesieien | oo 0 | e 0 | oo 0 [ o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......couuereerirermireirresnsnresesesssrenssesenns | vseesesssssesanas 5,709,821 | oo 5,635,000 | ..ooovvriiiinniniinns 74821 | oo 65,839




Statement for September 30, 2019 of the ARC H M ORTGAG E G UARAN TY CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current acCident YEAr $....8,908)...........coovvuurvieerrecriessisssseesie st sss s sssensns | ceesssiesssses s 7,366 [ cooveeeererereieieninian 69,538
2. Reinsurance payable on paid l0sses and 10SS adjUSIMENT EXPENSES.........oviiririirririneneieseeessee st seesessessssssees | eeessssessassssssssassssssssessesssssees (0 OO 0
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIlar CAIGES. ... ssesnisessenes [ eeeeesssess st esseeenes (0 O 0
5. Other expenses (excluding taxes, ICENSES @NG FEES)........ccvvuiuiiiiiericieieese st ssesssnses | sresssessessessss st s saees 144,876 | oo 102,987
6.  Taxes, licenses and fees (excluding federal and fOreign iNCOME tAXES).......o.vurrreririnrinririneeseseisssesessssessesssssessssessessssssesss | coessessssesssessnssssnssenenns 16,700 | oo 15,337
7.1 Current federal and foreign income taxes (including $.....(19,272) on realized capital gains (I0SSES)).........cvureerreerrerreerreereenns | cerveriresiesiesiesiesieeneans 22,293 [ oo 0
7.2 Nt AEErrEd taX ADIIIEY.......evvreereeeieceeie ettt | sebsessent s s sttt [0 U 0
8. Borrowed money§$.......... 0 and interest thereon §......... 0ttt ettt | esreee sttt aae 0 [ oo 0
9. Unearned premiums (after deducting unearmned premiums for ceded reinsurance of $.....704,072 and including
warranty reserves of §......... 0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service ACt)...........ccoeveveeieieeeeeiieieieeeeceeeeeee e | e 76,365 | oo 71,830
10, ADVANCE PIEMIUM.....uiveivieeieciiee ettt et a st s e bbb s s et b st s b s s s s st s st s s s s st ssesassssessesnsans | ertesssssssssessesssssssesses s snes 1,866 [ .o 1,340
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ... | enes e (U N 0
T1.2 PONCYNOIAETS. ..ottt st bbb st b bt enses s bsns | eesnsessnsentes e s s ben s s bt en s ssesad 0 | oo 0
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13.  Funds held by company Under reiNSUTANCE trEAHES..........c.cevriieircieiecieiie ettt ss st ssssensens | essesessssessess s ssessssesses s 0 | oo 0
14, Amounts withheld or retained by company for aCCOUNt Of OtEIS............ccieiciiieece e sssessstesssens | erreseesessess s sssesses e 0 [ e 0
15.  Remittances and iteMS NOt @lIOCALEM. ............ccvveieicieiccc et sssnss | evssessessessssss e s T1A42 [ e, 1,520
16.  Provision for reinsurance (including $.......... 0 CEITIEA)...vuvvrertrieieiese sttt ssensnns | resesten sttt (0 TR 0
17.  Net adjustments in assets and liabilities due to foreign eXChanGe rAES..........ccuririirririrrc et seessiees | rreeerees et naed 0 | o 0
18, Drafts QULSTANAING.....cvuveeieeciicicc ettt st bbbttt srenaa | eesiest sttt et (0 TR 0
19.  Payable to parent, subsidiaries and affiliates............cccccviiiiiiriieiceeecee s snaens | e 636,018 | cooveereeeeee e 493,271
20, DEIIVALIVES. ... | et (O O 0
271, PaYDIE O SBCUMHES. ... . vereuceeiieeicie ettt s bbb ss s en st ensns | ceneesessastnesessentensessessensanssnsaa [0 U 0
22, Payable for SECUMLES IENTING..........ccieieiieiiciicieise sttt b sttt s st ssenns | srsssessssses s esses s s s st b [0 TR 0
23.  Liability for amounts held under UNINSUIEA PIANS.........c..cuririiiriricineie sttt ssessesssesessensns | sossssessasssssssssessesssssessessanssnssn [0 U 0
24.  Capital notes §......... 0 and interest thereon §.......... 0......
25, Aggregate WIite-iNS fOr lIADIIHIES. ..........rvereririreireririeess ettt
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........cc.cveiuiriicieiseee e ssssssissienes | esvesisssssseesssses s 2,539,261 | cooveeeieeeriene 2,201,835
27, ProteCted CEIlHADIHES. .........vuuvercrircricricri itttk |ttt 0 o 0
28.  Total liabilities (LINES 26 @NA 27).......cccimmreiirieiiierieisis et esss sttt nesssesssennees | ebntsssssss s 2,539,261 | oo, 2,201,835
29.  Aggregate write-ins for SPECIal SUMPIUS fUNGS..........ccueveivcrceeie ettt sttt s s s sans | evsessssssssssesesssssessesessesssseesarsaed [0 U 0
30, COMMON CAPIAI STOCK.........cveiviiciitrieic ettt b s bbbt bbb n st tenas | sbsssessessesssansessnsnta 3,000,000 | coooverereieieeieie 3,000,000
31, PrefErred CAPIHAI STOCK. ... . .. evueieeceeriiieicie ettt | eessees ettt [0 O 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS..........ccoeiiveiiiiiiece et sssnsens | essesissssses e ses st 0 | e 0
33, SUIMIUS NOES......ooceeiecree ettt sttt s bbb bas s st s s s st ss s snsanaens || sveriesaeseesenaeneennsenaas 7,500,000 | cooovvreeeeieiee 7,500,000
34, Gross paid in and CONMDULEA SUMPIUS. ..ottt sttt ns s nsessenas | evsesssessassessssnseneis 79,845,107 | cooveveeeeeeeeeeeine 79,845,107
35.  Unassigned funds (surplus) (43,487,934)| oo (42,647,919)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt ssensens | ceresest st res L0 U 0
36.2 .o 0.000 shares preferred (value included in Line 31 §.......... (1) OO OO RO PRSP FOYOOO O OP OO PO OO UOPPO PO RRRPORION 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........ceviveivireieiieisiieirieeteses et ssessssssesse s ss s s senssssens | ssssssesssssessssssasses 46,857,173 | oo 47,697,188
38, Totals (Page 2, LINE 28, €Ol 3).....cuuieeeiierieiiieiiieiiiseieeeiseei ettt | eeeseeet e 49,396,434 | ...oovvvvrs 49,899,023
25071, CONHNGENCY FTESEIVE.......ovureerieeireeeieeseeeeeese e es et as e ss st s s s st eneen
2502. Premium refund reserve
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @D0OVE). . ... ruuiurereireiisieesisese e issssesssssees s ssses st st sens sttt sns s enes
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)......cvuiuiiiiiiiiiieicisiessi sttt sessssesssessesse s sssssssnsssnsanes | ensassessnssssesssssnsensesssnsanessensans 0 e 0
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Statement for September 30, 2019 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 $.....1,836,704) 1,786,628 |..cccovverrrne 1,438,691 | .cooverernnes 1,972,681
1.2 Assumed......... (written §.......... 0)....... .
1.3 Ceded............. (written $ 1,625,226 |..ocoveviae 1,280,643 | .o 1,767,428
14 Net..inan, (WHIEN §.....165,936)......ooocvvereeceeceeee ettt | eersensessnssnnes 161,402 | oo 158,049 | oo 205,253
DEDUCTIONS:
2. Losses incurred (current accident year $.....6,908):

0 N o OB Ww

10.
1.

12.

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

. Loss adjustment expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)

2.1 Direct
2.2 Assumed....
2.3 CBABH. ...ttt bRttt

. Netincome Of ProtECIEA CEIIS........c.vuieii ettt b bbbt
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

. Netinvestment iNCOME BAME...........c.cuiiieiiiecc ettt nes

Net realized capital gains (losses) less capital gains tax of $.....(19,272)........c.ovrrvvrriieriieriieeisneeeessessesiseens
Net investment gain (I0SS) (LINES 9 + 10)......vueviueieeieiiisieesee ettt st

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1) P
Finance and service charges not included in premiums.
Aggregate write-ins for miscellaneous income...........
Total other income (LINES 12 thTOUGN 14).......cuiveeeeeeeeereiieeeee ettt sttt n s seen
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17)
Federal and foreign iNCOME taXeS INCUITEM...........cc.ueiuiireireiicicie it es
Net income (Line 18 minus LiNe 19) (0 LINE 22).........cvueiiireiicieiesiseicissssiee st sans

CAPITAL AND SURPLUS ACCOUNT
Surplus as regards policyholders, DECeMBEr 31 PriOr YEAI.........c.ocveveeieiieieie e
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (I0sS)..................
Change in net deferred INCOME taX.........ccuiviiiicicie et
Change in NONAAMIEA @SSELS..........ccviiviieieieiice ettt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles
Capital changes:
3201 P MMt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSfEITeA 10 SUMPIUS.......c..cvieieiiriieiteicictete ettt bbb bbbt
Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
DivIdEnds t0 SIOCKNOIAETS...........couieieciiiiiic ettt
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

................... 1774753 | oo 1,830,159 [ oo 2,290,106
................................. ] N | [ 1|
................. (1,613,351)] oo 1,672,110 | o (2,084,853)
...................... 662,634 0555,580 | v 293,938
....................... (72,498) 120(93,669) [ oocrscrnenrenes(93,669)
...................... 590,136 | oovrrorrrsn 81,911 | oo 200,269

(1,023.215)| o (1,210,200)| v (1,884,585)
(183,201)] s (236,918)| .ovvcrerses (404,137)
.................... 840,014)| ... (973,282)] .............(1,480,448)
................. 47,697,187 | 49,177,635 | ... 49,177,635
.................... (840,014) | v (973,282) | o (1,480,448)

..(1,480,448)

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

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

I—

79,024
...(16,640)

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 September 30, 2019 of the ARC H M ORTGAG E G UARANTY CO M PANY

