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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt [eoe s 43,868,282 |.....coovieee (U1 43,868,282 |......ccccuvvnee 40,374,798
2. Stocks (Schedule D):
2.1 Preferred stocks ....
2.2 Common stocks
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS .ottt e [OOSR [OOSR [OOSR 0
3.2 Other than first IENS...........coovveveieicececice e et [0 [0 [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) «..vvieieieiee ettt ssens [eeeeeieie e s eaes [OOSR [OOSR 0 freeeeeeeeee 0
4.2 Properties held for the production of income (less
$ ....0 encumbrances) .
4.3 Properties held for sale (less $
encumbrances)
5. Cash($ .rerorrnen 1,113,956 , Schedule E - Part 1), cash equivalents
[N 73,998 , Schedule E - Part 2) and short-term
investments (3 .o 0 , Schedule DA) .......c.oueveveeeeeeees [ 1,187,954 | (V1 1,187,954 | 6,283,365
6. Contract loans (including $  .c.oeovvvrirvrieecciiene 0 premium notes) ... foeeeeceeereciene [OOSR 0 freeeeeeeeeee 0 freeeeeeeeeee 0
7. Derivatives (SChedUIE DB) ........c.coiuiiieeeeeeeeeeceeeeie e e [0 [0 [0 0
8. Otherinvested assets (SChedule BA) ........ccccvoieiviiieieieieininiseeieeeeesese s [ [OOSR O RN 0 freeeeeeeeeee 0
9. Receivable for securities
10. Securities lending reinvested collateral assets (Schedule DL)
11.  Aggregate write-ins for invested assets .........ccooeiiiiiiiiiii i
12. Subtotals, cash and invested assets (Lines 110 11) .....ccccoovvriniinininininicnns
13. Title plants less $ ..coovveeieiciiiiicie 0 charged off (for Title insurers
ONIY) ottt bttt sttt bbb s et et s b bebenene [eeree ettt [OOSR [OOSR 0 freeeeeeeeee 0
14. Investmentincome due and ACCTUEM ...........cc.ooueoeeeeeeeeeeeeeeeeeeeee e oo 217,944 .o [0 I 217,944 (..o, 101,340
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|...............cc...... 163,130 [ooeeeeeeeeeeecccene [V 163,130 [ 120,108
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .......ccoeevviiniinennne. 0
earned but unbilled PremiumS) .........cccceeieiiiririeeeeeine s e [OOSR [OOSR 0 [ 0
15.3 Accrued retrospective premiums (3 ..o 0 )and
contracts subject to redetermination ($ .........ccccoeeeeeiinne. 00 ) e oo [OOSR 0 freeeeeeeeeee 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers ..............ccccccoeeiiiiiinciiciiiee
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....cccccccceuenee. 239,255 [ [ R 239,255 | 68,981
18.2 Net deferred taX @SSOl ........cvcvveveeeececececiieieeeeeeece ettt [oeeseeeeeeeeeeeee e [0 [0 [0 0
19.  Guaranty funds receivable or ON dePOSIL ...........cccveiririeieieieeeeerieeeeeens oo [OOSR [OOSR 0 freeeeeeeeee 0
20. Electronic data processing equipment and SOfWArE ...........ccoccoveveveveveueeereeas forveeeeeeeecccee [0 [0 [0 0
21.  Furniture and equipment, including health care delivery assets
]
22. Net adjustment in assets and liabilities due to foreign exchange rates .
23. Receivables from parent, subsidiaries and affiliates ..............ccccooevenenens
24. Healthcare ($ ooooevvvvercccceene 0 ) and other amounts receivable ...... [...cocoeereniriccinnnne [OOSR O RN 0 freeeeeeeeeee 0
25. Aggregate write-ins for other than invested assets ..............cccccceeoeeveveveveveeecs foreccec 5,636,628 |........cooc..... 5,635,000 |...cvovoeeeririeieens 1,628 | 60,572
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......ceueveveeeceereeereeeeeceee e eeeeseae e e 51,598,968 |.......ccovvunee 5,635,000 |.......cccoec.. 45,963,968 |.......cccve. 47,242,110
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNS .ttt [rosesni e [0 [0 0 [ 0
28. Total (Lines 26 and 27) 51,598,968 5,635,000 45,963,968 47,242,110
DETAILS OF WRITE-INS
i 0L T RSO RO OO TR OO T TR S PPRTR SRR TP PR PRTRROURROY
0 O R PSP POTR PPN
B L0 T T RO RO SO TR OO U RO SRR ST TP UPTRSORTRROURROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Statutory deposit in Guam
2502. Licenses purchased ..
2503. Other assets
2598. Summary of remaining write-ins for Line 25 from overflow page ..........c.ccooov.fooveeccciiiie [OOSR O RN 0 freeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 5,636,628 5,635,000 1,628 60,572




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. L0SSES (Part 2A, LN 35, COIUMN 8) .....oviiuiiiiiiieiiieieieteieeee ettt ettt s et e e st esesesese e s st et esesesesesesesesesesesesesesenens [eseesesesneneneenananas 80,009 | 91,994
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoeeeveenennennces i, (O RN 0
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN ) ....c.c.oiiiiiirieieieieeeeiieieieiesee et s e seseseseses|eose s esss e ses 3,000 [ 3,000
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiiiiiiiiieiieeeeeeeeeee e [ (L RN 0
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiuiueuiriiiiiiririeieie ettt sesee s sssseses oo ne s 506,938 |...coveeerererinenn 453,145
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccueurviueierieiieieieeeeeeeeee e | 34,964 | 35,608
7.1 Current federal and foreign income taxes (including $ ... 0 on realized capital gains (I0SSES)) ........covw. |rerreeeermreierririienieeies (O 0
7.2 Net deferred taX HADIILY ............cccuiiiiieiicietetet ettt ettt ettt ettt et s e s s et et st et esesess et es s sesesesessas et ssasesesesessssssasssesesesesesssns|eenessebebebeett et seererenis (L RN 0
8. Borrowed money $ .o 0 andinterestthereon $ ..occovevevevevevececennaen. 0 e 0 [ 0
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$ e 3,342,100 and including warranty reserves of $  ......ocoocveriniiciienennes 0 and accrued accident and
health experience rating refunds including $ .......ccccocooviiiiiiice 0 for medical loss ratio rebate per the Public Health
SEIVICE ACL) ottt ettt ettt s st A st R ARt et s Attt s st e s s e s st sesesene e e s s s s r s 367,692 .o 253,159
10, AQVANCE PIEIMIUM <....oovieieieeeeeeeteeeeeeeeete st et eae s et s sese s et esesssssssesseses et esessssas s s et et et esessssssss st s esesesessssas s st esesesessasasasassesesesessssasanas |eoeetreneseetetebeinanea 3,674 | 1,287
11. Dividends declared and unpaid:
11,1 SEOCKNOIABTS ...ttt ettt ettt e e s s e e e e e e s e s eeee e 2 eaesee e e a2 22 s e s eeee a2 e s e seseeee o2 s e aeseees e s e e seseseses s snseaesesesasnnnseseeefosne st st st s e (L RN 0
11,2 POICYNOIAETS ...ttt ettt sttt bttt s b b et s st e e s s s bbb s e st e s s s b e b e s e s e st e ss s b s et et enene e ssssesesesesesenenssssss|eoseseenenesean e s nenenas [V 0
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .......c.c.ciiiiiiiiieieretieieeeeeeetetetesesss e se bt es s s et 582,386 |....c.overeriunenee 525,414
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeiiiiiininininiienesesesese e [0 0
14.  Amounts withheld or retained by company for account of OthErs ............coiiiiiiiiiii e (O RN 0
15.  Remittances and itEMS NOt @IIOCALE ...........couriiieiueuiiriiteeietre sttt b et b ettt b ettt bbbt b sttt n st [oeennnseae e esennnanaeaas 3,633 [ 1,070
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, ColumN 78) ........cccceuevevececs [ (L RN 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ..o (L RN 0
18, DIafts OUESTANGING ......eivvevevitieieii ittt ettt ettt ettt bebe b s s et st s s s s e b e b e s e s ese e ss s e b et e s ese st e s ee s sesebese st s se s s b sesesene e s ssas [eoe s ee s seseeren e e sees [V 0
19. Payable to parent, SubSIAIaries and AffilIIES .............c.c.evevecrurueieeeeeceeeeeee et s s eee e s s saeseae s s s s asesae s s s sasassesesensanansena|er ettt b s 314,609 .o 184,961
20, DEIIVALIVES ...evviieieieetetire ettt ettt b bt eh bbb R b £ e £t E R £ R E £ E L E SRR £ E RS R R E R Rt e bbbttt b ettt (O 0
21, PAYADIE FOr SECUNLIES ........cvcvvieieieieiietetetetceieee ettt et ce et e et et e b s sees s e s e s et esesesessss s sses et esesesessas s esssesesesesesssssssssasasesesesssnnssssss|resessesebebeent et st se bt (L RN 0
22, Payable fOr SECUMIES IENTING .......uiiuiiiiiiiti i bbb bbbt bbb bbbt bbbt bbbt bbbt ettt et fere st e et e et e et e ettt [V 0
23. Liability for amounts held under UNINSUIEA PIANS ...........ooiiiiiiiiee ettt ettt et e et e st e saeenseese e b e e e e anseenneenns [ersereesnnesbaesre s sbeeebe e b (L RN 0
24. Capital Notes $  oveerereerieeeereea 0 andinterestthereon $ ..oooceeceeererenccicicnenens 0 e e [V 0
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvoverueueiee ettt ettt ee ettt ee s sttt s e sa et s s s en s s saetesesensssetetesesensssesesesesennnensesn] 1,407,396 1,520,587
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25) .........cccviiviiirieieieiiiiririsseeeereee s sesesens |reses e 3,304,301 [ 3,070,225
27, Protected Cell HADIMIES ..........o.ouiueeieeiieei ettt s e s s s s s et s s s s eesanee 0 0
28.  Total liabilities (LINES 26 AN 27) .....cvveivivereiiieescieteieeseesete ettt se st sssss et b et st ses st b et ss e st ebe bt sssns bbb s s sns s s s s s nseee 3,304,301 |... 3,070,225
29. Aggregate write-ins for Special SUMPIUS FUNAS .......oc.iiitiiiiiii ittt bbb e bttt et e sseesseesaeesbeesbeenaerseneeaneesreeare s abeesbeereens 0. .0
30.  COMMON CAPIAI STOCK ......uveveeeeeeeeceee ettt ettt et e e s s e e s et et eeeeeesasesasaseseseseasasssesasasasesessasssansssnsesssasnsnsnasasad|eesseseneseseeeas 3,000,000 |.ccveviririenne 3,000,000
31, Preferred CAPItAl STOCK ..........c.ciiiiieieieteeceeecce ettt ettt e s s s s as st e s et e s ese s as st et et et esessasas s st esesesessssasassesesesesessasasses et nt sttt ettt (L RN 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiiii e e (01 O 0
33, SUIPIUS NOLES ..ottt ettt s s e s e s e s s s e s e s et e s e s s s s s s s s e s e s es e s s s s s s st et esessssana s st esesesesessanasssesesesessanere sttt 7,500,000 |.ecvevieriinnene 7,500,000
34.  Gross paid in @nd CONHDULEA SUPIUS .........c.oiiiiieeeeeeeeeecece et teee e e e et ee e s s s s teseseseasasasssseseseesanasesnssssesessanansnssna|eseseseseneneea 79,845,107 |................. 79,845,107
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieieieieeietetetet ettt et ettt s es e ettt etesese s s st et ese b et et ssess s ssssesesesesessss s st asesesesesessssasessnesesesesedstreseeeererenis (47,685,440)................ (46,173,222)
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30§ .ooooevviciniciicinicae 0 ) e 0 [ 0
36.2 e 0 shares preferred (value included inLine 31$  ooveeeervnncicicninenes 0 ) e e (O RN 0
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cccovuevevevreeieieeeeeeeeeseeeeessessesseesessssensnias 42,659,667 44,171,885
38. TOTALS (Page 2, Line 28, Col. 3) 45,963,968 47,242,110
DETAILS OF WRITE-INS
25071, CONTINGENCY TESEIVE ..uvuiieieiittiericetietet sttt bt es ettt es bbb b E bbbt bbbttt bbbttt bttt en ottt s 1,405,677 |.cceeeiinnne 1,519,128
2502.  PremiUm FETUNG FESEIVE ...ttt e e e e s e e e e et e e e e e e e s eeeasesensesesseseseeseaneseansesensetensennnnas [eeseeseseessseanatenaeens 1,719 [, 1,459
2501 O RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from OVerflowW PAgE ...........couiiiiiiiiiiieeee e e [V 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 1,407,396 1,520,587
2007, ettt h e E e E ettt e E 2o E £ E e £ SR a £ R e R £ E R £ bk £ SR b e eeeE e e ke £ SR e e R e R £ R eh £ AR e £ e A eh e ee ek £ e E e e R et e R e et e R e et e R et e eb ekt nae bt neebe et ete et e e st nte bt st et e sttt sttt n et enens |oeet ettt ettt
2P RPN RPN
2003, it h e E et et et e E £ R e £ R e £ SR E R e R £ e R R e e ek £ SR b e ee e R £ e eE e e eR e e R e R £ R eh £ AR h £ AR eh e ee ek e e ek e e e R e e e R e et e R ene e R eetebehenaebe st ebe et ettt e fre st nte bt st et sttt e bt n et enens |oeete ettt sttt
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........coouiiiiiiiiieeieee et [ere s (O RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ittt bbbt b e e bt et e E e E e E R £ R e R £ AR e R £ b b £ E b e A e R e e R e £ eE e £ R e R £ R e £ R e £ R ehEee b e e E et e R e e e R e et R e st R eetebehenaebeneebe et ete et e fre st nte bt st et e sttt et et n e e nnens |oeet ettt
£ 7201 O RO OP RN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeee e [ [V 0
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LINe 35, COIUMN 4)...........ccuiuiiiiiriiieieteieittet sttt bbbttt sttt ettt et 400,022 |...coeveeennee 348,417
DEDUCTIONS:
2. Losses incurred (Part 2, LiNe 35, COIUMN 7) ..ottt bbb bbb bbbttt b bbbt ne e ene e
3. Loss adjustment expenses incurred (Part 3, Line 25, Column 1)
4. Other underwriting expenses incurred (Part 3, Line 25, Column 2) 2,013,085
5. Aggregate write-ins for underwriting deductions (113,451)
6. Total underwriting deductions (LINES 2 throUGN 5) ........c.ccuiiiiiiiiiiciiiir ettt 1,890,649
7. Netincome Of ProtECLEA CEIIS .......cc.ei ittt et e e e et e eae e se e seesseeseeeneeeneeeseesseenneenneaneenneensesnnafosiaesieeseeseeeeeeeeeeeaeeines [0 0
8.  Net underwriting gain (l0ss) (Line 1 MinUS LiNe 6 PIUS LINE 7) .....ocviviiieiiiiiiiiieieieicicceeee e e (1,490,627)|...ccvcvrene (1,655,596)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ......c.ccooiiiiiiiiiiiininiencceceeeeeeeeeeeeeee e 167,335 o (74,249)
10. Net realized capital gains (losses) less capital gains tax of $§  ..................... (134,035) (Exhibit of Capital
GAINS (LOSSES) ) ..ttt d et b bbbt et d bbbttt (504,227) 685,677
11, Netinvestment gain (108S) (LINES 9 + 10) .......cocciuruiieiieeeceeteteeeeeeecee e teeeeee et e tesesesssaetesesesenssaesesesenssnsesesessnsssnsesasessnssasssssssssnsnsdoesseeeeee s (336,892)|...cceverene 611,428
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
. J R 0 amountcharged off § ..o 0 ) et 0 oo 0
13.  Finance and service charges not included in PremMiUMS ...........cccoiiiiiiii it e [0 0
14.  Aggregate write-ins for MisCellan@ous INCOME ...........c.cciiiiiiiiiiiiiiiiii e 0 0
15.  Total other income (LINES 12 throUGN 14) ........oiiiiiiiiiei bbbttt bbbt bbbt bbb bbb nre e
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(Lines 8 + 11 + 15) (1,827,519) .o (1,044,168)
17. Dividends to policyholders 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(Line 16 minus Line 17) ettt ettt et et e et et e et et e et et e et e et e et e et e et e et eet e et eeteeteereereenea| e e enaeanens (1,827,519) e (1,044 ,168)
19. Federal and foreign income taxes incurred (315,301) (363,365)
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cvoveuiuiuieiiiieieteeeeeeeeeeeee ettt s st s et s s as s s s s seseseseaeas (1,512,218) (680,813)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, Column 2) ... 44,171,885 ..o 44,852,698
22.  Netincome (from Line 20) (1,512,218) (680,813)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $  ............ccocooovvvvevennne. 0 e 0 feeeeeeeeeee 0
25. Change in net unrealized foreign exchange capital gain (I0SS) ...........ccooiiiiiiiiiii i [0 0
26. Change in net deferred income tax
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) ..
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus Column 1)
29.  ChaNGE IN SUIPIUS MOES ......viuiuiiiiiteteteteeesceesese sttt st se e et ete s s ea e e se e s ea et eE e s ea e e sese e e e b ebeEeseae e ae s e e e b ebebesene e seseeaebebetesenenssesessendoseasas s se st esese e s s anas [0 0
30. Surplus (contributed to) withdrawn from protected Cells ...............ccoiiiiiiiiiiiiii e o 0 feeeeeeeeeee 0
31. Cumulative effect of changes in accounting PrinCIPIES ... e [0 0
32. Capital changes:
3201 PAI TN .ttt h et ettt ekt h et h et h et b s £ et st h et e s et eh et et e e b et et e bttt et et et e et e ettt [0 0
32.2 Transferred from surplus (StOCK DIVIENA) .........c.cuiuiuiiiiieiriceiee et o 0 feeeeeeeeeee 0
32.3 TrANSTEITEA 10 SUMPIUS .....vvtieieieiiteteteieeee ettt ettt bt s et e bbb et s et e e e et b e b es et et e e s e b bt ebese st s seasssesebetesenes [eeueseseseas s eseseseseseseaeaeas [0 0
33.  Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (Stock Dividend) ....
33.3 TranSferred fromM CAPIAL ..........c.eueueieieieiiee ettt s e e e e s e s e s et e s s esesesesenes e s s et et eseseneseneeesens eeteseseses s st s et e [0 0
34.  Net remittances from or (10) HOME OffICE ........coiuiiiuiiiiiiiirieccct ettt et 0 feeeeeeeeeee 0
35. Dividends to stockholders
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) .
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueureiiiniririnineieieeeeese s (1,512,218) (680,813)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 42,659,667 44,171,885
DETAILS OF WRITE-INS
0501. Addition to the contingency reserve 200,011 174,209
0502. Release of the contingency reserve per 120 month statutory holding period .. .(313,462) .(121,040)
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page .............ccciiiiiiiiiiiiiiiicc s [ 0 feeeeeeeeeee 0
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) (113,451) 53,169
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow Page ............ccccciiiiiiiiiiiiiiiiicicccc e | 0 feeeeeeeeeee 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 0 0
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

CASH FLOW

Cash from Operations

1

Current Year

2

Prior Year

1. Premiums COlECIEA NEt OF FEBINSUIANGCE ........vueurieeeieiiceceeeeeeieeeseeeeeeseeeseaeseeeeeseseseeeee s esssesesesesesssesesesessnsesesesessnsnsesesessnns [errarecicusereneanees 531,152 | 515,864
2. NEEINVESIMENT INCOMIE .....eeiiiicecieeeie ettt s e s ee e e 22 s e s e s eeesee 2 esesee e o2 eseseeeeee e eseseseeee s e seseees e s s nsesesesessnnseseseses|ebetssseesanececnsean s (9,699) e (26,078)
3. MISCEIIANEOUS INCOME .......uiviieieiieietc ettt ettt es e s e st s e s s ee s e e s e s e b5 s e s s s s et et ns s nten 0 0
4. Total (LINES 1 tATOUGN 3) ....ovvieieiie ittt ettt ettt ettt a s s e e s et et et e s e s e sess s ss et e s et e s essaess s sseses et esesesesn s ssasesesesesesnnnanan 521,453 489,786
5. Benefit and 10SS related PAYMENTS ............cceuiuiiiiiicieietetcecee ettt ettt ettt ettt s e s st e s e s e s e s esess s et st et eses et esesessssssesesesesesssnans [osnsesesesesesesesnsnsesesenane [0 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS .............ooiiiiiiiiiii e
8.  Dividends Paid t0 POICYNOIAETS .........c.cooviviviveeetieieeeee ettt et eee et e ettt s e e s et et ese b et esess s s esesesesesessss s ssssesesesesessssasesssesesesesesesns oo eneaenesesbebenenen et e seneen (O 0
9. Federal and foreign income taxes paid (recovered) Net of $ ......ccovovvvrerereecenencns 0 tax on capital gains (losses) ................ (279,062) (71,533)
10, TOtal (LINES 5 TNMOUGN ) ....oviuieiiieeictceceee ettt ettt e ettt a s s s s s s et et et et e ss et s st et e s ebeseseas s sseses et et esesess s ssanesesesess 1,683,874 1,541,901
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] (1,162,421) (1,052, 115)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
7200 T =TT o LTSS NERURTTR 16,834,326 |......cooee.. 52,765,442
12,2 SHOCKS ...eeeeueeeteeei e cieeeeees e e sesseeee e e seseseeeeee e eaeseeee e e e eaeseeee e £ e e s eseeee eSS AeASeeEeE S e AeAeEeE eSS S AL R eAeEeE R R A e A e e ee e RS e neReses st s anseseseo|ee e ch b (O T 0
12.3 MOMGAGE I0BNS ........vvvieieiiee et tetet ettt et ettt et s et e e et e s et et e s es e ee s e s e s es e s e b et essss s s s et e s e s et essssasesssesesebesesessssasssesesesesesssnssasssas|oeserenenentsesese et tener e (O T 0
12,4 REEI ESEAE ... ceceeetieie ettt ettt sttt e et es et e e e se s e esee et e e ee e esee e e e e S e £ eR S e e e e 1S £ e A eE SR e A S e £ eeA A e R e e s e e A eE e A et s esannnteaes et s ann [reeeenese et (O 0
12.5 OLNEI INVESTEA BSSELS ......c.cvruteeieeeeeetrerereeeeeeteeseseeseeeteeseseseseeeteeseseseseeeeeeseseeseseee s s seaeseeeeesesaeaeseEetesesaeansesesesesasaesesesesesse|essseresecesteessesaseceeaeenn s (O 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVestMeNts ..............ccooiiiiiiiiiiiiiceeeeeeeee e, (O 0
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeececeeteteeeeeceeae et s eessaeaetesesenssaetesesesenssaesesesesensssssesasassssssesesesensnsnsesesesessssnsetasasannnsesasas 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocviveviueueueiieeeeeeeeietetetctee ettt et esessss s s sesesssn s s ssssens oeseseseseseseas 16,834,326 |....c..o....... 52,765,442
13. Cost of investments acquired (long-term only):
TR0 T =TT o OSSPSR NERURTTR 20,905,643 |....ccccveenne 48,516,625
13,2 SHOCKS ...eeueueuceeeeee e caeeeteee e esesesseeeee e eseseeeeee e s eseseeee e e e eaeeeeee e S eAeseeee eSS A e A eeeE eSS e AeAeEeEeE SR AL R eAeEeE S e Ae A e A eeee s e e A eseses s s anseseseo|ee e en bt (O T 0
13.3 MOIGAGE I0BMNS .........vvvieieiiee et tetet ettt ettt et et e s et et et et s s et e s es e s et e b et e s ss st es s et et e s et essssss et sses et et et esnssssesssesesesesesssnssesssas|eberen et st st ettt (O 0
13,4 REAI ESAE ... ceceeeeiei ettt ettt ettt e e es et e e s e sesee et eeee £ 2R eE e e A £ e £ e R SR SE A 1S £ e A SR SR e S e £ eeA A e R et s e e A eE e R e s s eseenntetes et enns [re e enese et (O 0
13.5 OLNEI INVESTEA BSSELS ......c.cuvtiriiaeieteteereriseeeeeteese st eseeeteeseseseseeetesseseaeseeateeseseesee e e e e s aeeseeeeesesseeseEetesesaeaesesesesesasaenesesesesssa|eesseresecestesssesaseceeneen s (O T 0
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeieeeeceete e eecae et ee s et e s ee e ae et esen s asae e s esensssese s et esenssasaetesesenssassesesesensnaetesasannenen 0 0
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueururureiiieieieeeeeeeeeee ettt sttt s s s e seseananas 20,905,643 48,516,625
14. Netincrease (decrease) in contract loans and PremiUum NOTES ..........cc.iiiiiiiiiiiieii ettt 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiirieieieiierereeceeeee et (4,071,317) 4,248 817
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI MOES ........eevveeeeeecececeiietet ettt ettt ettt et sea e s s st e s et esesess s s st et et esessanasssassesesesessasasanas [sesesesenenesesesseaeseneseneeas (O 0
16.2 Capital and paid in SUrplus, [€SS trEASUNY STOCK ............iiiiiiiiieitiiie ettt sttt ettt sie e b e sbeesbeebeeneesnesmnesanens [ereennsae s s s (O T 0
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cocoiiiiiiiiiiiiieeeeeeneeeeeeeeeeee e, 0 foreeeee e 0
16.5 Dividends to stockholders
16.6 Other cash Provided (PPHEA) ............ccuiuiiiiieiiereiiiiiiee ettt ettt st b b se st se bt se et b bbb s e bbb s s nsnsesanas 138,326 (174,374)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccoceerrrenne 138,326 (174,374)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvrvrvririreeeeenenne (5,095,412) 3,022,328
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEAI .....vcviviiiiiiieietetetett ettt et sttt ettt s et stttk s s e se e e se s bt e s e s e s et se s e s e s s ebesesere e ssesesesesenenenssessssesenerc e seneenenenenis 6,283,366 |......cccoevvvnnee 3,261,038
19.2 End of period (Line 18 plus Line 19.1) 1,187,955 6,283,366
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in CONTINGENCY TESEIVE .....cvovivieieieieieiieeeeeeeeee ettt ettt s s e s st s s et eseae s s s s sesesesesnannnenane |oossisesesesesnnnas (113,451) | 53,169