CASH FLOW

Currerit Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUFANCE. ..........ccucveviieeie ettt | saessessssssessesenes 220,741 | oo, 184,374 | oo 213,512
2. Netinvestment income 827,470 576,062
3. Miscellaneous income .0
4, TOtal (LINES T IOUGN 3)..euiiieiiiiieicsee ettt 789,574
5. Benefit and 0SS related PAYMENTS. ..ot 100
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccvuieieiieieiciisies | coreieissiesieieese e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ccocvivieiieicieieceecee s | e 1,783,864 | oo 1,941,160 | ooevevee 2,332,275
8. Dividends paid t0 POICYNOIAETS..........covuieiiiiiieiccete ettt antena | ansesssssssesess s s snsnd [0 R 0 [ oo 0
9. Federal and foreign income taxes paid (recovered) net of §.....(19,272) tax on capital gains (I0SS€S).........c..cecerrenene. (394,001) (300,000) (243,856)
10.  Total (LINeS 5 trouGh 9).........u ittt 11,399,672 1,641,658 ...2,088,518
11, Net cash from operations (Ling 4 MiNUS LINE 10).........cceiiveriiiireieiicieces et sstes st ssssssnee s (466,095) (629,813) (1,298,944)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS ...ttt | chtnisenee e 17,588,287 | ..ovvovrine 7,529,622 | .ooovvenne. 7,529,622
12020 SHOCKS . ..o
12.3 Mortgage loans
12.4 Real estate
12.5  Other INVESIEA @SSELS. .......cuuceeririicieieiieei sttt s bbbttt entenis | fentssesestessanssessessantnean (0 O (0 O 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES............ccccevevrrieieicceeseeeeeiens | e 0 [ e 0 | e 0
12,7 MISCEIIANEOUS PIrOCEEAS. ......ooceoceeieercereireiseeeeeeeeseesess sttt ss et s s es sttt bsessens s s ensensnsns | fasisssssssessasssssssssanssnesns (O P (O 0
12.8  Total investment proceeds (LINES 12,110 12.7) ..o iuiiviiiiieecseeesesses et sssenns | seessesessssenns 17,588,287 | ..o 7,529,622 | oovvivrerrnnns 7,529,622
13.  Cost of investments acquired (long-term only):
13.1 Bonds....
13,2 SHOCKS vttt
13,3 MOMGAGE I0BNS.......rviiieiie ettt nns | enreset s ettt [0 [0 0
134 REAIESIAIE. ...t s Rttt nens | fentnesestene st sttt (0 (0 0
13.5 Other INVESIE @SSELS........ucvuverirciciciici bbbttt | fetbeeent s sbnea (0 N (0 O 0
13.6  MiSCEllANEOUS @PPIICALIONS. .......vuieecrerciiiiieieesie ettt nens | snreessssssssnssssnsensensnened 0 | s {0 0
13.7 Total investments acquired (LINES 13.110 13.6).......cuurumrriireiriiieeieisieesie st
14, Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiN€ 14).......cccrvvriuriiiinininiieesseenesse e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOES. .....cvoieieciteieicite et ntnsens | ebsessnsensessessntensessessnsnd [0 TR [0 TR 0
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK..........ovuevuriiirieieeise et nsnsees | entsssnssesssssssssessnnssnsan 0 [ oo 0 | o 0
163 BOIMOWED FUNGS........veiiiiii bbb bbbttt ens | ftbeb st st (0 (01 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............cccoveeiieieiiiceie e | e s 0 [ o 0 | o 0
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).........vrirruriiirreeiee sttt ....214,446 572,133 541,161
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccoeeesierenaes 214,446 | oo 572,133 | oo, 541,161
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 plus Line 17)......cc.ccvevevereen | covrerererrennns (3,216,661) | ..cvvevecrerreenns 1,981,784 | ..ooveverere. (867,605)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ......vuitrieitiitiisti it | erisanisesisssiss 4,368,647 | ..coovvrerrns 5,236,252 | ..oovrvciinn. 5,236,252
19.2 End of period (Ling 18 PlIUS LINE 19.1).......iuuiiuiiriiiciiciieciieiteiieeieeieseesssesesss sttt | seisssesssisssiaes 1,151,987 | oo 7,218,036 | ..o 4,368,647
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I el e (72,983)] s (62,384) [ .oovocerers (80,439)]
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Statement for September 30, 2019 of the ARC H M ORTGAG E G UARAN TY CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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

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

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

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ (840,014) |$ (1,480,448)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
Change in contingency reserve 58 4 4 $ (72,983) |$ (80,439)
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ (767,031) |$ (1,400,009)
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 46,857,173 |$ 47,697,187
(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
$ 01$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 46,857,173 |$ 47,697,187
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 (‘IAO”)) of “1”
or "2 (considered to be investment grade) are carried at amortized cost. Bonds and LBaSS with an NAIC designation of “3", “4”, “5”, "5*", “6” or “6*”
(considered to be non-investment grade) are carried at the lower of amortized cost or fair value. LBaSS fair values are determined using independent
pricing services and broker quotes. Bonds and LBaSS that have not been filed and have not received a designation in over a year, from the NAIC 1AQ,
are assigned a 6* designation and carried at zero, with unrealized losses charged to surplus. Bond and LBaSS securities that have been filed and
received a 6* designation can carry a value greater than zero. Bond and LBaSS securities are assigned a 5* designation when the following conditions
are met: a) the documentation required for a full credit analysis did not exist, b) the issuer/obligor has made all contracted interest and principal
payments, and ¢) an expectation of repayment of interest and principal exists. Amortization of premium or discount on bonds and LBaSS is calculated
using the effective yield method.
Additionally, mortgage-backed securities and asset backed securities prepayment assumptions were obtained from an outside vendor or internal
estimates. The retrospective adjustment method is used to account for the effect of unscheduled payments affecting high credit quality securities, while
securities with less than high credit quality and securities for which the collection of all contractual cash flows is not probable are both accounted for
using the prospective adjustment method.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Refer to Note 1.C (2) above.
D. Going Concern
Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about the Company’s ability to continue as a going
concern.

Note 2 - Accounting Changes and Correction of Errors

Not Applicable

Note 3 — Business Combinations and Goodwill

Not Applicable

Note 4 - Discontinued Operations

Not Applicable

Note 5 - Investments
D. Loan-Backed Securities

(1)

(2)

Description of Sources Used to Determine Prepayment Assumptions
Not Applicable

Securities with Recognized Other-Than-Temporary Impairment
Not Applicable

Recognized OTTI securities
Not Applicable
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Statement for September 30, 2019 of the ARC H M ORTGAG E G UARAN TY CO M 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
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 September 30, 2019, the Company reported a receivable of $1,895 and a payable of ($636,018) from/to affiliated companies. Details of the balances are:

United Guaranty Residential Insurance Company $1,895; Arch Mortgage Insurance Company ($18,704); Arch U.S. MI Holdings, Inc. ($567,804); Arch U.S. MI
Services, Inc. ($49,510);

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

Note 11 - Debt
Not Applicable

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost
Not Applicable

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

Note 14 - Liabilities, Contingencies and Assessments
No significant changes

Note 15 - Leases
Not Applicable

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

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2)  Servicing Assets and Servicing Liabilities
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Not Applicable

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

(a)
Not Applicable

(b)
Not Applicable

C. Wash Sales

(1)

(2)

Description of the Objectives Regarding These Transactions
Not Applicable

The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the sale date are:
Not Applicable

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

Not Applicable

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

Not Applicable

Note 20 - Fair Value Measurements

A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Exempt MM Mutual Fund $ 332,630 |$ 0 |$ 0 1|$ 01$ 332,630
Total $ 332,630 |$ 0 |$ 0 |$ 01[$ 332,630
Liabilities at Fair Value
$ 018 0 [$ 01$ 01$ 0

Total $ 0% 0 |$ 0% 0% 0

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

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

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

(5) Fair Value Disclosures
Not Applicable

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

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

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 48393575 |$ 47,760,276 |$ 39,307,702 |$ 9,085,873 |$ 01($ 0 |$ 0
Cash, cash equivalents, and
short-term investments $ 1151987 [$ 1,151,987 [$ 1,151,987 |$ 0 [$ 0% 0% 0
D. Not Practicable to Estimate Fair Value
Not Applicable
E. NAV Practical Expedient Investments

Not Applicable

Note 21 — Other ltems
No signficant changes.

Note 22 — Events Subsequent
On October 9, 2019, the Company requested the Department's approval to make an annual interest payment effective December 15, 2019, in the amount of $476,250
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related to the 2017 Note. On October 16, 2019, the Department approved the Company's request.
Subsequent events have been considered through November 5, 2019 for these statutory financial statements which are to be issued on November 5, 2019.

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 $61 thousand and increased by $27 thousand
for the nine months ending September 30, 2019 and 2018, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional
information becomes known regarding individual claims.

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

Note 26 - Intercompany Pooling Arrangements
Not Applicable

Note 27 - Structured Settlements
Not Applicable

Note 28 — Health Care Receivables
Not Applicable

Note 29 - Participating Policies
Not Applicable

Note 30 - Premium Deficiency Reserves
Not Applicable

Note 31 - High Deductibles
Not Applicable

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

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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Statement for September 30, 2019 of the ARC H M ORTGAG E G UARAN TY CO M PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

2.1 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]

2.2 Ifyes, date of change:

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

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

Ventus Risk Management, Inc. was acquired 100% by Arch Insurance Group Inc.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 947484
4.1 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.

4.2 Ifyes, 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

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

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

6.2 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

6.3 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

6.4 By what department or departments?

Wisconsin Office of the Commissioner of Insurance

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

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

7.1 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]

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

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

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

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

9.1 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] Nof ]

a
b

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

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]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

11.2

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
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
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon One Mellon Center - Room 1072, Pittsburgh, PA 15258
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Not Applicable
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities").
1 2
Name of Firm or Individual Affiliation
Arch Investment Management, LLC A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]
17.5098  For 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 assets? Yes[ ] Nof[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
129060 Arch Investment Managment, LLC SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]
18.2 If no, list exceptions:
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20.