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums

2
Unearned Premiums
Dec. 31 Prior Year -

3
Unearned Premiums
Dec. 31 Current

4

Premiums Earned

Written per per Col. 3, Year - per Col. 5 During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
1 FIT® ettt nets e 0 [ [0 0 [ 0
2.1 AlIEA INES .ottt es s s s s e s esesemnnnns [eostssssnsi st se e O RN [OOSR [OOSR 0
2.2 MUIIPIE Pl CTOP ...t eneanas oeeeeeeseseeeeeneeeaeneeeeeas [0 [0 (01 0
2.3 FEAEIAl OO .....cueeeeeiricecieieis sttt eines | [eoetesenen s O RN [OOSR [OOSR 0
2.4 PLIVALE CTOP ..vcveeveveeeeeeteteeeeeseeees ettt eess s et asseesesesessesesssssstesesesesnsessssssseseseanas [oeesensesesessseneeeneneaeeeas [0 [0 (01 0
2.5 Private flOOd .........ccoiueurerieiriecieeeeeieeecieeee s ee e s s s eses s ese s s snanes [eoeissennsiei s O RN [OOSR [OOSR 0
3. Farmowners MUItPle PEFil .........cc.ceveueieeeieieeeeieeeeeeeeeeee et [eeeee e [0 [0 (01 0
4. Homeowners MUIPIE PEIl ..........cccoviveveieeeieececieeeeee et [eeeeeieiee e O RN [OOSR 0 feeeeeeeeeee 0
5.1 Commercial multiple peril (non-liability POrON) ..........covrieieernirniirennins fromeeeeeeeceee e 0 [ 0 [ [0 0
5.2 Commercial multiple peril (liability POrtioN) ...........ccoovevieieieeeieecceeieeeieieeas oo O RN [OOSR 0 feeeeeeeeeee 0
6. MOFGAgE QUANANLY ......c.oveeivveriieeeeeie et nsssesns [eocieeceenencicaeees 514,555 | 253,159 [ 367,692 |.oveceeeeree 400,022
8. OCEAN MAMNE ...t eeaeeee e esssee e e ensesse e e s sseseseses s s ssesesesennannes [eossssssisnisistseasssiseeees O RN [OOSR [OOSR 0
9. INIANA MEMNE w..eeieiie ettt [eonenesine s 0 [ [0 0 [ 0
10, FiNANCIAl QUATANTY .....ovieieieiiieeeeeeece ettt [eeeeeieseete et eeas O RN [OOSR 0 feeeeeeeeeee 0
11.1 Medical professional liability - OCCUITENCE .........c.ceururiimiucieieiiccieieieieieeiees ereemeeeieieie e 0 [ 0 [ [0 0
11.2 Medical professional liability - ClaIMS-MAAE ..........cocooveveveeiieiieieieieeiceees [ O RN [OOSR 0 feeeeeeeeeee 0
12, EAMNQUAKE ....oeeeeeeeeececece ettt n s st eaenn s s s ssetesesennn |eeeeeneenene et eenes [0 [0 (01 0
13.1 Comprehensive (hospital and medical) iNAIVIAUAL ..............ccccceeireveierereices [oeeeeeeieeeeeenes O RN [OOSR 0 feeeeeeeeeee 0
13.2 Comprehensive (hospital and Medical) group ..........covweeueeernerieeeeinrnines [oeseremeeieieiesenceaeeeenas 0 [ 0 [ [0 0
14. Credit accident and health (group and individual) ..............cccceieieieiiriiererciens [eeeeeeeeeeeene O RN [OOSR 0 feeeeeeeeeee 0
151 VISION ONIY .ovviviiiicectetete ettt ettt b bbb nsnns [oesenscacecesesnensicicaeeennas [0 [0 [0 0
15.2 DENLAI ONIY ..ottt eaennans|eeeeeieneeet et eees O RN [OOSR 0 feeeeeeeeeee 0
15.3  DiSADIlity INCOME .....eoveveieieecieiiceeie ettt [oeeessciciceseseenniciceeeennas [0 [0 [0 0
15.4 MediCare SUPPIEMENL ..........ccoiievieeeeeeeeceeieieteteieaeass st sesens [eeeeeieneeesen et eeaes O RN [OOSR 0 feeeeeeeeeee 0
15.5 Medicaid Title XIX ......oiiiiiiiiieiie e nne [reesse e [0 [0 [0 0
15.6 MediCare Tite XVII ......cuueuiiiiecieeeeeeeiceieeeee et esssnanns [oeseninisisisesssnsinissennas O RN [OOSR [OOSR 0
15.7 LONGEIM CAIE ...ttt [oesesscaciceseseensiciceeeennas [0 [0 [0 0
15.8 Federal employees health benefits Plan ...............ccccceiieieieieeeccceeieeeies [oeeeeeeeeee s O RN [OOSR 0 feeeeeeeeeee 0
15.9 Other NEAIN .......viiiiciee et [oesemeneiea e [0 [0 [0 0
16.  WOrKErs' COMPENSALION ............ccoviviveririeiieeieeeeieteteteeee e e tessss s s seseaes [eeeeeieeeneen e O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
17.1  Other liability - OCCUITENCE ......cvcvviiieieeieieisieiceete et snsesen [eeeessececesessensceeeesenas 0 [ [0 [0 0
17.2 Other liability - ClaimS-Made ..........ccooiiiiiiiiiii e [eeeie e
17.3 Excess workers' compensation
18.1 Products liability - OCCUITENCE ......cc.coiiiiiiiiiiiiiii e
18.2 Products liability - claims-made ...........ccccociiiiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) ............ccccceceee
19.2 Other private passenger auto liability.............ccooviiiiiie oo
19.3 Commercial auto no-fault (personal injury ProteCtion) ............ccccceeveveviveeees [oeeeeerenieeeeeeeeene O RN [OOSR 0 feeeeeeeeeee 0
19.4 Other commercial @uto IaIlity...........cceveuriiriueiririiiicieieiee e [oeeememeseae e 0 [ 0 [ [0 0
21.1 Private passenger auto physical damage ...........c.cocveveveveueucureeieieieieeieeens oo O RN [OOSR 0 feeeeeeeeeee 0
21.2 Commercial auto physical damMagE ...........ccceururiiieeieriininiieeierinnieeeiessenenias [omeeeeseneeinnie e 0 [ 0 [ [0 0
22, AIFCraft (Al PEIIS) ....cvveveeieeeiieieteeeeceee ettt eaessnns oeseeee et O RN [OOSR 0 feeeeeeeeeee 0
23, FIAEIRY e [ser e [0 [0 [0 0
24, SUIELY ooeeeeieeeeeeeeee ettt ettt nnenenes oottt O RN [OOSR 0 feeeeeeeeeee 0
26.  BUrglary @nd theft ..........ccccviieicieiiieceeee e [eoeeee s [0 [0 [0 0
27.  BOiler and MACKINETY .........ccococveveveveeeeeeeeieieteeeeeeee et eseaeas [oeseeeesee e O RN [OOSR 0 feeeeeeeeeee 0
28, CTEAI «.vueeceiieeee ettt e 0 [ [0 0 [ 0
22 T 101 1=Y 13- 1o - TP OO PPN O RN [OOSR [OOSR 0
30, WAITANLY ..ottt s e sansnaes | [eosseeesnaciceseseennaciceeeen [0 [0 [0 0
31. Reinsurance - nonproportional assumed PrOPErtY ..............cccccereeevrierereens foerereeeeeeeeeeeeeeseneeeenens O RN [OOSR 0 feeeeeeeeeee 0
32. Reinsurance - nonproportional assumed liability ............cccooeiiiiiiiiiiiiiiiis [oereeieeies [0 [0 (01 0
33. Reinsurance - nonproportional assumed financial liNEs .............cccoveveveeiees foevereeeeenereeeerereeeeens O RN [OOSR 0 feeeeeeeeeee 0
34. Aggregate write-ins for other lines of business ...........ccccccciiiiiiiicicicee 0 0 0 0
35. TOTALS 514,555 253,159 367,692 400,022
DETAILS OF WRITE-INS
L0 P KPP KPR OPP PR RPN
B0, et b et s e e et e s nee e s reesenneesereeesrneenreenarne |oesuneeeneeesneeenaneesneeesnees [oeneeeaneeeeneeeeneeeareesnnees [eeueeesneeesaneeenneenaneeennneees [erreeenn e e e e e e e e e e nneeeas
L0 P KPP RO RTPP PR RO ORI
3498. Summary of remaining write-ins for Line 34 from overflow page ............cocoe. |oeeeoeeieieieciciccicieieeca 0 [ 0 [ [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

Line of Business

1

Amount Unearned

(Running One Year

or Less from Date
of Policy) (a)

2

Amount Unearned
(Running More Than
One Year from
Date of Policy) (a)

3

Earned But Unbilled
Premium

4
Reserve for Rate
Credits and
Retrospective
Adjustments Based
on Experience

Total Reserve for
Unearned Premiums
Cols.1+2+3+4

Multiple peril crop

2.3 Federal floOd ........cccovevveeeieieveiceiieeeeee et [oeeseeeee e [0 [0 [0 [0 0
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril .........ccoooeiiiiiiieniieen.
5.1 Commercial multiple peril (non-liability portion) .......
5.2 Commercial multiple peril (liability portion) ..............
6. Mortgage guaranty ...........ccccceeeiiiiniiinienienese
8. Ocean marine
9. Inland marine ...
10. Financial guaranty ....
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ... [......ccococcuriininccane 0 [ 0 [ [0 [0 0
13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ... |.
15.1 ViSion ONIY ....ooiiiiiiiiiciicice e
15.2 Dental OnlY .......ooeiiiiieieeeeeeeee s
15.3 Disability income
15.4 Medicare supplement ..
15.5 Medicaid Title XIX
15.6 Medicare Title XV .........c.coeueueuiiiieiereieeeeeeeieieies [ [0 [0 [0 [0 0
15.7 Long-term care
15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiiis
16.  Workers' compensation
17.1 Other liability - occurrence .
17.2 Other liability - claims-made
17.3 Excess workers' Compensation .............ccccceveceveiees foeeeereeeneeeneneeseennenes 0 freeeeeeeeeee 0 freeeeeeeeeee [0 OO [0 U 0
18.1 Products liability - occurrence
18.2 Products liability - claims-made
19.1 Private passenger auto no-fault (personal injury
PIOECHION) w.viviviiiiieietetet ettt benes [oeeeeeeee s [0 [0 [0 [0 0
19.2 Other private passenger auto liability............c.cooeeers foorriiiiiciciniiiiccne 0 [ 0 [ [OOSR [OOSR 0
19.3 Commercial auto no-fault (personal injury
ProteCtioN) ......oiviiiiiiiic
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage ..
21.2 Commercial auto physical damage
22, AIrcraft (all PErilS) ......c.eeeveieeereeeeeeeeeeie et [eeeeeseereseeeee e [0 [0 [0 [0 0
23.
24.
26.
27.
28. Credit... 0
29. International
30, Warranty ......cccoeeeeieiiiicececeeeeeee s
31. Reinsurance - nonproportional assumed property ..
32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial
TNES oottt [oeeeeen e [0 [0 [0 [0 0
34. Aggregate write-ins for other lines of business ........ 0 0 0 0 0
35. TOTALS 0 367,692 0 0 367,692
36. Accrued retrospective premiums based on experience ....
37. Earned but unbilled premiums
38. Balance (Sum of Line 35 through 37) 367,692
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAJE ....evviiricetieieiree et seenensenes [ooesesses e 0 [ 0 [ [0 [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34
above) 0 0 0 0 0

(a) State here basis of computation used in each case




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Written
Line of Business Direct Business (a) From Affiliates From Non-Affiliates To Affiliates To Non-Affiliates Cols. 1+2+3-4-5
1o FIME o [t (O SO | I VST (O SO | I TSP (U 0
2.1 AllIE INES ..ot [oeesese e (O SRR | I TSR (O ORI | I TSR [V 0
2.2 MUItIplEe PEril CrOP ....cveeeeiiieieieieieeeseeieis e (O SRR | I TSR 0 Jeeeeeeeeeeeeeeeeees O e (1 0
2.3 Federal flood .........ccceiriieeerinnisiereniens [ (O SO | I VST (O SO | I TSP (U 0
2.4 PrIVALE CIOP ..voviveeeeiiieieieieeereseesesesisieiesenes [oeseeeesesesesnenenennnas (O SRR | I TSR 0 Joeeeeeeeeeeeeeeeeens O e (0 0
2.5 Private flood ... [ (O SRR | I TSR (O ORI | I TSR [V 0
3. Farmowners multiple Peril ..........cccoeeereees fooeeeeereriicccnenns (O SRR | I TSN 0 Joeeeeeeeeeeeeeeeeens O e (0 0
4. Homeowners multiple peril ...........ccceoeveveres erceriniiiiiccenne (O SO | I VST 0 Joeeeeeeeeeeeeeeeeens O e (0 0
5.1 Commercial multiple peril (non-liability
POIHIONY .t ettt 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
5.2 Commercial multiple peril (liability portion) |........cocoeevevrreincns 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
6. Mortgage guaranty ..............cccceeeevevevererens foeeererenenenns 5,147,520 |cecvevvvniieeinnee O o 0 Jveeeeererirnneeeenn 0 i 4,632,965 |..ccvivinne. 514,555
8. Ocean marine
9. Inland marine
10.  Financial QUaranty ............ccococeeueueeeevevens feoerrnececeeiens 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
11.1 Medical professional liability - occurrence . [..........ccccoeeveirinenene 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
11.2 Medical professional liability - claims-
MATE ..ot [eeeeenseaeae e (O SRR | I TSR (O ORI | I TSR [V 0
12, EarthquakKe ........ccooveveeereiirieseieieeeeees e (O SRR | I TSN 0 Joeeeeeeeeeeeeeeeeens O e (0 0
13.1 Comprehensive (hospital and medical)
INAIVIAUAL ..o et 0 oo 0 o 0 oo 0 o (1 0
13.2 Comprehensive (hospital and medical)
GPOUD ettt sseseas [oesnsesesesen s 0 fooeerenrrerrenen 0 e 0 foeerereerenneenen 0 e [V 0
14. Credit accident and health (group and
INAIVIAUAL ©.oocecc e et 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.1 VISION ONNY ... [eee e 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.2 Dental ONIY ..o feee e 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.3 Disability iNCOME ......c.cooveueeriiieieieiceeces [ 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.4 Medicare supplement ..............ccceveveveueees fererrnecccienn 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.5 Medicaid Title XIX ....ccoooeiiiiiiiiiieeeiiees oo, 0 Jreeeeererrreieeeen O e 0 Joeeeeerererreeeeen O o (1 0
15.6 Medicare Title XV .......c.cooeueuiieriereieeens oo 0 oo 0 o 0 oo 0 o (1 0
15.7 LONG-EIM CAIE ... [t 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.8 Federal employees health benefits plan ... [......cccooceeeieinnenne. 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
15.9 Other health .........ococooveveveveeciiieeeeee [ 0 oo 0 o 0 oo 0 o (1 0
16.  Workers' compensation ................ccceeeeeee feoerrneeecinninnnens 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
17.1 Other liability - 0CCUITENCE ........coeveerrries [ 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
17.2 Other liability - claims-made .............cccoevee. foorrrnnceiinnn, 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
17.3 Excess workers' compensation ................. oo 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
18.1 Products liability - 0CCUITENCE .........cocveveves [ 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
18.2 Products liability - claims-made ................ oo 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
19.1 Private passenger auto no-fault (personal
INJUNY Protection) ..........oveeeeeerrererieeerernns fromeeeemieeeee e 0 foeeerermeerrienen 0 e 0 foereererrnrrienen 0 e (U 0
19.2 Other private passenger auto liability......... -cocoeevecceeierennnee 0 foereerereereenen 0 e 0 foereererrnrrienen 0 e (U 0
19.3 Commercial auto no-fault (personal injury
PrOtECHON) ..vveieeeiictevetcecee et ettt 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
19.4 Other commercial auto liability................... fooerrreccicininnnn 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
21.1 Private passenger auto physical damage . |-.....cccccoerrrvnreneens 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
21.2 Commercial auto physical damage ........... |.eeeeronnnnnenenns 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
22, Aircraft (all PErilS) .....ccvveveverereieeceeeeeeieis [ 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
23, Fidelity .ooeeeeeeieeeeeeeeeeeeeeeees [ 0 Jreeeeererrreieeeen O e 0 Joeeeeerererreeeeen O o (1 0
24, SUMELY oo [reee e 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
26. Burglary and theft ............ccooeeeieeeieiereens e 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
27. Boiler and Machinery ...........ccccceeueeeeeeees foeeeereeeniennnneeneens 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
28, CreAIt ...vcvcvevceieiieeeiceceteeeeeeee e [re e 0 oo 0 o 0 oo 0 o (1 0
29.  INterNational ..........cccccvoveveueuevceeieieeeieieieieies [oeeeereieeee e 0 oo 0 o 0 oo 0 o (1 0
30, WAITANLY .o [ 0 oo 0 o 0 Joeeeeerererreeeeen O o (1 0
31. Reinsurance - nonproportional assumed
PrOPEIY ..o |oeeeeeeeenaes XXX [ 0 0 Joeeeeeeeeeeeeeeeeens O e [0 0
32. Reinsurance - nonproportional assumed
l@bIility .ooeveeeeeie e e XXX oo [ O [ 0 Joeeeeerererreeeeen O o (1 0
33. Reinsurance - nonproportional assumed
financial liNes .........coovveeeernnencccnnnns e XXX frereerrcenrenneniceeen O o (O SO | I TSP (U 0
34. Aggregate write-ins for other lines of
DUSINESS ....cvoeeeeee 0 0 0 0
35. TOTALS 5,147,520 0 4,632,965 514,555
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveeeeeernererin frrereeecieeeeeeccci 0 foeeerermeerrienen 0 e 0 foereererrnrrienen 0 e (U 0
3499. Totals (Lines 3401 thru 3403 plus
3498)(Line 34 above) 0 0 0 0
(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ 1 No[X]

If yes:

2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $

1. The amount of such installment premiums $



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8
1 2 3 4 Percentage of
Losses Incurred
Net Losses Unpaid Losses Incurred (Col. 7, Part 2) to
Reinsurance Reinsurance Net Payments Current Year Net Losses Unpaid Current Year Premiums Earned
Line of Business Direct Business Assumed Recovered (Cols. 1+2-3) (Part 2A , Col. 8) Prior Year (Cols. 4 +5-6) (Col. 4, Part 1)
21

2.2 Multiple peril crop .
2.3 Federal flood ..
2.4 Private crop .
2.5 Private flood ...
3. Farmowners multiple peril .
4. Homeowners MUItiPle PEFil ........cooo i
5.1 Commercial multiple peril (non-liability portion) ...
5.2 Commercial multiple peril (liability portion) .
6. Mortgage guaranty
8. Ocean marine .
9. Inland marine ....
10.  Financial guaranty ............cccccceeeiiinas
11.1 Medical professional liability - OCCUITENCE ........coouiiiiiiiiieie e
11.2 Medical professional liability - claims-made ..
12.  Earthquake ...
13.1 Comprehensive (hospital and medical) individual
13.2 Comprehensive (hospital and medical) group ...
14.  Credit accident and health (group and individual)
15.1 Vision only ......ccuveiiiiiiiiii e
15.2 DENEAI ONY ..o e e e e e e s e e e s s e e e e e s s ae e e e e
15.3 Disability income
15.4 Medicare supplement .
15.5 Medicaid Title XIX
15.6 Medicare Title XVIII
15.7 Long-term care .
15.8 Federal employees health benefits p
15.9 Other health ...........c.ccoce. .
16. Workers' compensation .
17.1 Other liability - occurrence
17.2 Other liability - claims-made .
17.3 Excess workers' compensation ...
18.1 Products liability - occurrence ..
18.2 Products liability - claims-made ..
19.1 Private passenger auto no-fault (personal injury protection)
19.2 Other private passenger auto liability............ccccceeeneene
19.3 Commercial auto no-fault (personal injury protection)
19.4  Other commercial @uto lADIlity.........ccuuiiiiiiiiiie e n
21.1 Private passenger auto physical damage ..............ooiiiiiiiiiiii i
21.2 Commercial auto physical damage ......
22.  Aircraft (all perils) .....ccccocvveenneen.
23. Fidelity ..
24. Surety ............
26. Burglary and theft ....
27.  Boiler and MaChiNEIY ............ooiiiiie e e e e e s s an e e nan e e
28. Credit
29. International
30. Warranty
31. Reinsurance - nonproportional assumed property ...
32. Reinsurance - nonproportional assumed liability ..
33. Reinsurance - nonproportional assumed financial lines .
34. Aggregate write-ins for other lines of business ....
35. TOTALS

(.08

lan ..