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

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

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

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

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

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

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

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

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes[ ] No[X]

Yes[ ] No[X]



Statement for September 30, 2019 of the ARC H M ORTGAG E G UARANTY CO M PANY

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

3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

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

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

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

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

Qo8



Statement for September 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 3 7
Effective Date
NAIC of Certified
Company Reinsurer
Code Name of Reinsurer Rating

NONE




Statement for September 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 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.......ccccovvivrinirennns
2. Alaska......
3. Arizona
4. Arkansas..........ccnininns
5. California..
6. Colorado......c..ccvuveeirrnrininnns
7. Connecticut
8. Delaware
9. District of Columbia
10, Florida. ..o
11, Georgia....ooreererrririnninns
12, Hawali.....cooovvreriiccinee
13, 1daho.....occcce
14, MNOIS....coceveeeeeerrieieeieieies
15, Indiana.......cccoveveveiniriiiiniinns
16, 1OWa. e
17, Kansas......coveenineerenniinns
18.  Kentucky.
19.  Louisiana
20.
21.  Maryland.. e
22. Massachusetts
23.  Michigan
24.  Minnesota....
25.  Mississippi
26.  Missouri
27.  Montana...
28.
29.
30. New Hampshire
31, New Jersey
32. New Mexico
33. New York
34.
35.
36.
371.
38.
39.
40. Rhode Island....
41.  South Carolina
42.  South Dakota
43.
44,
45.
46.  Vermont...
47.  \Virginia
48.  Washington
49.  West Virginia....
50.  Wisconsin
51. Wyoming
52.  American Samoa
53.
54.
55.  US Virgin Islands
56.  Northern Mariana Islands.......
57. Canada
58.
59. 1,236,870
DETAILS OF WRITE-INS
580071, e XXX e (O PR (0 O (0 OO (O OO (O RN 0
58002, ..ot XXX e (O PR (0 O (0 O (O RO (L OO 0
58003, .o XXX e (0 R (0 O (0 R [0 R (U RN 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovrvvivrerereienienens [0 (O 0 | v [0 | s 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | 0 [ e [0 I 0 [ o 0 | i 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............cc..ewreinerineiinens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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Statement for September 30, 2019 of the ARC H MORTGAG E G UARANTY COM PANY

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

T
[ I 1
Arch Risk Transfer

‘Services Ltd Arch Capital Services Inc. Arch Reinsurance Ltd. Azf,miflobal Services ":"h I“Ve“:‘f&t Am:g&:ﬂ:&gﬁces
(a Bermuda company) (a Delaware corporation) (a Bermuda company) (a Philippines e compan Bermud ,
- 98-0493884 ? (a Bermuda company) (a Bermuda company)
98-0389546 02-0576800 corporation) 98-0602504 98-1271381
Foctnate 3 98-1031826
S B B : p—
- " I
ve Re Holdings Arch - [ I I I 1 Arch Global Services
@ Bem‘:‘:"a“::m any) Services Inc, Arch Underwriting at Arch Financial Holdings Arch Capital Holdings Ltd. Arch Financial Holdings Arch Financial Holdings Gulf Re Holdings Limited Arch Re Accident & (Cyprus) Ltd
pany (a Delaware corporation) Lloyd's Ltd Europe 1 Limited (a Bermuda company) Europe II Limited Europe III Limited {a Jersey (Channel Health ApS L (a Cyprus company)
98-0389551 27-0687834 {a UK company) (an Ireland company) 98-0399846 (an Ireland company) {an Ireland company) Islands) company) | | (a Denmark company)
98-0705201 98-0616488 98-0616491 98-1243751 98-1364912 98-0585481
Foomotes
Foomate pem——y S r—
Alternative Re Limited I i 1 Fmp’em Holdings Ltd
(a Bermuda company) Arch Underwriting at Axiom Underwriting Arch Underwriting Arch Capital Group (U.S.) Arch Financial Holdings Arch Mortgage Risk Gulf Reinsurance Limited (a Bermuda company)
98-0625844 Lloyd's (Australia) Pty Agency Limited Agency (Australia) Pty. Inc. B.V. Transfer Holdings Inc. (a Dubai International 98-1350243
AA-3190779 Ltd {a UK company) Ltd. (a Delaware corporation) (a Netherlands company) (a Delaware corporation) Financial Centre
{an Australia company) {an Australia company) 06-1424716 I 98-0616493 47-3497583 company)
98-1006574 98-1365176 Footncte 5
426746 247340
920796 Fomotes? 82 -
Arch Investment
,—K—‘ Holdings {Cyprus) Ltd
Alwyn Insurance Arch Mortgage Risk Arch Syndicate Arch Investment Holdings
Thomas Underwriting Idlemear Holdings Arch Reinsurance Arch Insurance Group Arch U.S. MI Holdings Arch Credit Risk Services Company Limited R iy Investments Ltd e e, ng (8 Cyprus company)
‘l‘j!:(e“‘y Ltd Ul'z"“"e" el Company G el Inc. G el Inc. i i (a Gibraltar company) (a District of Columbia (a UK company) Ll (a Bermuda company)
(a UK company) L (a UK company) (a Delaware corporation) (a Delaware corporation) (a Delaware ) @ 08-1244441 protected cell captive 98-0652764 58.0705596 o
06-1430254 43-0971887 46-1950584 32-0539299 insurer)
10348 47-4121100
Fostncte 6 - i i
i T 1 Arch Reinsurance Europe Arch Investment Holdings Arch Investment Holdings Benely Properties Limited
Underwriting Designated 111 Ltd. (a Cyprus company)
Salt Insurance Services Arch Re F i Arch iters Tnc. Arch Insurance Company First American Service Arch Mortgage Guaranty Arch Mortgage Insurance Activity Eomp:,,y (a Bermuda company) | | (a Bermuda company) B
Limited Underwriters Inc. (a : (a Missouri corporation) Corporation Company Company (an Ireland company) Incorporated Protected 98-0705508 98-1244244
(a UK company) @ ion) byt 43-0990710 || (a Missouri corporation) (a Wisconsin company) (a Wisconsin company) ©8.0611448 Cell No. AMRT-FRE-01
65-1302027 11150 43-1053031 39-1080973 36-3105660 (a District of Columbia
18732 40266 cell captive
Fodinete2 sz“:;;:;):u Arch Investment Holdings Arch Reinsurance Ltd. Arcozil Properties Limited
‘Arch Specialty Insurance h IV Ltd. Escritorio De a {a Cyprus company)
Arch Property Casualty Agency Inc. Arch U.S. MI Services Arch Insurance (UK) (a Bermuda company) | | | Representacao No Brasil
Insurance Company N N - " 98-0705593
(a Missour corporation) | [{ (2 Missouri corporation) - . (a UK company) (a Brazil company)
P 43-0990709 (a Delaware corporation) 98-0413940 Lake Shore IC, Inc. 98-1245248
06-1521582 46-1950257 AA-1120053 (a District of Columbia
10946 cell captive TS -
be Foctnote 3 Varony Properties
insurer) A
h i 4‘; Arch Underwriters Ltd Arch Underwriters (Gulf) Limited
Arcl e .
Tne Arch Mortgage Assurance Arch Capital Finance LLC Arch Europe Limited (a Cyprus company)
Arch Indemnity " c imi P (a Bermuda company)
Insurance Compan: {a Delaware corporation) _ Company (a Delaware limited Services Ltd 98-1244615
neuranc il 45-5366880 (a Wisconsin company) | | | liability company) (a UK company) - i
{a Missouri corporation) 95-2621453 98-0704518 Arch Financial Holdings -_ - e company)
39-3101::0299 29114 Australia Pty Ltd 98-1426905
_— Fostnoe & L| f(an A';;"::"';;:;P’“V) Galozy Properties Limited
Arch Underwriting = = —_————— a {a Cyprus company)
SR wrETo——— ‘Agency LL€ United Guaranty Partners United Guaranty ‘Arch Insurance (EU)
(a Delaware limited Insurance Company Services, Inc. Arch UK Holdings Limited Arch Credit Risk Services
(a Canady company) | H fiability company) (a Vermont company) | | | (a North Carolina (a UK company) (Bermuda) Ltd.
Y 27-0800002 03-0358003 company) (an Ireland company) 98-1490970 L (a Bermuda company)
98-1089562 11463 56-1273575 98-1024362 Arch LMI Pty Ltd
cA042 — (an Australia company) _ __ Primantela Properties
98-1244422 p— -— Pt
Arch Spedialty & tion Risk United Guaranty United Guaranty Arch Underwriters Europe (a Cyprus company)
Company Underwriters, LLC Residential Insurance Residential Insurance imited Blue Sky Partners Limited
{(a Missouri fon) {a Mi limited Company of North (an Ireland com . {a UK com)
iabili . . L pany) Arch MI Asia Limited pany)
36-2545393 liability company) Carolina L {a North Carolina 98-1243732 (a Hong Kong company)
21199 27-1013974 {a North Carolina company) L
— company) 42-0885398 S 98-1424244 Coramono Properties
56-0789396 15873 Foctnote 7 Limited
McNeil & Company, Inc. First Shield Service 16667 Prévalois SAS (a Cyprus company)
(a New York company) Corporation (a France company) Archipelago Risk Services
16-1364134 {a Missouri ion) - " - ] Limited
L 83-4516586 United Guaranty Credit United Guaranty (a UK company)
Insurance Company Commercial Insurance
(a North Carolina Company of North T rowees
company) - Carolina
" " " 56-1307714 {a North Carolina Arch Capital
First Shield Service
Corporation of Florida | \______ 40525 sompa), Qreland) Limited Obelisk Underwriting
(a Missouri corporation) Prary L f(an 1;: ’1"34‘1;“;5"’“” Limited
Notes: H 38-4119847 NS i A g {a UK company)
Unless otherwise indicated, ownership percentage of subsidiary companies is 100%. Third party entities which are less than 50% owned by an Arch Arch 5"“““’?"”"1':;‘::93
company are not shown on this chart. First Shield Consumer (a North Carolina
Footnote 1: Arch Financial Holdings Europe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc. (as’:l’s"s':;‘l::’o‘:;’::;;n) company) H
Footnote 2: Arch Reinsurance Europe Underwriting Designated Activity Company has a 10% interest in Arch Capital Group (U.S.) Inc. L 61-1932852 27';’:55:254
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. First Shield Consumer
Footnote 5: Arch Global Services Holdings Ltd. has a 94.06% interest in Arch Investment Property Holdings Ltd. The remaining 5.94% non-controlling Service slofl_’:ﬁﬁm of
) - - orida
interest is held by a third party _mvestor,_ o (a Missouri corporation)
Footnote 6: Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC. 37-1944730
Footnote 7: Arch UK Holdings Limited owns 75% of Blue Sky Partners Limited.
Key: For each entity, the company name (jurisdiction), FEIN # (where applicable) and NAIC # (or equivalent number if applicable) are listed Ventus Risk Management,
(a Delaware corporation)
47-5537185
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Statement for September 30, 2019 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) (Y/N) *
98-0374481.. 947484 Arch Capital Group Ltd........ccccovevrevniiniincirenns NJA s NIA. oo N/A............ NIA oo | aeeeae N....o..
02-0576800.. Arch Capital Services Inc. . | Arch Capital Group Ltd.. ... | Ownership. ....100.000 | Arch Capital Group Ltd.... N......
98-0602504.. . | Arch Investment Management Ltd Arch Capital Group Ltd..........cccceeeevvceiicrennns Ownership ....100.000 |Arch Capital Group Ltd N......
98-0493884.. .. |Arch Reinsurance Ltd..........cccoorvvnrirrrnienrinrenns Arch Capital Group Ltd.......ccccovvrrrrnrrrirninnines Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvervrrrrrnenrrnns | s N [ O
98-1031826.. . | Arch Global Services (Philippines) Inc............... PHL........... NIA....cccooon. Arch Capital Group Ltd..........ccccvvvvvererernnne. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccovvververecrerierens | v Neooooo [ O
N/A....oooovoee [NIAcoc [INTAL Arch Global Services (Cyprus) Ltd.........cccecenc.. CYP......... NIA .. Arch Global Services Holdings Ltd................... Ownership......... ....100.000 | Arch Capital Group Ltd..........covvernrererrenrrnns | e N [ O
N/A..ccoon . | Arch Global Services Holdings Ltd..................... BMU.......... NIA......ccc.... Arch Capital Group Ltd..........ccccoeevvrirericrnnns Ownership......... ....100.000 [Arch Capital Group Ltd.........cccooerervierivecriiens | e Noooooot | O
27-0687834.. . | Arch International Services INC...........cccoovvrurenee DE....cccoe. NIA..coon. Arch Capital Services INC.........ccvverrerrerrienienes Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovernrerrrrcnrnens | e N [ O
98-1244615.. [N/A............. IN/A............ Arch Underwriters Ltd............ccoeovvieviveciiinenns BMU.......... NIA....cccooo.e. Arch Reinsurance Ltd............cccoevevirieiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereerereniens | v Noooooot | O
98-0705201.. .. | Arch Underwriting at Lloyd's Ltd........c.cccovvunee. GBR.......... NIA. .. Arch Reinsurance Ltd.........cccocooevvnincnninienes Ownership......... ....100.000 | Arch Capital Group Ltd.........ccoevvrvruvrrnencnens | e N [ O
. | Axiom Underwriting Agency Limited................... GBR.......... NIA ... Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvererverecrereniens | v Nevoooo [ O
............. Idlemear Holdings Limited...............cccccosuvvreennene | GBR.......... | NIAL............... |Axiom Underwriting Agency Limited................. | Ownership......... |....100.000 |Arch Capital Group Ltd..........cccoeoeevrverveveeriees [ eoeeNucieis | O
. | Thomas Underwriting Agency Limited................ GBR.......... NIA ..o Idlemear Holdings Limited............cccccevrvvrrnnnee Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververecrercerens | v Nevoooo [ O
. | Salt Insurance Services Limited..............ccoeune... GBR.......... NIA ..o Thomas Underwriting Agency Limited.............. Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceverervereirerierens | o Nevoooi [ O
AN [NTAG L INFAG e INFA e [NVA Arch Underwriting Agency (Australia) Pty. Ltd... |AUS.......... NIA ..o Arch Underwriting at Lloyd's Ltd............cc.cc...... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveverveecrererens | v Nevoooo [ O
N/A.. 98-0399846.. . | Arch Capital Holdings Ltd............ccoeveveirririinnnns BMU.......... NIA ... Arch Reinsurance Ltd............ccoevirieieirerennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererrerreerierins | cvnee Nevoooo [ O
N/A.. 98-0616488.. .... | Arch Financial Holdings Europe | Limited.......... IRL............ NIA....cccoo.e. Arch Reinsurance Ltd............cccoveeerrceiicnennns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverrerercerens | v Noooooot | O
N/A.. 98-0585481.. . |Arch Re Accident & Health ApS..........cccccvivnae Arch Reinsurance Ltd............ccoeviviericiirennnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0652764.. Arch Syndicate Investments Ltd.. . | Arch Reinsurance Ltd.... .. | Ownership......... |....100.000 |Arch Capital Group Ltd.... N.......
N/A.. N/A. .o . | Gulf Re Holdings Limited............cccoevvverererernnn. Arch Reinsurance Ltd............ccoevivrecirirennnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. N/A......coon... . | Gulf Reinsurance Limited............coovvruernrennenns Gulf Re Holdings Limited..........cccovrrrrinrnninns 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 Arch Reinsurance Ltd...........ooovrvrrnreniinnnnn. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 99-1244244.. ... | Arch Investment Holdings Il Ltd..........ccccc........ Arch Reinsurance Ltd...........ccoevvvreererennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverererrrnirerns | covee Nevoooo [ O
N/A.. 98-0705593.. . | Arch Investment Holdings IV Ltd..........ccccocvvunene Arch Reinsurance Ltd...........coovrrvineriinnnnen. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovervrrrrnennrnens | s |\ RSO O S
NIAL [NA....cooeeieeeeeceeeeieiee [ NIAG [NFAG e [NFA e [NFA Watford Holdings Ltd..........ccccoeevivceiicrcreienen Arch Reinsurance Ltd..........c.cccoecevvvceniccnennns Ownership......... | ... 11.100 |Arch Capital Group Ltd.........ccceevveereemcericens e Noooooot | O
N/A.. voee |Watford RE Ltd.....voueeeecicececeeienn Watford Holdings Ltd.........ccovvrrvrrenrencirrinienns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrrrrrrnenrrnns | e N [ O
N/A.. . | Watford Holdings (UK) Limited............cccorvurnnee Watford Re Ltd Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerererveeirennns | coree Nevoooo [ O
NIAL INA s [NFAG INFAG s [NFAG e [NFAL Watford Holdings (U.S.) INC.....cccvvrvvrrerririrninees Watford Holdings (UK) Limited...........cc.cccrvuene. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrerrrnenrrens | e Neoooo [ O
N/A.. . | Watford Insurance Company Europe Limited.... |GIB............ A Watford Holdings (UK) Limited.................co...... Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoovrevveeriiecriens | e Noooooot | O
N/A.. . | Watford Services INC........ccoevrvereeneincrneincinenns DE....ccco. NIA .. Watford Holdings (U.S.) INC.....ccovvervverienrennn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvevnemrrrrinrrnns | e N [ O
Arch Reinsurance Ltd. Escritorio De
N/A.. 99-1245248.. . |Representacao Ltda. . | Arch Reinsurance Ltd............ ... |Ownership......... | ....100.000 |Arch Capital Group Ltd.... N......
N/A.. 98-1006574.. . | Arch Underwriting at Lloyd's (Australia) Pty Ltd. Arch Underwriting at Lloyd's Ltd............cc.c....... Ownership ....100.000 |Arch Capital Group Ltd N......
N/A.. 98-0616491.. . | Arch Financial Holdings Europe Il Limited......... Arch Reinsurance Ltd........ccccocoororinrnerninninns Ownership......... ....100.000 | Arch Capital Group Ltd N......
N/A.. 98-1243751.. . | Arch Financial Holdings Europe Il Limited.. . | Arch Reinsurance Ltd.... .. | Ownership......... ....100.000 |Arch Capital Group Ltd.... N.......




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

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

120

1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
N/A.. 98-1244422.. |N/A............. N/A.... veee |ArCh LMI P Ltd.coe e AUS.......... NIA...coorn. Arch Financial Holdings Australia Pty Ltd........ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvrrrrrnenrrnns | s N...... [0
N/A.. 98-1305287.. [N/A............. N/A.... . | Arch Financial Holdings Australia Pty Ltd......... AUS.......... NIA.....cccoone. Arch Financial Holdings Europe IIl Limited...... Ownership......... ....100.000 [Arch Capital Group Ltd.........cccovereveeiiieririeens | e N...... (L
N/A.. 47-3497583.. |N/A............. N/A Arch Mortgage Risk Transfer Holdings Inc......... DE....cccoe. NIA...coorn. Arch Financial Holdings Europe Il Limited...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvevvrrrrnrenrrnns | s N...... [0S
N/A.. 47-4121100.. |N/A............. N/A.... .... | Arch Mortgage Risk Transfer PCC Inc............... DC...coeve A Arch Mortgage Risk Transfer Holdings Inc....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoovrerveeriiecrieens | e N...... (L
N/A.. 82-3878331.. |[N/A............. N/A.... . |Incorporated Protected Cell No. AMRT-FRE-01 | DC............. A s Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevernrerernenrnnns | e N....... [0S
N/A.. 98-0616493.. [N/A............. N/A Arch Financial Holdings B.V.........cccccvvvevivinnee. NLD........... NIA......ccc.... Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccocerevveeiivererieens | e N...... (L
Arch Insurance (EU) Designated Activity
NIAL INTA oo N/A....... 98-1024362.. [N/A............. N/A............. NA. oo Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververecrereerens | v N....... [0 S
NIAL INTA s N/A....... 98-1243732.. |N/A............. [\/Z W N/A. e Arch Underwriters Europe Limited.................... IRL....cooceene NIA...cooine. Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvernrerercnrrens | e N....... [0S
Arch Reinsurance Europe Underwriting
NIAL INTA oo N/A....... 98-0611448.. [N/A............. N/A............. NA. o Designated Activity Company IRL............ A, Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccevereivereirerierens | v N....... [0 S
NIAL INTA oo N/A....... 06-1424716.. [N/A............. N/A............. NA. oo Arch Capital Group (U.S.) INC...c..coocvvvvrrirririae DE........ NIA ..o Arch Financial Holdings Europe | Limited........ Ownership......... | ...... 90.000 |Arch Capital Group Ltd..........cccoevvvereerevciiens e N....... [0 S
Arch Reinsurance Europe Underwriting
N/A.. 06-1424716.. [N/A............. N/A.... ... |Arch Capital Group (U.S.) INC...c.evevvrvvrrrrerae. DE....... NIA ..o Designated Activity Company Ownership......... | ...... 10.000 | Arch Capital Group Ltd.........ccccovvverererecrereens | v N....... [0 S
N/A.. 98-0389546.. |N/A............. N/A.... . | Arch Risk Transfer Services Ltd..........cccccceuenne. BMU.......... NIA .o Arch Reinsurance Ltd.........cccocooevenincnninnienes Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceverervrreirerierens | e N....... [0 S
N/A.. 98-1244441.. IN/A............. N/A Alwyn Insurance Company Limited.................... GIB............ A, Arch Financial Holdings B.V..........cccoeevvevnne.. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverrcrercerens | crnee N....... [0
Arch Reinsurance Europe Underwriting