(11,985) 3.0

DETAILS OF WRITE-INS
3401.
3402.
3403. ..
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses

Line of Business Direct

Reinsurance
Assumed

Deduct
Reinsurance
Recoverable

4

Net Losses Excl.
Incurred But Not
Reported
(Cols. 1+2-3)

Direct

Incurred But Not Reported
6

Reinsurance
Assumed

Reinsurance
Ceded

Net Losses Unpaid

Net Unpaid
Loss Adjustment
Expenses

22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Fire
Allied lines ..
Multiple peril crop
Federal flood ..
Private crop
Private flood ..

Farmowners multiple peril ....
Homeowners multiple peril ...
Commercial multiple peril (non-liability portion
Commercial multiple peril (liability portion) .....

Mortgage guaranty
Ocean marine ...
Inland marine ...
Financial guaranty ...

Medical professional liability - occurrence ...
Medical professional liability - claims-made .
Earthquake ..........cccceverninne
Comprehensive (hospital and medical) individual ..
Comprehensive (hospital and medical) group ....
Credit accident and health (group and individual) ..

Vision only .....
Dental only ....
Disability income
Medicare supplement ..
Medicaid Title XIX ...
Medicare Title XVIII .
Long-term care

Federal employees health benefits plan ...

Other health
Workers' compensation ..
Other liability - occurrence
Other liability - claims-made

Excess workers' compensation
Products liability - occurrence ..
Products liability - claims-made ...
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability...........ccccccveeeen
Commercial auto no-fault (personal injury protection)
Other commercial auto liability
Private passenger auto physical damage .
Commercial auto physical damage ....

Aircraft (all perils) ....
Fidelity ....
Surety ..
Burglary
Boiler and machinery ..
International ...
Warranty

Reinsurance - nonproportional assumed property .
Reinsurance - nonproportional assumed liability ...
Reinsurance - nonproportional assumed financial lines ...
Aggregate write-ins for other lines of bUSINESS .........ccceeiiiiiiiiiiiiiece e

TOTALS

).

_674.16

o

oo

coocoocooocooNooooooo

ocoo

coocoocoooodooooooo

ocoo

coocoocooooJlooooooo

o
o
0
]

ocoo

coocoocooooYooooooo

EN
>
N D
o

coo

coocoocoodooooooo

ocooo

coooooooo

o

coocooooooooooo

OO oLOoDLoDQ

(Cols.4+5+6-7)

o

oo

©
S
=¥ H
coooooo®ooooooo

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

é.l;mmary of remaining write-
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Including $

..... 0 for present value of life indemnity claims reported in Lines 13 and 15.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES
1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
A DIFECL ettt ettt e st st et e et saeeteae e enesnenas|eae e 3,000 v 0 [0 o 3,000
1.2 REINSUIANCE @SSUMEM ........c.ovvvivieieeeeeeieteieteteeee et es e e ses et O RN 0 oo 0 0
1.3 REINSUIANCE CEART ......uviiieiriiieieieie ittt 0 0 0
1.4 Net claim adjustment service (1.1 + 1.2 - 1.3) c.ooioveviiiiieeeerceceeeeeeee e 3,000 [oovoveeeeieeeee 0 Jveeeeeeeeeieeeend 0 o 3,000
2. Commission and brokerage:
2.1 Direct excluding CONtINGENL .........c.cueuriiiieieeeeeeeecec et e O RN 0 Jreeerereeeeeieieneeen 0 o 0
2.2 Reinsurance assumed, excluding contingent ...............ccocooiiiiiinininc oo 0 [ [0 TR | B TR 0
2.3 Reinsurance ceded, excluding CONtINGENT .........c.crueueveveeeeececeeee e [V 1,390,425 |0 [ 1,390,425
2.4 CONtNGENE = QIFECL .....cvvvveiicececeeteeetete e s [0 [0 O | N ST 0
2.5 Contingent - reinSUrance assSUMEd .............cccocveveveveveueueeeeeeeieseseseeeeseses e O RN 0 Jreeerereeeeeieieneeen 0 o 0
2.6 Contingent - reinSUranCe CeAed ............coiieiiieiiieicieeeeeeeeeee e oo [0 0 Jeeeeeeeeeeeeeeeeeeeees 0 e 0
2.7 Policy and membership fEES .........cccurrririririeirrineeeeeerse e seenes 0 0 0
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7) [ (01 (1,390,425) .0 | (1,390,425)
3. Allowances to managers and agENtS ...............c.cueueueuerieieierereseieeeeesesesesese e O RN 0 Jreeerereeeeeieieneeen 0 o 0
4. AAVEIISING .o
5. Boards, bureaus and associations
6. Surveys and underwriting rePOrtS ..........cccuriiirinininine s
7. AUdit Of @SSUrEAS’ FECOIAS .......cviuieieiiiveteteeceeee ettt s sttt O RN 0 oo 0 0
8. Salary and related items:
8.1 SAIAMES «.veveereeeeeeeeeteereeeeieee st ee ettt ee et s ettt s et s st e s es e [V 1,591,262 | 0 o 1,591,262
8.2 PAYION tAXES .....evvvieeeeicieieieiee ettt 100,319 [ 0 o 100,319
9. Employee relations and welfare . 322,775 |0 [ 322,775
10, INSUFANCE ..ottt ses s sse e memsennsnanssnsnsensesnsnnenns O [ooieieieiesecceieieinas 8,418 | 0 e 8,418
11, DiFECLOIS’ TEES ....vuveiececeerericseeeeeesereneseeste e sesesees e e e s eseesae s seseset s e s s e enseseseses ot 0
12. Travel and travel ifemS ... e 0
13, RN AN FENEIEIMS ...ueiiiecicieeee ettt eaee e 0
14. Equipment
15. Cost or depreciation of EDP equipment and software ...........c.ccoooeeneeneenennns forrveniinis 0
16, Printing @nd StAtiONEIY ..........cooiieiiiiiieeieee e 0
17. Postage, telephone and telegraph, exchange and express ..........coceveeveenee forrveniiniiii, 0
18.  Legal @nd AUAItiNG ......c.cvevveieiveieiiieieie ettt 0
19, TOtals (LINES 310 18) c..eouiuieiieeececeeeceeeteee ettt et 0
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
credits of $ wovevevvevrvnerrrieeeeee 0 s s [V 95,257 oo 0 e 95,257
20.2 Insurance department liceNSES aNd fEES .........coovcueueuevevereceeeeeeieeeeeeee e [V R 90,358 | O 90,358
20.3 Gross guaranty association @sSeSSMENtS ..........ccccuvrvrerenenenenenenensfoesoesesece [0 0 Jeeeeeeeeeeeeeeeeeeeees 0 e 0
20.4 All other (excluding federal and foreign income and real estate) ........... 0 122,031 122,031
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) ....
21. Real estate EXPENSES ......cc.ooiiiiiiiieieie e
22. Realestate taxes ..o
23.  Reimbursements by UNINSUIEd PIANS ...........cocooveveveueeciiiieieieeeeeeeeeee e oo O RN 0 Jreeerereeeeeieieneeen 0 o 0
24. Aggregate write-ins for miscellaneous EXPENSES ............c.oveveveueueueeririnieieieees o [V 97,858 | 87,925 | 185,783
25. Total expenses incurred , , .2,104,010
26.  Less unpaid EXPenSEes - CUITENE YEAT ..........c.ccvuevevevrerieeeseserseseissesesesssssssssses feoseeeesecciceseeeencaas 3,000 [oooeiirenes 541,902 [oovvoeeieeeeeeieee 0 [ 544,902
27.  Add UNPaId EXPENSES = PIIOT YEAN .........vceeeeeeeieiiereeeeeaeeeeeeie e seses s eas 3,000 | 488,753 | 0 o 491,753
28.  Amounts receivable relating to uninsured plans, prior year ..............ccocooviei Joennnnnnnns 0 [ [0 TR | B TR 0
29. Amounts receivable relating to uninsured plans, current year ............c.ccc..c... 0 0 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 3,000 1,959,936 87,925 2,050,861
DETAILS OF WRITE-INS
2401. Banking Investment FEES .......ccoooiiiiiiieecccce e e (01 [ T 15,866 |.oooveeeeee 15,866
2402. Investement AdVISOry FEES ..o e 0 freeeeeeeeeee [0 72,059 |oooee 72,059
2403. Deprecialion ..o e [0 97,858 |0 | 97,858
2498. Summary of remaining write-ins for Line 24 from overflow page ..........c.cocoeforveeecccnisiiiicccnins 0 [ 0 oo 0 0
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 0 97,858 87,925 185,783

(a) Includes management fees of $

................... 2,997,672 to affiliates and $

11




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1

Collected During Year

2
Earned During Year

1.1
1.2
1.3
21
2.1

U.S. Government bonds
Bonds exempt from U.S. tax ..
Other bonds (unaffiliated) ...
Bonds of affiliates
Preferred stocks (unaffiliated)
Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates
Mortgage loans
Real estate
Contract loans
Cash, cash equivalents and short-term investments
Derivative instruments .
Other invested assets

Aggregate write-ins for investment income ....
Total gross investment income

....374,662

Investment expenses

Investment taxes, licenses and fees, excluding federal income taxes

Interest expense

Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income

Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

0901.
0902.
0903.
0998.
0999.

DETAILS OF WRITE-INS

1501.
1502.
1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page
Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

accrual of discount less $

accrual of discount less $

accrual of discount less $

accrual of discount less $

0 accrual of discount less $

segregated and Separate Accounts.

(h) Includes $

for company’s occupancy of its own buildings; and excludes $

0 investment expenses and $

0 interest on surplus notes and $

0 amortization of premium.

7,589 amortization of premium and less $
0 amortization of premium and less $

0 amortization of premium and less $

0 amortization of premium and less $

0

interest on capital notes.

10,326 paid for accrued interest on purchases.

0 paid for accrued dividends on purchases.

0 paid for accrued interest on purchases.

interest on encumbrances.