NIAL INTA s N/A....... 98-0413940.. |N/A............. N/A......e... NA oo, Arch Insurance (UK) Limited..........ccccouvrrrrnnnn. GBR.......... A Designated Activity Company Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvrvrrrrrnrnrreis | e N....... [0 -
1279 | Arch Capital Group (U.S.) Inc.|10348... | 06-1430254.. . | Arch Reinsurance Company Arch Capital Group (U.S.) Inc. Ownership ....100.000 | Arch Capital Group Ltd N.......
N/A.. 47-5374395.. ... |Arch Underwriters INC........ceveeviveveievecicieienns Arch Reinsurance Company Ownership......... ....100.000 | Arch Capital Group Ltd N.......
N/A.. 98-0389551.. .... | Alternative Re Holdings Limited.............cc.co...... BMU.......... NIA ... Arch Risk Transfer Services Ltd............c..ce...... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvvrerverrcrercerens | cvvee N....... [0
N/A.. 98-0704518.. . | Arch Europe Insurance Services Ltd.................. GBR.......... NIA....ccoinne Arch Insurance (UK) Limited............ccoerevrnen. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrerrererrrerienrns | coree N....... [ S
N/A.. 65-1302027.. Arch Re Facultative Underwriters Inc................. DE............. NIA .o Arch Reinsurance Company...........ccc.eevrenenne Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoveervrerrrnrnrrnns | s N....... [0 S
N/A.. 43-0971887.. . | Arch Insurance Group INC.......c..coeveevivereirennnnns DE..... NIA ... Arch Capital Group (U.S.) Inc.... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvrereverrierieiens | coree N....... [ S
N/A.. 22-3501803.. . | Capital Protection Insurance Services, LLC....... DE............ NIA .o Arch Reinsurance Company Ownership......... [ ...... 49.000 |Arch Capital Group Ltd.........covrreererrerrineineirnns | ceenee N....... (O[S
N/A.. 98-0625844.. Alternative Re Limited..........ccccovvvverivieiennnns BMU.......... A, Alternative Re Holdings Limited....................... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevverererrrerrerns | coves N....... [0 -
N/A.. 27-0800002.. . | Arch Underwriting Agency LLC........cc.cocvverrenee. DE........... NIA .o Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvrvrrrrrrnenrrnns | e N....... [0S
N/A.. 43-0990709.. . | Arch Specialty Insurance Agency Inc................. MO........... NIA....ccoo Arch Insurance Group Inc Ownership......... ....100.000 [Arch Capital Group Ltd..........cccocvreveeereveereeens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc. | 11150... {43-0990710.. . | Arch Insurance Company............ .. | Arch Reinsurance Company.. . | Ownership......... |....100.000 |Arch Capital Group Ltd....
NIAL INTA oo N/A....... 43-1053031.. . | First American Service Corporation................... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd
NIAL [NJA oo N/A....... 27-1013974.. Construction Risk Underwriters, LLC................. MN............ NIA.....ccooo.e. Arch Underwriting Agency LLC.........ccccvvevnnee Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccoeerevveeiiieeriiens | e N...... (L
N/A.. | Arch Capital Group (U.S.) Inc.| 10946... | 06-1521582.. |N/A............. N/A............ NA .o Arch Property Casualty Insurance Company..... MO............ A Arch Insurance Company...........cceeevvverrvnvennns Ownership......... ....100.000 [Arch Capital Group Ltd.........cccoeererveeriieeriiens | e N...... (L
1279 | Arch Capital Group (U.S.) Inc.|21199... | 36-2545393.. |N/A............. N/A........... NA oo Arch Specialty Insurance Company................... MO........... A Arch Insurance Company...........ccceevverrverennns Ownership......... ....100.000 |Arch Capital Group Ltd..........cccoverveveeiiveerieens | e N...... (L
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1279 | Arch Capital Group (U.S.) Inc. | 30830... [39-1128299.. Arch Indemnity Insurance Company.................. MO............ Arch Excess & Surplus Insurance Company.... | Ownership......... ....100.000 [Arch Capital Group Ltd.........ccccocerervieiivecriiens | e N...... (L
N/A.. 45-5366880.. . | Arch Insurance Solutions INC..........ccovvrrnrenenne DE...ccoonne. Arch Insurance Group INC.........ccceverrerrcrnrennenns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvrrrrrrncnrrnns | s N......
N/A.. 98-1089562.. Arch Insurance Canada Ltd ...|CAN.......... .. | Arch Insurance Company...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. 46-1950584.. ... | Arch U.S. MI Holdings INC.......ccvvvririnrirninienns DE....cccoe. Arch Capital Group (U.S.) INC..ocovvvrvrrrririnnn Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrvrrrrnenrrnns | s N......

....... 46-1950584.. .... | Arch Capital Finance LLC Arch U.S. Ml Holdings Inc...........cceevuevrvneee. | Ownership......... |....100.000 | Arch Capital Group Ltd N[O
N/A.. 46-1950257.. . |Arch U.S. MI Services Inc Arch Mortgage Insurance Company................. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevernrererrenrrnns | e N....... (O
1279 | Arch Capital Group (U.S.) Inc. |40266... | 36-3105660.. [N/A............. N/A...c.eeee. N/A. e Arch Mortgage Insurance Company................... /L[ — A s Arch U.S. Ml Holdings INC........covevvrreriiinnanes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovevnrerernenrrens | s N....... [0S
1279 | Arch Capital Group (U.S.) Inc. | 18732... | 39-1080973.. [N/A............. N/A...ccoenee N/A. e Arch Mortgage Guaranty Company................... Wl A s Arch U.S. MI Holdings INC......ccovevvvieriiinnines Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeervrerrrninrnens | s N....... [0
1279 | Arch Capital Group (U.S.) Inc.|29114... | 95-2621453.. [N/A............. N/A Arch Mortgage Assurance Company................. |/L[ A s Arch U.S. MI Holdings INC.......ccvvvvvruriiinnines Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvrrrererneencncns | s N...... [0
N/A.. N/A.... .... | Arch Investment Holdings (Cyprus) Ltd.............. CYP.......... NIA....ccooin. Arch Investment Property Holdings Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererverrcrererens | v N....... [0
N/A.. N/A.... . | Arch Investment Property Holdings Ltd.............. BMU.......... NIA ..o Arch Global Services Holdings Ltd................... Ownership......... | ...... 94.060 |Arch Capital Group Ltd..........cccoeveverercerieies e N....... [0 S
N/A.. N/A Arch Investment Property Holdings Ltd.............. BMU.......... NIA ..o AFP Capital Management Limited.................... Ownership........ | ... 5.940 | INAIVIAUAIS.........coovvreerericeeereeceee s | e N....... [0
N/A.. N/A.... .... | Arch Capital Finance (Ireland) Limited............... IRL............ NIA....ccoinne Arch Financial Holdings Europe Il Limited....... Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverererrrerieiins | crree N....... [0 -
N/A.. N/A.... . | Benely Properties Limited...........ccccovvvvrvrinnnnns CYP.......... NIA .o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvrvrrrrrnrnrreis | e N....... [0 -
N/A.. N/A Arcozil Properties Limited............ccccoooeveiininnnes CYP.......... NIA....ccoinne Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccevererrereererieiins | crree N....... [0 S
N/A.. N/A.... .... | Varony Properties Limited..........cccooevviverennne. CYP.......... NIA....ccoooon. Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvverervereerercerens | v N....... [0
N/A.. N/A.... .. | Galozy Properties Limited.............ccoovevrrrerrennnns CYP.......... NIA ..o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvverererrrerienins | cores N....... [ -
N/A.. N/A.... . | Primantela Properties Limited............c.cccccoennee. CYP.......... NIA .o Arch Investment Holdings (Cyprus) Ltd............ Ownership......... ....100.000 | Arch Capital Group Ltd N.......