0 paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government DoNdS ........ccccoveeeveveviveveveeiiieeens Joeeeeeeeeeeeieeene (512,288) ... [ (512,288) .. 0 freeeeeeeee 0
11 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) .. 5)|...
1.3 Bonds of affiliates .... 0[..
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2  Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans .
6. Cash, cash equivalents and short-term investments |.... 0
7. Derivative instruments ..........cccccooiiiininnieneenes 0
8. Other invested @ssets ...........cccccceeeeveeeiecicverceiinne 0
9. Aggregate write-ins for capital gains (losses) .......... 0
10. Total capital gains (losses) (638,263)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ...t [ O RN 0 freeeeeeeeeee 0 feeeeeeeeeeee 0 freeeeeeeee 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. BONAS (SCREAUIE D) ..ottt n st s s eseseasnnans [reeeeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErred STOCKS .........voveieveececeiececeeeee ettt e s ss s s s s s s s eaessannans | [reeeeeseaeieieee e [OOSR [OOSR 0
2.2 COMIMON SEOCKS ...ttt [ooeine s [0 0 [ 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS oottt nne[eeiee s [0 0 [ 0
3.2 Other than ISt ENS........cucvevieieieeic ettt ettt s s et sesess s s s s sesesessanns |eeeseseseenee e ee e eeas [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied Dy the COMPANY ..........c.ccoviviuereuieiiieeeeeieietetesees et teseses s sesnsnns |oeeeeeeesee e [OOSR 0 freeeeeeeeeee 0
4.2 Properties held for the production Of INCOME............c.coiiiiiiiiiiicieceee e [ [0 (01 0
4.3 Properties NEIA fOr SAIE ..........ccocvoviviieiceeeceieieeee ettt s s s s s sesssnanas [eeeeeeeeeieee e [OOSR 0 Jreeeeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt b sttt s bt s s bbb s s bbb s st et e b s s s nsnsens | [eoeeeeennacicaeeseee s aceeeaes [0 [0 0
6. CONFACEIOBNS ......ovveieieiiie ettt ettt ettt e ettt bt ae e s et e st e bt eaes s st et et e s et et et ess s s st et esesesesssnsnns |eeesesesenean st eeee e eeas [OOSR [OOSR 0
7. Derivatives (SCNEAUIE DB) ........c.c.ouiuiueueiiiiiesiieteteiseseseae et sssae st ssessss e sssases s st sssnsesebesesssnsesesas [eocssessnacacaseseesenacacaeenes [0 [0 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucueuriiiieeeieeeeeeeeeeiete ettt s e s e anans [eeeseseseeeses et ee e eeaes [OOSR 0 freeeeeeeeeee 0
9. Receivables fOor SECUMHIES ...........ccciiiiiiiiiiiii s [ree e [0 [0 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........cccccciiiieveveieeeeeeeeie e [ [OOSR 0 freeeeeeeeeee 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveviieiieieieiieeie ettt [oeeessicicesessensiceceseennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cccceeeeiiies e [OOSR 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable frOM FBINSUIETS .............ccceieieviveicieteseeeeieeee e et ettt es s sesssses s sseseaas [eeeeeeeeeieee e [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeeiiiiiiiiiiiiiiiieiceeeeeeeeeeeies [ [0 [0 0
16.3 Other amounts receivable under reiNSUranCe CONTACES ..............occoveveveveeeueuceeieie e [reeeeeeeieeeeeee e [OOSR [OOSR 0
17.  Amounts receivable relating to UNINSUred PIANS ...........cciiiiiiiiiiii e [ [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............cccooeiininniiiien fvenieniniiincce [OOSR 0 freeeeeeeeeee 0
18.2 Net AEFEITEA tAX @SSEE ....vuvuivieiiieitietriei ittt [eonoessene s [0 0 [ 0
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cueveurriieieiiieieietetesee ettt sesee s es et ns s snens [eeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAIE ............ccoiiiiiiiiniiine e [eeeeeee e [0 (01 0
21.  Furniture and equipment, including health care delivery @SSets ............ccccovoiovieveveeeececcieeeeee s [ [OOSR 0 freeeeeeeeeee 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiiins frrinne 0 [ [0 0
23. Receivables from parent, subsidiaries and @ffiliates ..............ccocooveieiereveueecciieieie e [ 0 [ [0 O 0
24. Health care and other amounts receivable ... [ [0 [0 0
25. Aggregate write-ins for other than iINVESted @SSEtS ............cceiieiiiieicieieiieeee ettt [eeeeeeeieeeeas 5,635,000 |.....ccccvenene 5,635,000 |.....ceveeerriiicieieieene 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ..ottt ettt ettt b ettt b ettt [ereer s 5,635,000 |......ccovvneene 5,635,000 |.....ceveeerririicieierine 0
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccueririniniines [seemmemsmieieeecee [0 [0 0
28. Total (Lines 26 and 27) 5,635,000 5,635,000 0
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501, LiCENSES PUFCHASEA  ...oiiiiueiiiieiiiiieie ettt bbbttt bbb s e nee
225107 PP P TN
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccccceveeneennen.
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 5,635,000 5,635,000 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 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 changes in contingency reserves must be 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. Reconciliations of net income and policyholder’s surplus between the amounts reported in the
accompanying financial statements (Wisconsin Basis) and NAIC SAP follow:

F/S F/S
SSAP # Page Line # 2022 2021

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ (1,512,218) $ (680,813)
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Change in contingency reserve 58 4 5 $ 113,451 $ (53,169)
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (1,625,669) $ (627,644)
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 42,659,667 $ 44,171,885
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 42,659,667 $ 44,171,885

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

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

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

In addition, the Company uses the following accounting policies:

(1) Basis for Short Term Investments

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

(2) Basis for Bonds and Amortization Schedule

Bonds, loan backed and structured securities (“LBaSS”) with an NAIC designation (as obtained from the NAIC Investment Analysis Office (“lAO”)) of “1” or

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

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

(3) Basis for Common Stocks
Not Applicable

(4) Basis for Preferred Stocks
Not Applicable

(5) Basis for Mortgage Loans
Not Applicable

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

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

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

(9) Accounting Policies for Derivatives
Not Applicable

(10) Anticipate Investment Income Used in Premium Deficiency Calculation
No premium deficiencies exist regardless of whether or not anticipated investment income is used as a factor in the calculation.
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(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses

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

(12) Changes in the Capitalization Policy and Predefined Thresholds From Prior Periods
Not Applicable

(13) Method Used To Estimate Pharmaceutical Rebate Receivables
Not Applicable

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

NOTE 2 Accounting Changes and Corrections of Errors

Not Applicable

NOTE 3 Business Combinations and Goodwill

A

Statutory Purchase Method
Not Applicable

Statutory Merger
Not Applicable

Impairment Loss
Not Applicable

Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

Calculation of
Limitation Using Current
Prior Quarter Reporting
Numbers Period
(1) Capital & Surplus $ 43,386,045 XXX
Less:
(2) Admitted Positive Goodwill $ - XXX
(3) Admitted EDP Equipment & Operating System Software $ - XXX
(4) Admitted Net Deferred Taxes $ - XXX
(5) Adjusted Capital and Surplus (Line 1-2-3-4) $ 43,386,045 XXX
(6) Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill limitation [Line 5*10%]) $ 4,338,605 XXX
(7) Current period reported Admitted Goodwill XXX $ -
(8) Current Period Admitted Goodwill as a % of prior period Adjusted Capital and Surplus (Line 7/Line 5) XXX 0.0%

NOTE 4 Discontinued Operations

A

Discontinued Operation Disposed of or Classified as Held for Sale
Not Applicable

Change in Plan of Sale of Discontinued Operation
Not Applicable

Nature of Any Significant Continuing Involvement with Discontinued Operations After Disposal
Not Applicable

Equity Interest Retained in the Discontinued Operation After Disposal
Not Applicable

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
(1) Maximum and Minumum Lending Rates

Not Applicable

(2) The maximum percentage of any one loan to the value of the security at the time of the loan, exclusive of insured or guaranteed or purchase money mortage
was:

Not Applicable

Current Year Prior Year
(3) Taxes, assessments and any amounts advanced and not included in the mortgage loan
total $ - $ -
(4) Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a Mortgage
Loan Agreement:
Not Applicable
(5) Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-lender Mortgage Loan
Agreement for Which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan Agreement:
Not Applicable
(6) Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount
of Interest Income Recognized Using a Cash-Basis Method of Accounting:
Not Applicable
(7) Allowance for credit losses:

Not Applicable
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(8) Mortgage Loans Derecognized as a Result of Foreclosure:

Not Applicable

(9) Policy for Recognizing Interest Income on Impaired Loans

Not Applicable

Debt Restructuring
Not Applicable

Reverse Mortgages
Not Applicable

Loan-Backed Securities
(1) Descriptions of Sources Used to Determine Prepayment Assumptions

(2

(3

4

G

-

N

=

=

Prepayment assumptions for single class, multi-class mortgage-back and asset-backed securities are obtained from independent third party services or
internal estimates. These assumptions are consistent with the current interest rate and economic environment.

Other-Than-Temporary Impairments
Not Applicable

Recognized OTTI Securities
Not Applicable

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

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ -

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

1. Less than 12 Months $ -

2. 12 Months or Longer $ -

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not Applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

Real Estate
Not Applicable

Low Income Housing tax Credits (LIHTC)
Not Applicable
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L.

M.

Restricted Assets

1.

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and

Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
G/IA Protected
Supporting Total Cell Account
Protected Protected Assets
Total General | Cell Account | Cell Account | Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)
a. Subject to contractual obligation for which
liability is not shown $ - 1% - 1% - 1% - 13 - 13 - 13 -
b. Collateral held under security lending
agreements $ - 1% - 1% - 13 - 1% - 13 - 13 -
c. Subject to repurchase agreements $ -1 -1 - 13 - 19 - 19 - 198 -
d. Subject to reverse repurchase agreements $ - 1% - 1% - 1% - 1% - 1% - 1% -
e. Subject to dollar repurchase agreements $ - 1% - 1% - 1% - 1% - 1% - 1% -
f. Subject to dollar reverse repurchase
agreements $ - 19 - 19 - 19 - 19 - 19 - 19 -
g. Placed under option contracts $ -1$ - 1% -1$ -1$ -1$ -1$ -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 1% - 13 - 13 -1s -1s -1s -
i. FHLB capital stock $ -1$ -1$ - 13 - 13 -1s -1 -
j. On deposit with states $ 2,619,734 | - 198 - 18 - |$ 2619734 | $ 2,600,599 | $ 19,135
k. On deposit with other regulatory bodies $ - 1% -1$ - 1% - 1% -1$ - 1% -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 13 - 13 -1s -1s -1s -
m. Pledged as collateral not captured in other
categories $ -1 -1 -1s -1s -1s -1s -
n. Other restricted assets $ -1$ -1$ -1$ - 13 - 13 -1s -
0. Total Restricted Assets (Sum of a throughn) | $ 2619.734 | $ - 193 - 193 - 192619734 | $ 2600599 | $ 19,135
(a) Subset of Column 1
(b) Subset of Column 3
Current Year
8 9 Percentage
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
a. Subject to contractual obligation for which
liability is not shown $ - 19 - 0.000% 0.000%
b. Collateral held under security lending
agreements $ -1$ - 0.000% 0.000%
c. Subject to repurchase agreements $ - 13 - 0.000% 0.000%
d. Subject to reverse repurchase agreements $ -1$ - 0.000% 0.000%
e. Subject to dollar repurchase agreements $ - 13 - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements $ - 1% - 0.000% 0.000%
g. Placed under option contracts $ -1$ - 0.000% 0.000%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 0.000% 0.000%
i. FHLB capital stock $ -1$ - 0.000% 0.000%
j. On deposit with states $ - 1% 2,619,734 5.077% 5.700%
k. On deposit with other regulatory bodies $ -1$ - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 0.000% 0.000%
m. Pledged as collateral not captured in other
categories $ - 1% - 0.000% 0.000%
n. Other restricted assets $ -1$ - 0.000% 0.000%
0. Total Restricted Assets (Sum of a through n) $ - 1% 2,619,734 5.077%| 5.700%|

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

Derivatives, Are Reported in the Aggregate)
Not Applicable

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Not Applicable

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

Not Applicable

Working Capital Finance Investments
Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation:

1.

Not Applicable

2. Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs

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

N.  Offsetting and Netting of Assets and Liabilities
Not Applicable

O. 5GI Securities
Not Applicable

P.  Short Sales
Not Applicable

Q. Prepayment Penalty and Acceleration Fees
Not Applicable

R.  Reporting Entity’s Share of Cash Pool by Asset Type

Asset Type Percent Share
(1) cash 93.8%
(2) cash Equivalents 6.2%
(3) Short-Term Investments 0.0%
(4) Total 100.0%
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
A. Investments in Joint Ventures, Partnerships and Limited Liability Companies that Exceed 10% of Ownership
Not Applicable
B. Investments in Impaired Joint ventures, Partnerships and Limited Liability Companies
Not Applicable
NOTE 7 Investment Income
A. The bases, by category of investment income, for excluding (nonadmitting) any investment income due and accrued:
The Company does not admit investment income due and accrued if amounts are over 90 days past due.
B.  The total amount excluded:
Not Applicable
NOTE 8 Derivative Instruments
A.  Derivatives under SSAP No. 86—Derivatives
Not Applicable
B. Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees
Not Applicable
NOTE9 Income Taxes
A.  The components of the net deferred tax asset/(liability) at the end of current period are as follows:
1.
As of End of Current Period 12/31/2021 Change
(1) (2) (3) (4) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) | (Col.2-5) | (Col.7 +8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 311,359 |$ -|$ 311359 |$ 330414 |$ -|$ 330414 |$ (19055)|$ -|$  (19,055)
(b) Statutory Valuation Allowance
Adjustment $ 295269 |$ -|$ 295269 |$ 325565 |% -|$ 325565 |$ (30,296) | $ - 1% (30,296)
(c) Adjusted Gross Deferred Tax Assets
(1a-1b) $ 16,090 | $ - 13 16,090 | $ 4,849 | $ - 13 4,849 | $ 11,241 | $ - 13 11,241
(d) Deferred Tax Assets Nonadmitted $ - 13 - 13 - 13 -13 - 13 - 13 -1s -1s -
(e) Subtotal Net Admitted Deferred
Tax Asset (1c - 1d) $ 16,090 | $ - 13 16,090 | $ 4,849 | $ - 13 4,849 | $ 11,241 | $ - 13 11,241
(f) Deferred Tax Liabilities $ 16,090 | $ - 13 16,090 | $ 4,849 | $ - 13 4,849 | $ 11,241 | $ - 13 11,241
(9) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ - 1% - 19 - 1% - 1% - 1% - 19 - 1% - 1% -
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B.

As of

End of Current

Period

12/31/2021

Change

(1

Ordinary

Capital

2 (3)
(Col. 1+2)
Total

4)

Ordinary

(5)
Capita

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2 - 5)
Capital

9)
(Col. 7 +8)
Total

Admission Calculation Components
SSAP No. 101

(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks

(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below)

1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date.

2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold.

(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)

Offset by Gross Deferred Tax Liabilities.

of application of SSAP No. 101. Total (2(a) +
2(b) + 2(c))

(d) Deferred Tax Assets Admitted as the result

XXX

$ 16,090

$ 16,090

XXX $ 6,398,950

-l 16,090

13 16,090

XXX

$ 4,849

3$ 4,849

XXX

$ 6,625,783

$ 4,849

3$ 4,849

XXX

$ 11,241

$ 11,241

XXX

$ (226,833)

$ 11,241

3$ 11,241

2022

2021

a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount.

b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And

Threshold Limitation In 2(b)2 Above.

0.000%

$ 42,659,667

0.000%

$ 44,171,885

As of End of Current Period

12/31/2021

Change

Q)]
Ordinary

(2)
Capital

(3)
Ordinary

(4)
Capital

(Col. 1-3)
Ordinary

(5)

(6)
(Col. 2-4)
Capital

Impact of Tax Planning Strategies:

character as a percentage.

(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax

1. Adjusted Gross DTAs amount from
Note 9A1(c)

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

3. Net Admitted Adjusted Gross DTAs amount
from Note 9A1(e)

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

$

$

16,090

0.000%

16,090

0.000%|

0.000%|

4,849 | §

0.000%

4,849 | §

0.000%|

-8

-8

0.000%|

11,241 | §

0.000%

11,241 | §

0.000%|

0.000%)|

b. Do the Company's tax-planning strategies include the use of reinsurance?

Deferred Tax Liabilities Not Recognized
Not Applicable
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C.  Current income taxes incurred consist of the following major components:

) @ @)
As of End of (Col. 1-2)
1. Current Income Tax Current Period 12/31/2021 Change
(a) Federal $ (315,301) | $ (363,355) | $ 48,054
(b) Foreign $ - 19 - 18 -
(c) Subtotal (1a+1b) $ (315,301) | $ (363,355) | $ 48,054
(d) Federal income tax on net capital gains $ (134,035) | $ 182,269 | $ (316,304)
(e) Utilization of capital loss carry-forwards $ - 13 - 13 -
(f) Other $ I K - 1s _
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ (449,336) | $ (181,086) | $ (268,250)
2. Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses $ 417 |'$ 665 | $ (248)
(2) Unearned premium reserve $ 15,750 | $ 10,732 | $ 5,018
(3) Policyholder reserves $ - 13 - 13 -
(4) Investments $ - 13 - 13 -
(5) Deferred acquisition costs $ - 13 - 13 -
(6) Policyholder dividends accrual $ - 13 - 13 -
(7) Fixed assets $ - 13 - 13 -
(8) Compensation and benefits accrual $ - 13 - 13 -
(9) Pension accrual $ - 13 - 13 -
(10) Receivables - nonadmitted $ - 13 - 13 -
(11) Net operating loss carry-forward $ - 13 - 13 -
(12) Tax credit carry-forward $ - 13 - 13 -
(13) Other $ 295192 | 319,017 | $ (23,825)
(99) Subtotal (sum of 2a1 through 2a13) $ 311,359 | $ 330,414 | $ (19,055)
(b) Statutory valuation allowance adjustment $ 295269 | $ 325,565 | $ (30,296)
(c) Nonadmitted $ - 13 - 13 -
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 16,090 | $ 4,849 | $ 11,241
(e) Capital:
(1) Investments $ - 13 - 13 -
(2) Net capital loss carry-forward $ - 13 - 13 -
(3) Real estate $ - 13 - 13 -
(4) Other $ I K - 1s _
(99) Subtotal (2e1+2e2+2e3+2e4) $ - 13 - 13 -
(f) Statutory valuation allowance adjustment $ - 13 - 13 -
(g) Nonadmitted $ - 13 - 13 -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ - 13 - 13 -
(i) Admitted deferred tax assets (2d + 2h) $ 16,090 | $ 4,849 | $ 11,241
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ 16,030 | $ 4770 |'$ 11,260
(2) Fixed assets $ - 13 - 13 -
(3) Deferred and uncollected premium $ - 13 - 13 -
(4) Policyholder reserves $ - 13 - 13 -
(5) Other $ 60 |$ 79 |s (19)
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 16,090 | $ 4,849 |$ 11,241
(b) Capital:
(1) Investments $ - 13 - 13 -
(2) Real estate $ - 13 - 13 -
(3) Other $ I K - 1s _
(99) Subtotal (3b1+3b2+3b3) $ - s - |s -
(c) Deferred tax liabilities (3299 + 3b99) $ 16,090 | $ 4849 |$% 11,241
4. Net deferred tax assets/liabilities (2i - 3c) $ - 13 - 13 -

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more signficant book to tax adjustments were the following:

Amount Effective Tax
2022 Rate Percentage

Permanent Differences:

Provision computed by statutory rate $ (411,926) 21.0%
Change in nonadmitted assets $ - 0.0%
Proration of tax exempt investment income 0.0%
Tax exempt income deduction 0.0%
Dividends received deduction $ - 0.0%
Disallowed travel and entertainment $ - 0.0%
Other permanent differences $ (6,1,37) 0.4%
Temporary Differences:

Total ordinary DTAs $ - 0.0%
Total ordinary DTLs $ - 0.0%
Total capital DTAs $ - 0.0%
Total capital DTLs $ - 0.0%
Other:

Statutory valuation allowance adjustment $ (30,296) 1.5%
Accrual adjustment - prior year $ - 0.0%
Other $ (977) 0.0%|
Totals ‘} $ (449,335) 22.9%
Federal and foreign income taxes incurred $ (315,301) 16.1%
Realized capital gains (losses) tax $ (134,035) 6.8%
Change in net deferred income taxes $ - 0.0%
Total statutory income taxes $ (449,336) 22.9%
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E. Operating Loss Carry Forward and Income Taxes Available for Recoupment
1. The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:
The Company had no unused operating loss carryforwards available to offset against future income.

2. The following is income tax expense for current year and preceding years that is available for recoupment in the event of future net losses:
The Company had no unused operating loss carryforwards available to offset against future income.

2022: $0

2021: $0

3. The Company's aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code
The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Code.

F.  Consolidated Federal Income Tax Return
1. The Company's federal income tax return is consolidated with the following entities:
Arch Capital Group (U.S.) Inc. ( Parent of Tax Group)
Arch Indemnity Insurance Co.
Arch Insurance Company
Arch Insurance Group Inc.
Arch Insurance Solutions Inc.
Arch Mortgage Assurance Company
Arch Mortgage Guaranty Company
Arch Mortgage Insurance Company
Arch Reinsurance Company
Arch Specialty Insurance Agency Inc.
Arch Specialty Insurance Company
Arch US Ml Holdings Inc.
Arch US MI Services Inc.
United Guaranty Residential Insurance Company of North Carolina
Arch Mortgage Funding Inc.
Arch Property Casualty Insurance Company
Arch Life Insurance Company of America
Arch Underwriters Inc.
First American Service Corporation
First Shield Service Corporation of Florida
First Shield Consumer Service Corporation
First Shield Service Corporation
First Shield Consumer Service Corporation of Florida
McNeil & Company, Inc.
United Guaranty Residential Insurance Company
United Guaranty Services, Inc.
Ventus Risk Management Inc.
Soundview Claims Solutions Inc.
Arch Services Holdings, Inc.
Arch Mortgage Risk Transfer PCC Inc.
Incorporated Protected Cell No. AMRT-FRE-01
Lake Shore IC, Inc.
Arch Group Reinsurance Ltd.

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:

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

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

H.  Repatriation Transition Tax (RTT)
Not Applicable

l. Alternative Minimum Tax (AMT) Credit
Not Applicable

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  Nature of the Relationship Involved

See the organization chart on Schedule Y.

B.  Transactions

Effective January 1, 2015, the Company entered into a quota share reinsurance agreement with Arch Reinsurance Company (“ARC”) (the “ARC Reinsurance
Agreement”). Effective January 1, 2016, the Company amended the ARC Reinsurance Agreement increasing the ceding commission to be paid by ARC to the
Company from 28.5% to 29.0%.

Effective January 1, 2015, the Company entered into a quota share reinsurance agreement with Arch Reinsurance Ltd. ("ARL") (the “ARL Reinsurance Agreement”).
Effective July 1, 2016, the Company amended the ARL Reinsurance Agreement increasing the ceding commission to be paid by ARL to the Company from 28.5% to
29.0% and enacted clarifying changes as requested by ARL.

Settlements on reinsurance contracts occur in conjunction with the reinsurance agreements. See Schedule F.

C. Transactions with related party who are not reported on Schedule Y
Not Applicable

D.  Amout Due From Or To Related Parties
At December 31, 2022, the Company reported a receivable of $285,775 and a payable of ($314,609) from/to affiliated companies. Details of the balances are:
Arch Mortgage Insurance Company $284,184; United Guaranty Residential Insurance Company $1,591; Arch U.S. Ml Services, Inc. ($314,609).

At December 31, 2021, the Company reported a receivable of $232,946 and a payable of ($184,961) from/to affiliated companies. Details of the balances are:
Arch Mortgage Insurance Company $232,029; United Guaranty Residential Insurance Company $917; Arch U.S. Ml Services, Inc. ($184,961).
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E. Material Management or Service Contracts and Cost-Sharing Arrangements

The Company has administrative service agreements to receive services from several affiliated companies in the areas of administration, financial planning,
advertising, clerical and other areas as the parties may agree upon.

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

F.  Guarantees or Undertakings
Not Applicable

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

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

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

l. Investments in SCA that Exceed 10% of admitted Assets
Not Applicable

J. Investment in Impaired SCAs
Not Applicable

K. Investments in Foreign Insurance Subsidiary
Not Applicable

L. Investment in Downstream Nonlnsurance Holding Company
Not Applicable

M.  All SCA Investments
Not Applicable

N. Investment in Insurance SCAs
Not Applicable

O. SCA or SSAP 48 Entity Loss Tracking
Not Applicable

NOTE 11 Debt
A.  Debt, Including Capital Notes
Not Applicable

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

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A. Defined Benefit Plan
Not Applicable

B. Investment Policies and Strategies
Not Applicable

C. The fair value of each class of plan assets
Not Applicable

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

E. Defined Contribution Plan
Not Applicable

F.  Multiemployer Plans
Not Applicable

G. Consolidated/Holding Company Plans
Not Applicable

H.  Postemployment Benefits and Compensated Absences
Not Applicable

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

Not Applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A.  Number of Share and Par or State Value of Each Class

The Company has 300,000 shares authorized, issued and outstanding. All shares are common with a par value of $10.