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

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

NIAL INJA s N/A....... 56-1273575.. |N/A............. N/A.... . |United Guaranty Services, INC........cccocrverrrrnrenee [\ OR— NIA .o Arch U.S. MI Holdings INC......covervvreriiinnanns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvrerrirenrrnns | e N....... (O[S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16667... | 56-0789396.. [N/A............. N/A...ceee. [\ Company of North Carolina [\ OR— A Arch U.S. Ml Holdings INC......covvurvvreriiinnanns Ownership......... ....100.000 | Arch Capital Group Ltd..........ccovvervrrerrrenrrnns | e N....... [0S
United Guaranty Residential Insurance

1279 | Arch Capital Group (U.S.) Inc. | 15873... | 42-0885398.. [N/A............. N2 W [\ Company [\ OR— A s Arch U.S. MI Holdings INC......cuvvvrvrreriiinnines Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrerrrncnrrnns | s N...... [0S

1279 | Arch Capital Group (U.S.) Inc. |40525... | 56-1307714.. [N/A............. N2 W L W United Guaranty Credit Insurance Company..... [\ OR— A s Arch U.S. MI Holdings INC......coverrveririrriinninns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevvvrrerrrrcenrrrns | s N...... [0S
United Guaranty Commercial Insurance

1279 | Arch Capital Group (U.S.) Inc. | 16659... | 56-0989041.. [N/A............. N/A...coene. N/A o Company of North Carolina [\ OR— A s Arch U.S. MI Holdings INC......cuvernvrreririinninne Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovvvvvrrrrrrncnrrnns | s N...... [0S

1279 | Arch Capital Group (U.S.) Inc. | 13694... | 27-0550064.. [N/A............. N/A. ..o N/A e Arch Structured Mortgage Insurance Company. [NC............. A s Arch U.S. MI Holdings INC......couvvrrrvreririeninne Ownership......... ....100.000 | Arch Capital Group Ltd.........cccovrvvvrrrrncnrnnns | s N....... [0S
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NIAL INJA s N/A....... N/A......ooenn.. NA...ccen N/A. ..o N/A e, Prévalois SAS.......c.coorminreeeeeese e FRA.......... NIA...coorn. Arch Financial Holdings Europe Il Limited....... Ownership......... | ...... 50.000 |Arch Capital Group Ltd.........coererevenrernineineirnns | cevnee N...... [0
Emerging Beachfront Land Club Investment
N/A.. N/A.... o |LP. Arch Reinsurance Ltd........c.ccoccorvrinincrninninns Ownership......... [ ...... 40.000 |Arch Capital Group Ltd
N/A.. N/A.... . | CEMOF-A Co-Investment Partners, L.P............ Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 |Arch Capital Group Ltd
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. N/A............ NA oo Series A CYM.......... OTH...coeoevneee Arch Investment Holdings | Ltd...............cccv.... Ownership......... ....100.000 [Arch Capital Group Ltd..........ccoeervvvceiiieerieens | e N...... K TR
Special Credit Opportunities (Parallel) II, L.P. -
N/A.. N/A........... NA oo Series B CYM.......... OTH...coeoevnee. Arch Investment Holdings | Ltd...............ccc..... Ownership......... | ... 99.870 [Arch Capital Group Ltd..........ccoceveeveeriveeriiens | e N...... K TR
Carlyle Asia Structured Credit Opportunities
N/A.. N/A Fund-A, L.P. CYM.......... OTH..covvvee. Arch Reinsurance Ltd............ccccvvvvercirerennnn. Ownership......... | ...... 99.000 |Arch Capital Group Ltd..........cccocvvververevcieiens e N....... KT
N/A.. N/A.... .... | Fortress MSR Opportunities Fund I B L.P.......... CYM.......... OTH..coveenee Arch Capital Holdings Ltd..........ccccoorrerrirnirnnenes Ownership......... | ...... 12.330 | Arch Capital Group Ltd.........cccovvvineerrrnencnrns [ o N....... KT
N/A.. N/A.... . |ADM Galleus Fund Il Limited...........cccoevrrvrnnee CYM.......... OTH..oovvvee Arch Reinsurance Ltd............cccocvvvvevcirevennnnn. Ownership......... | ...... 47.000 |Arch Capital Group Ltd..........ccoevvververevreniens | e N....... KT
N/A.. N/A Convex Asia Fund Ltd..........covvevreninnirenninninns CYM.......... OTH..covvenee Arch Reinsurance Ltd........ccccocooevvnincnninienes Ownership........ [...... 65.340 | Arch Capital Group Ltd.........cocoeeeeeneernirnenrirens | cevnee N...... KT
Melody Capital Partners Offshore Credit Fund,
N/A.. N/A........... NA. oo L.P. CYM.......... OTH..coeve Arch Investment Holdings Il Ltd...................... Ownership......... [ ...... 24.590 |Arch Capital Group Ltd.......c.ccoeverererccriiiens [ e N....... KT
N/A.. N/A............. NA. oo Castle Creek Capital Partners V, L.P................. DE........ OTH..oovvree Arch Reinsurance Ltd............ccccevevvverccrrevennnn. Ownership......... | ...... 24.560 |Arch Capital Group Ltd..........ccovvvvererevresiens e N....... KT
HPS Principal Strategies - Real Estate Capital
N/A.. N/A............. NA. o Solutions Offshore, L.P. CYM.......... OTH..oovvvree Arch Reinsurance Ltd............cccoevvvvercirevennnn. Ownership......... | ...... 21.170 |Arch Capital Group Ltd..........ccoeveververeerisiens e N....... KT
Pinebridge Structured Capital Partners
N/A.. N/A Offshore II-A, L.P. CYM.......... OTH..oovvree Arch Capital Holdings Ltd.........cc.cccocvvevevnnne. Ownership......... | ...... 99.340 |Arch Capital Group Ltd..........cccoevevererevvisiens e N....... KT
N/A.. N/A Monarch Capital Partners Offshore Il LP.......... DE........... OTH..covevne Arch Reinsurance Ltd...........ccoevivreicinivennnnn. Ownership......... [...... 16.440 | Arch Capital Group Ltd.........cccoovrereverricrieins | coves N....... KT
N/A.. N/A.... .... | Star America Infrastructure Fund, LP................. DE............. OTH..ovvveeee Arch Specialty Insurance Company................. Ownership......... [ ... 4.000 | Arch Capital Group Ltd.........cccovrvrvrervrnrennrnns [ s N....... KT
N/A.. N/A.... . | China Car Parks Investment Fund L.P............... CYM.......... OTH..coovvee Arch Reinsurance Ltd............ccoevivieeirirennnnn. Ownership......... [...... 14.690 | Arch Capital Group Ltd.........cccoovvereiverrcerieins | v N....... KT
Carlyle Energy Mezzanine Opportunities Fund
N/A.. N/A.....c....... NA. oo II-A, L.P. CYM.......... OTH..ooevne Arch Investment Holdings Il Ltd............c.cc....... Ownership......... [...... 99.000 |Arch Capital Group Ltd..........cccoeeverereerisinns e N....... KT
Templeton Strategic Emerging Markets Fund IV
N/A.. N/A. ..o N/A. e Asia (Cayman), L.P. CYM.......... OTH...ovnenee Arch Reinsurance Ltd.........cccccooevvnincniinninnns Ownership......... ....100.000 | Arch Capital Group Ltd..........cccvvrnereernenenens | o N...ooo. KT
Carlyle Energy Mezzanine Opportunities Fund-
N/A.. N/A.... . |A,LP. Arch Investment Holdings Il Ltd.... Ownership......... | ...... 99.750 |Arch Capital Group Ltd.........cccoeevevveeriveeriiens | e N......
N/A.. . IN/A CEMOF-A Investors |, LP........ccocvrrrrenrireenns ... | Arch Investment Holdings Il Ltd . |Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. N/A.... ... | CEMOF-A Investors II, LP. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccoovrerveeriieiriiens | e N......
N/A.. N/A.... .... |CEMOF-A AIV Co-Investors, LP............ccccovvunee CYM.......... OTH...ovvenee Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 | Arch Capital Group Ltd..........ccovvvrvrerrrrnenrrnns | e N....... KT
N/A.. N/A.... . | CEMOF II-A Offshore Investors, L.P.................. CYM.......... OTH....ccoevnee. Arch Investment Holdings Il Ltd.... Ownership......... ....100.000 [Arch Capital Group Ltd..........cccocervvievivecrieens | e N...... K TR
N/A.. N/A Oaktree Loan Fund 2x (Cayman) Ltd................. CYM.......... OTH...ovenee Arch Reinsurance Ltd..........cccoccororrincnnirnienns Ownership......... | ...... 10.270 | Arch Capital Group Ltd.........cccovvverrerrrrinenens | o N...... KT
Pinebridge Structured Capital Partners
N/A.. N/A...ceee. N/A. e Offshore IlI-A, L.P. CYM.......... OTH...ovenee Arch Capital Holdings Ltd..........c.ccoorverrrriennenne Ownership......... |...... 99.000 |Arch Capital Group Ltd.........cocoreevenrerrirneineirees | ceenee N...... KT
BlackRock Asia Property Fund IV S.A' SICAV-
N/A.. N/A.... . |SIF LUX...coo..c. OTH...ovenee Arch Reinsurance Ltd..........cccocooroerincnnirnienns Ownership......... |...... 23.080 |Arch Capital Group Ltd.........cocoveeeereernineneirnes | ceenee N...... KT
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Europe Property Fund IV Feeder S.A SICAV-
NIAL INJA. oo, N/A....... N/A..cooon N/A............ N/A............ NA oo, SIF OTH...cocoevnee. Arch Reinsurance Ltd............cccceceevrcciicnnans Ownership......... | ... 13.000 |Arch Capital Group Ltd.........ccccevvvevereicerieens e Neooooot |3,
N/A.. . | Premia Holdings Ltd.........cccccoovevrrnirnrennreinenns | BMUeccocs INTA Arch Reinsurance Ltd........c.ccoccorvrinincrninninns Ownership......... [...... 23.210 | Arch Capital Group Ltd.........covrrreverrernineinrirnns | cevnee N......
N/A.. Premia Reinsurance Ltd.. . | Premia Holdings Ltd...... ... | Ownership......... |....100.000 |Arch Capital Group Ltd.... N......
N/A.. L [Premia LV Ltd.....ooveececeee e Premia Reinsurance Ltd.........cccocovnrrrirninncs Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrvrrrrnenrrnns | s N......
N/A.. . | Premia Holdings INC.........ccccoeveeveeevevescevesiees | DB INIA Premia Holdings Ltd.........cccccovvvvvrerrererercnnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvvreerverecrerenrens | v Nevoooo [ O
N/A.. . | Premia Solutions INC..........cccoovvnenniinencnernnne | DB INIAL Premia Holdings INC.......c.vvvvereiincncirien. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoevernrererrenrrnns | e N [ O
N/A.. 32-0539299.. |N/A............. Arch Credit Risk Services Inc...........cccceeceeveeeees |DEeeeeee [NIAL.. Arch Capital Group (U.S.) INC....cvvvvevvverrienne Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververecrereerens | v Neooooo [ O
N/A.. 98-1490970.. |N/A............. ... | Arch UK Holdings Limited..........ccccoovvvenrrernes | GBRuccccct [NIALcii Arch Reinsurance Ltd.........cccoccorornincnninienns Ownership......... ....100.000 | Arch Capital Group Ltd.........ccovvernrerercnrrens | e N [ O
N/A.. NA...coin. N/A............. . | Blue Sky Partners Limited............c..ccccovveerevenee. | GBRuccoe [NIAL Arch UK Holdings Limited.........cc.cccooevrverernnes Ownership......... | ...... 75.000 |Arch Capital Group Ltd..........ccoevvverereriieens e Nevoooo [ O
N/A.. N/A....cooeinn. NA. . Archipelago Risk Services Limited...........cc..cc... [ GBRucceoeees [NIAL.occiee Blue Sky Partners Limited..........ccccocvevininnce Ownership......... ....100.000 | Arch Capital Group Ltd.........ccoevevruverrenrnens | s N [ O
N/A.. NA...coeinn. N/A............. . [Lake Shore IC, INC........cvevvevereeevcreeereererseesienies | DCveee [ WA Arch Mortgage Risk Transfer PCC Inc............. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccocvvrrervereererenrens | v Nevoooo [ O
N/A.. 16-1364134.. [N/A............. . [McNeil & Company, INC.......ccovveerenvenceneernrneenees [NY e A Arch Insurance Company............cocveereerrerneenns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccoevrvrurerrencncns | e N [ O
N/A.. NA...cooinn. N/A............. Obelisk Underwriting Limited...........c..cccecoveveveee. | GBRuce [NTAL Arch UK Holdings Limited.........c..cceoevrvverernnes Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvveverververerierens | v Nevoooo [ O
N/A.. 83-4516586.. [N/A............. . | First Shield Service Corporation.............ccccccecee. [MO..cevnees [NIA.. Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccoeverervereirerierens | v Nevoooi [ O
N/A.. 38-4119847.. IN/A............. . | First Shield Service Corporation of Florida.........|MO............ INIA............... Arch Insurance Group Inc Ownership......... ....100.000 | Arch Capital Group Ltd.........ccccceveververrerercerens | v Nevooooo [ O
N/A.. 61-1932852.. [N/A............. First Shield Consumer Service Corporation....... [MO............ |NIA............... Arch Insurance Group INC.........ccoevvvevevernnnns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvererrerrrerierens | crree Nevoooo [ O
First Shield Consumer Service Corporation of
NIALINTA oo N/A....... 37-1944730.. [N/A............. Florida MO............ NIA ... Arch Insurance Group INC.........ccvevvvevevernnnns Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccvvereverrierieiins | coree Nevoooo [ O
N/A.. .... | Arch Credit Risk Services (Bermuda) Ltd........... BMU.......... NIA .o Arch Reinsurance Ltd...........coovrvvvveriinnnn. Ownership......... ....100.000 | Arch Capital Group Ltd..........ccoeververrrnrnnrens | s N [ O
N/A.. 47-5537185.. [N/A............. . | Ventus Risk Management, Inc.............ccceveunnae DE...... NIA....cciee Arch Reinsurance Ltd............ccoevirieeivirennnn. Ownership......... ....100.000 | Arch Capital Group Ltd.........cccccevererrerrererierens | o Nevoooi [ O
Aster Explanation
1 Artisan Partners Holdings LP owns over 10% of the common shares of Arch Capital Group Ltd., but disclaims control.
2 Watford Holdings Ltd. is owned by various shareholders,each holding less than 10% ofthe voting shares, except for Arch Reinsurance Ltd., which holds approximately 11% of thevoting shares of Watford Holdings Ltd.
3 Entity is an investment vehicle which is not operated or controlled by Arch.
4 Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd.
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Current Year to Date

i

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....
11.1. Medical professional liability - occurrence....
. Medical professional liability - claims-made.. ol
12, BArhQUEKE. ...
13. Group accident and health...........c.cocvrrrnrnrieininresee s
14. Credit accident and health....
15. Other accident and health -
16. WOrkers' COMPENSALION. ........ccovueviiirereiereieee st
Other liability-0CCUITENCE. .........cveeveeieeereieteee e
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made.............cccccvvieviciciceecee e
19.2 Private passenger auto liability
19.4 Commercial auto liability......
21. Auto physical damage......

. Aircraft (all perils)......

N
SO UTA WN =

- WAITANEY ...t
. Reinsurance-nonproportional assumed property.

A

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

2. Allied lines....
3. Farmowners multiple peri
4. Homeowners multiple peril...

5. Commercial MUILPIE PETL........ccuiuriiicieieeere e
6. MOMJAGE GUATANTY........eeeiriiceeie ettt
8. Ocean marine
9. Inland marine........
10. FINANCIAl QUATANTY.......vereieciiciciei ettt
Medical professional liability - OCCUITENCE...........ccurvuririerieiiinereeeeee e
Medical professional liability - claims made..
12. Earthquake........c.cocvveminenrieieccieenne

13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims Made...........coerieerirrieinicirseceee e
19.2 Private passenger auto liability
19.4 Commercial auto liability......
21, Auto PhySICal damMAJE........cceiririerreicisiee s
o AIRCTaft (Al PEIIS)..vvuvvrerrerriierieieie et nen

. International..
- Warmanty......ooeveeeeeecse e
31. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other liNes of BUSINESS...........ccovevevcvevereees e
o TOMAIS et

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LIiNE 34).......ccovnirriinrinriisiscississessessnissesneeas
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Statement for September 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
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 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior..cc.o. | v (01 P (01 P {01 PO [0 P [0 P {01 P [0 P 0 [ cvoeeeierieeisiierierieenen [ (01 N (O (O R 0
2. 2017 s [ e R N L I 36 [ oo (O P 10 | o 10 | e L PN 0 [ cvoeeierceeisierisnieeeenn [ L I (23] I (<1 (25)
3. Subtotals
2017 + Prior o | e R N L I 36 [ oo (01 P 10 | o 10 | e L PN 0 [ cvoeeeiereeiisierisrieenen [ L I (23] I (<1 I (25)
4, 2018 [ 33 | s K I 36 | oo [0 P (01 P {01 [0 P 0 [ coeerierceeiisiisrierieenenn i [0 (1)) I (<)) (36)
5. Subtotals
2018 + Prior ... | coveerierssieerisnessnians (o1 L I 72 (01 10 | e 10 | e | P 0 [ oo [ L I (10 I (1N I (61)
6. 2019 [, XXX e e XXX oisverieee [ eereiieianins D0 T P XXX eiriieriens | e 2 | s 2 |, XXX e | e 5 [ | 9 [ieien, XXX e e XXX v e XXX
7. TotalS...cecverees | v (61 Y L 72 (01 12 | e 12 | s LI I L [OOSR L0 (1] [ (G 7 [ (61)
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 | .ooooveiiiriinnns 47,697
L D (98.5)% | 2. wovverrrnen. 150.0 % | 3. coervrireenne (84.7)%

Col. 13, Line 7

Line 8

4 i, (0.1)%




Statement for September 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

Bar Code:

A0 OO AR
* 1 8 7 3220194 900000 3 =«
AR OO R R R
* 1 8 7 3 22 01 94550000 3 =«
A0 O RO R TR
* 1 8 7 3220193650000 3 =«
AN RO TR ER RO
* 1 8 73 2201 9505000 0 3 =«

Q15

Response

NO

NO

NO

NO




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

NONE

Q16



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

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........cuuriuieririreiieeire ettt ss sttt | essesssssessessensass e st ess s ssessansnseees 0 | e 0
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION. .........c.rurerrerrirreeeseeeeseeeeececee e Bl o B
2.2 Additional investment made after acquiSItion............c.ccoeeevieievieinnnnnd N N ...
3. Current year change in enCUMDIANCES.........c.orrvrireeinrnrieesrreresenereesenes e - B e
4. Total gain (I0SS) ON GISPOSAIS.........cuiveireiriieieiieiseieisie ettt b bbbt
5. Deduct amounts received on disposals..............coeeeririrriiniens
6. Total foreign exchange change in book/adjusted carrying value.......
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation............cccoevvuererreiereieieseieieseesese s
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted amounts.............ccovereereereeneenirennes
11. Statement value at end of current period (Ling 9 MINUS LINE 10).....curiurerrireirisissessississsssssssssssssssssesssssssssssssnssssssssassanseseans
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 0f PriOr YEaT...........c.eiiuriririinriieieiieeinsieeseeis | eeseeieeeeeensess e esse e essesseseeees 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION............c.eiiieiieiciceie ettt ssesnas | ebsessssesses e s s b s e s st en s s st st sses s 0 | e 0
2.2 Additional investment made after aCUISIEION...........ccc.cviuiviiiieieiicctcctcee ettt eses s | sebsssesess b et s e s s bt es e bbbt n s 0 [ oo 0
3. Capitalized deferred interest and Other............cccoveirrrrininnenreeseeeens B N TE O LT 0 | o 0
4. Accrual Of dISCOUNT..........cuuriiiicieriei e N VB L0 OSSR 0
5. Unrealized valuation increase (decrease)...........covvenrvvvenenerrnerncnnerncrncecre jilo Nl - M- N I v | oo 0 | oo 0
6.  Total gain (I0SS) ON QISPOSAIS..........c.cveveieireiieiiicie ettt ettt ettt s bt a bbb b s st s saebessssessssnsebanas | ebessssssesassssesessssesasssebesnsesassnsebenan 0 [ oo 0
7. Deduct amounts reCEIVE ON GISPOSAIS........c..cuwrrureirireireiriieeseiseietsee ettt s s s ettt etsens | 4eseeseb st es e b e bt s b s ns et nse et 0 | e 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........ciueiriiieieieeieeeeein | et 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........oovururrirerenrinririnenees | e 0 | o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZET. ..o | erissssses st sss sttt en s snsnes 0 | e 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)......... | ooveririniinrnniniis s 0 ] o 0
12, Total ValULION GIIOWANCE. .......ouerreciiaiieisii ittt | fhenb bbb 0 [ oo 0
13, SUDLOAl (LINE 11 PIUS LINE 12)..eueeiieeeieieieieiee ettt ess st ensns s | tsemtenssessessensan e ensans st nnsnes 0 | oo 0
14, Deduct total NONAAMITIEA @MOUNLS.........c.cuuiiuiiiieieiiie bbbt eb s | fhemb bbbt 0 [ oo 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......o.euuiirieiiriisiisississessssssessssessesnsssssssssssenssssssssesssnsssssns | soemsosssssssssensassssssessassssssssessansasssees 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 Of PHOT YEAI..........cuuiiiiirieiierieeie ettt sttt | essestesssesessens s s st st ssn s st s sseees 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cveveviieseicceese ettt