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

Under the General Statute of its domiciliary state, without prior approval of the Department, the Company cannot pay annual dividends exceeding the lesser of (1) 10%
of the Company’s capital and surplus as of the preceding December 31, or (2) the greater of (i) the net income, excluding realized gains, for the twelve month period
ending the preceding December 31 of (ii) the aggregate of the net income of the insurer for the three calendar years preceding the date of the dividend or distribution,
minus realized capital gains for those calendar years and minus dividends paid or credited and distributions made within the first two of the preceding three years. A
dividend that exceeds this threshold is deemed to be an "extraordinary” dividend and requires the prior approval of the Department. The calculated maximum amount
of ordinary dividends available to be paid during 2023 would be $0. The Company shall not declare or pay dividends or other distributions to its stockholders from any
source other than unassigned surplus without the Department's prior written approval. The Company's unassigned surplus as of December 31, 2022 is negative.

Dates and Amounts of Dividends Paid
The Company paid no dividends in 2022 or 2021.

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

Restrictions Placed on Unassigned Funds (Surplus)
Not Applicable

Amount of Advances to surplus not Reported
Not Applicable

Amount of Stock Held for Special Purposes
Not Applicable

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

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is $ -

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

1 2 3 4 5 6 7 8
Is Surplus
Note
Holder a Unapproved
Related Carrying Value Interest
Item Original Issue Party Carrying Value of of Note And/Or
Number Date Issued Interest Rate Amount of Note (Y/N) Note Prior Year Current Year® Principal
0001 04/01/2017 6.350%]| $ 7,500,000 Yes $ 7,500,000 | $ 7,500,000 | $ 22,182
Total XXX XXX $ 7,500,000 XXX $ 7,500,000 | $ 7,500,000 | $ 22,182
* Total should agree with Page 3, Line 33.
1 9 10 1 12 13 14
Current Year
Interest Offset
Percentage
(not including
Current Year Life-To-Date amounts paid to
Item Interest Expense Interest Expense a 3rd party Current Year Life-To-Date Date of
Number Recognized Recognized liquidity provider) Principal Paid Principal Paid Maturity
0001 $ 476,250 | $ 2,717,887 0.000%]| $ -8 - 04/01/2047
Total $ 476250 |$ 2,717,887 XXX $ - 13 - XXX
1 15 16 17 18 19
Were Surplus
Note
Surplus Note Proceeds
Payments Used to
Are Surplus Subject to Purchase an
Note Admini- Asset Directly Is Asset
Payments strative From the Issuer a
Contractually Offsetting Holder of the Related
Item Linked? Provisions? Surplus Note? Party
Number (Y/N) (Y/N) (Y/N) (Y/N) Type of Assets Received Upon Issuance
0001 No No No No
Total XXX XXX XXX XXX XXX
1 20 21 22
Is Liquidity
Source a
Related
Principal Amount Party to the
of Assets Book/Adjusted Surplus Note
Item Received Upon Carry Value Issuer?
Number Issuance of Assets (Y/N)
0001 $ - 13 - No
Total $ - 13 - XXX

On October 19, 2022, the Department approved the Company's request to make an annual interest payment to Arch Capital Finance (Ireland) effective December 15,
2022 in the amount of $476,250 related to the 2017 Note, which was paid on December 1, 2022.
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On October 19, 2021, the Department approved the Company's request to make an annual interest payment to Arch Capital Finance (Ireland) effective December 15,
2021 in the amount of $476,250 related to the 2017 Note, which was paid on December 1, 2021.

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

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

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments
(1) Total contingent liabilities: $ -

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

(3) Guarantee obligations
Not Applicable

B. Assessments
Not Applicable

C. Gain Contingencies
Not Applicable

D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits
Not Applicable

E.  Product Warranties
Not Applicable

F.  Joint and Several Liabilities
Not Applicable

G. All Other Contingencies
Not Applicable

NOTE 15 Leases
A. Lessee Operating Lease:
Not Applicable

B. Lessor 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

A. Transfers of Receivables Reported as Sales
Not Applicable

B.  Transfer and Servicing of Financial Assets
Not Applicable

C. Wash Sales
Not Applicable

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

B. ASC Plans:
Not Applicable

C. Medicare or Similarly Structured Cost Based Reimbursement Contract
Not Applicable

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not Applicable
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NOTE 20 Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Other MM Mutual Fund $ 73,997 | $ -1$ - 198 - 19 73,997
Exempt MM Mutual Fund $ 01s -1 -1 -1 0
Total assets at fair value/NAV $ 73997 |'$ -13 -19 -1 73,997

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
At December 31, 2022, 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 year ended December 31, 2022.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Management
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 Disclosure

Not Applicable

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

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 40,450,429 |$ 43,868,282 |$ 22,848,095 |$ 17,528,336 |$ - 198 - 18 -

Cash, cash equivalents
and short term
investments $ 1,187,954 | $ 1,187,954 | $ 1,187,954 | $ - 13 -19 - 19 -

D. Not Practicable to Estimate Fair Value
Not Applicable

E.  NAV Practical Expedient Investments
Not Applicable

NOTE 21 Other ltems
A.  Unusual or Infrequent ltems
Not Applicable

B.  Troubled Debt Restructuring: Debtors
Not Applicable

C. Other Disclosures
There are no additional pledged assets other than those reported on Schedule E.

D. Business Interruption Insurance Recoveries
Not Applicable

E. State Transferable and Non-transferable Tax Credits
Not Applicable

F.  Subprime Mortgage Related Risk Exposure
Not Applicable

G. Insurance-Linked Securities (ILS) Contracts
Not Applicable

H.  The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

Not Applicable

NOTE 22 Events Subsequent
Subsequent events have been considered through February 10, 2023 for these statutory financial statements which are to be issued on February 24, 2023.

Type | — Recognized Subsequent Events:
Not Applicable

Type Il — Nonrecognized Subsequent Events:
Not Applicable
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NOTE 23 Reinsurance

A

B.

C.

Unsecured Reinsurance Recoverables
Individual Reinsurers with Unsecured Reinsurance Recoverables Exceeding 3% of Policyholder Surplus
Individual Reinsurers Who Are Not Members of a Group

Unsecured
FEIN Reinsurer Name Amount
06-1430254 Arch Reinsurance Company $ 1,882,411
Reinsurance Recoverable in Dispute
Not Applicable
Reinsurance Assumed and Ceded
(1)  Maximum Amount of Return Commission
Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ - $ - $ 3,342,100 $ 1,002,630 $ (3,342,100) $ (1,002,630)
b. All Other $ - $ - $ - $ - $ - -
c. Total (a+b) $ - $ - $ 3,342,100 $ 1,002,630 $ (3,342,100) $ (1,002,630)

d. Direct Unearned Premium Reserve $ 3,709,792

(2) Additional or Return Commission
Not Applicable

(3) Types of Risks Attributed to Protected Cell
Not Applicable

Uncollectible Reinsurance
Not Applicable

Commutation of Reinsurance Reflected in Income and Expenses.
Not Applicable

Retroactive Reinsurance
Not Applicable

Reinsurance Accounted for as a Deposit
Not Applicable

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

Certified Reinsurer Rating Downgraded or Status Subject to Revocation
Not Applicable

Reinsurance Agreements Qualifying for Reinsurer Aggregation
Not Applicable

Reinsurance Credit
Not Applicable

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.

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

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

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

Medical loss ratio rebates required pursuant to the Public Health Service Act.
Not Applicable

Nonadmitted Retrospective Premium
Not Applicable

Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing
provisions (YES/NO)? Yes [] 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 $47 thousand and $26 thousand in 2022 and 2021, respectively,
as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is generally the result of ongoing analysis of recent loss development trends.
Original estimates are increased or decreased as additional information becomes known regarding individual claims.

Information about Significant Changes in Methodologies and Assumptions
Not Applicable
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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

1. Liability carried for premium deficiency reserves $ -
2. Date of the most recent evaluation of this liability 12/31/2022
3. Was anticipated investment income utilized in the calculation? Yes [1No [X]

NOTE 31 High Deductibles
Not Applicable

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

NOTE 33 Asbestos/Environmental Reserves
Not Applicable

NOTE 34 Subscriber Savings Accounts
Not Applicable

NOTE 35 Multiple Peril Crop Insurance
Not Applicable

NOTE 36 Financial Guaranty Insurance
Not Applicable
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PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LT T ST =Y TSSOSO Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2  If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt h e b s bbbt bttt Wisconsin
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiii e Yes [ X] No [ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceveveiiiincnes 947484

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
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]

2.2 IfYeS, date Of ChANGE: ... .ot bbb bbb bbb R b bR R R R R R R R R R R R R b bt r bbb n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooeiiiiiiiiiiicices 12/31/2020

3.2 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. ................... 12/31/2020

3.3 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). ... 01/26/2022
3.4 By what department or departments?

Wisconsin Office of the CoOmMMISSIONET Of INSUFANCE ........c.eiuiiiiiii ettt ettt enean
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeececeeteeeteeeeeaeeeteseses s aeaeseses s s ssseseses s s ssaseesesasssassssesesasssassssesesasssssnsesesassssansssssasnananeeen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccoooiiiiiiiiiiiiceeee Yes[ ] N[ 1 NA[X]

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceiviennnnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt Yes[ 1 No[X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the rePOrting PEAOTA? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............ccooovvrvninininnns Yes [ X] No[ ]
7.2  Ifyes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e 100.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
Public Limited Liability Company

Bermuda ....
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Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? .............coo i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

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

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiiiiiieeceeeee ettt Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............ccccuouoveecucueeeeeeeeeeeeeeeeeeeeesaeaetetesessasaeaesesesssaeseseses s s asssteses s sssssssesesssasassssesasssassnsesesanananansnsaras Yes[ 1 No[X] NAI

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers, LLP 214 North Tryon Street Suite 4200 Charlotte, NC 28202
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? ..
If the response to 10.

Yes[ ] No[X]

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? .............ccccceueueueieieeuereieieeeeeee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
If the response to 10.5 is no or n/a, please explain

No[ ] NAJ

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?

John Edward Gaines, Executive Vice President & Chief Actuary, Arch Mortgage Guaranty Company, 230 North EIm Street, Greensboro, NC
27401
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ....

12.11 Name of real estate holding company ...

Yes[ ] No[X]

12.12 Number of parcels involved
12.13 Total book/adjusted carrying value
If, yes provide explanation:

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the YEar? ..ot Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes[ 1 No[ 1 NAI
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? ................cocevevvirierereresisiceeeeeans Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

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

c. Compliance with applicable governmental laws, rules and regulations;

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

If the response to 14.1 is No, please explain:

Has the code of ethics for senior managers been amended? ...
If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified officers?
If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]

15.1
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt ettt et e b b e b E £ R R E k£ R E £ ek E R e R £ R AR e £ R R e e b e E e e E et b e Rt bt na ettt ettt aes Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI OO Yes [ X] No[ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No[ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 12O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......ccccocvveveveveiererennn F 0
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) .......cccceeeveveveviiererennns F e 0
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.ovoiceeeeeeeeeeeceeeee et ceeae et saeae e eeesasae s et ssasssee s s s sasassesesenssassssssesesssssssssesasnssssensssannnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveevveeeneinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ...c.ooveiiiiicieteeeet e
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
90 AYS? ...eveeeeeeeececte et ettt oot ettt et et e e e e e e ettt e e enasaetet e et enanaeaete s et enaeAeee st et enaeeeAe st et enansnee st et enaneeAetet et ensseeee st et enanseae st et ensnenae st esensneeaetetasenenenaesesannn Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevvevierverenenns Yes [ X] No[ ]

15.2
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If no, give full and complete information relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
The Company does not participate in @ SECUNHIES PrOGrAM. ......iiiiiiiiiti ittt bbbttt bbbt bbbt bt bbbttt be b b nne e

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
LAY (