2.2 Additional investment made after aCqQUISIION. ...........cuevueveeviveieeiceceeece e ...
3. Capitalized deferred interest and other............. QB 0 N . e
4. Accrual of diSCOUNL.........cccvveviiiieieicieie e Jl . . o
5. Unrealized valuation increase (decrease). o
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other-than-temporary impairment reCOgNIZEA...........c.cveviveieicirireiieeeee e
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12. Deduct total NONAAMItEEd MOUNES..........c.cciveieiciiieie ettt bbb bbb ssaes | febsststeses st s s bt et nt st st en s nbnes 0 | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......iuieiiiiiiiieiisissiesersseessessssssssssssseessssssessessssensesssssssssses | orisssssesasssssssassasssassessessnsessesssssnes 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 PHiOr VAN ............cc.cveeveviveeeieieeece e | cveviesessesses s 44,937,058 | ..o 45,177,287
2. Cost of bonds and StOCKS ACAUINE..........cvuiiiiiieiciiieie ettt bbb ntenne | sebessessssensessesesansessessntan 20,553,299 | .oveiieee s 7,639,443
3. ACCIUAN OF GISCOUNL........cvoiviiciiici ettt s bbb e st s s s st nsesen | oebssessesassasses et s sesses s bt sass 10,188 | oo 17,625
4. Unrealized valuation INCIEASE (ECIEASE).........eiuireireiiieiseieisiieise ettt bbbttt senss | ebsessssestes et sntes e s s ensesse s ensesse st 0 | o 0
5. Total gain (I0SS) ON GISPOSAIS.........ururrerirrerirririsisessessssiseesss e ss sttt ettt ssen s sessenssnssns | satsssessessanssnssessensnssessessnsas (A1) | (118,568)
6. Deduct consideration for bonds and StOCKS dISPOSEA OF..........cuiuiieiiiiiieicceiee st | eebessesssesse s ens st 17,588,287 | oo 7,529,622
7. Deduct amortization Of PrEMIUML.........c..c.cueieeiciiiie ettt ss bbb ssesenns | oetsssssssssassessesessesses s sessesass 60,210 | oo 249,107
8. Total foreign exchange change in book/adjusted CAITYING VAIUE..........ccocueiriiiieiieicieeiese ettt | sesesessstes e ssstens s es st snsessesnse 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..o sntenss | seseeessssesessstens s s esse e snsesseennea [0 OO 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEES..........oueveirieciiieiie | o 0 | e 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9410)........cccerurrurrinrinreeinieriesneieisssnnenes | cnsineiesessessssssssesssnssees AT,760,276 | oo 44,937,058
12. Deduct total NONAAMItEEA AMOUNES..........cccuiieieiiieiie ettt s et b s s nses | febsetesteses st st st n b st en st nes 0 | et 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)........c.oiiiiuiieiiieieiecieisssiesiesie st seesessessess s sssssssns | ovsessssssssssssssssssssesssssneas 47,760,276 | ..o 44,937,058




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

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)-vvvevvereerrerireeiserisesessesss st | eesseeneensseene s 48,275,586 |...oouvverrriirrieriieniiesiinenens O RO 500,701 | oo, (14,609) | ..oovvvrreeecricriis 45,907,295 | oo 48,275,586 | ..ovovverrrrirriiienins 47,760,276 | .ovovverericriinens 44,937,058
20 INAIC 2 ()it | et 0

NAIC B (8)-vvvevvereresrereseeeserissesse bbbt | bt sttt O RO 0 | oo 0 | 0 | e 0 | e 0 | e O R 0

NAIC 4 (B)-.vvevverrerrerireeee et | ebssenes et O RO 0 | e 0 | e 0 | oo O R 0 | e (O R 0

NAIC B (8)-vvvevveveiererireeeserie st | oheenes s O RO 0 | e O RO 0 | e (O RO O R 0 | e 0

NAIC B (8)-.v.evveveerrerereiseeiiesissesi st | ekt 0 | s 0 | e 0 s 0 s 0 s 0 s 0 e 0

TOtal BONGS........ooieeiiicniri s ..45,907,295 | ..o 48,275,686 | v 47,760,276 | e 44,937,058

PREFERRED STOCK

NAIC T | ehsee e 0 | e O RN 0 | s O RN O RN O RN (O RN 0

NAIC 2.t | e (O RN (O N (O N (O N LU N (O N (O N 0
10, INAIC 3| Sheeeb s (O N (O N (O N (O N LU N (O RN (O RN 0
110 NAIC 4| b (O N (O N (O N (O N (O N (O N (O N 0
12, INAIC B | bbb (O N (O N (O N (O N O N O N (O N 0
13 INAIC B | b s (O ORI (O N (O N (O R 0 [ (O RN 0 [ 0
14, Total Prefermed SIOCK..........oviiriiiiiiericereee e | eensens s seni e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK...........wuiriririiiiniinniniinissiesissisesisennes | sonerseneeneeneensscnens 48,275,586 | ..o (O 500,701 | oo, (14,609) | oo 45,907,295 | ..o 48,275,586 | ....ovevriiririiniins 47,760,276 | ..o 44,937,058

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




Statement for September 30, 2019 of the ARC H M ORTGAG E G UARANTY CO M PANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



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

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI........covuruurieriiriciriieeieeisieeiss st ssssesnssas | eesessessssessssessessessessessssssssessans 4,012,046 | ..o 4,470,033

2. Cost of cash eQUIVAIENES ACQUIME. ..........cccveiveeiieeieeiciseese ettt ss s senaens | sssessessssssssesss s sasses st es s 12,811,717 | e 8,183,392

3. ACCTUAI OF BISCOUNL. ...ttt | ebb sttt bbb 0 | oo s 0

4. Unrealized valuation INCTEASE (AECIBASE)..........ccevuevevieeierieieeresieseses et ses et b s ssesssssssassessnsas | evsesssssssassessssssses e s sessssss st esses s tassesan 0 [ oo 0

5. Total gain (I0SS) ON QISPOSAIS.........evuurerrirririereiiiesieie ettt st st ss s ensssnsss | Sesessessesssssessess st ss s sttt 0 | e 0

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM..........cceiieieiiectetce ettt bbb s s se bt s saens | ebessssesessssesesssseses s se s e s nseses s et s snsebensnseea 0 [ oo 0

8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE.............coevevieeieeiiiieeiceseeveee s eeissieies | coevsesissesses s ses s sse s s tensesens 0 [ oo 0

9. Deduct current year's other-than-temporary impairment rECOGNIZEM.............cevieviiieieiieeisie e | cterereies st sss s st b essebess et st nnseeas 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccceuvriviieeniinensnnes | o sesenes 332,630 | oo 4,012,046
11. Deduct total Nonadmitted @MOUNS. ..o bbb | bbb 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iuiiiiiiiiiereiisiesessississsessesssssssessessssessasses | cossossesissssssssassessssassesssssssessessssnes 332,630 | v 4,012,046

QSI108




Statement for September 30, 2019 of the ARC H M ORTGAG E G UARANTY CO M PANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Sch.D -Pt. 3
NONE

QEO01, QE02, QE03, QE04



Statement for September 30, 2019 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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
912828 WG 1 |UNITED STATES TREASURY.......ccoouv. | . | 07/17/2019. | Credit Suisse Securities (USA), LLCI ..................................... 503,398 0. 0 (61) 0 (61) 0 500,701 [V 2,698 | .. 2,698 | ... 2,415 | 04/30/2021. | 1..cvvvvinnnes
0599999. Total - Bonds - U.S. GOVEMMENL. ... ...503,398 0. 0 (61) 0 (61) 0 500,701 0 XXX XXX
8399997. Total - Bonds - Part4............. . vor]| ceenn.503,398 0. 0 (61) 0 (61) 0 500,701 0 XXX XXX
8399999. TOtal = BONAS. ...t et [ [ 503,398 0 ... 0 (61) 0 (61) 0 500,701 0 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........coiviiiiniiies oviveiiseisciiniesienes [ [ 503,398 XXX | 500,762 0. 0 (61) 0 (61) 0 500,701 0 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




Statement for September 30, 2019 of the ARC H M ORTGAG E G UARANTY CO M PANY

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11



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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNT 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......iiiiirissre e | e | e 0.000 .856,954 XXX
0199999. Total Open DEPOSHONIES. .......vuuveruiiiiiieiiiiisiis s XXX XXX XXX
0399999. Total Cash 0N DEPOSit........ocerereeerrirrerrirrieisieireeaes XXX XXX XXX
0599999, TOtAI CASN.......vovrvieieirieiieri s XXX XXX XXX

QE12
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Statement for September 30, 2019 of the ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 | FIRST AMERITRS OBG V....ouiiuiiuiiiuiiseisaisseise s ieses st 88881114118 h bbb et feEbiee L b oL b L b s bbb E bbbt SD..e. 09/03/2019....... | cvovevreriins LECT (VI I 0 0 0

94975H 29 6 | WELLS FRGO TREASURY PLUS CL I MMPF .......coutiuuiiuiisueitsesesiesseseseessesssesssesss st sesss st es s8££ 4888086k ee o448 eE L bbb bbb SD.oene 09/04/2019....... | coovvvrrirines 1.730 0 0 0
8599999. Total - Exempt Money Market Mutual FUnds as IdeNtified DY the SVO...........iiiii bbb h b b L4 aeE s e b s bbb b s bbb bbb bbbt e oebs b bt e bbbttt 0 0 0
All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSHMGTINST......ccccooivrvirns

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents




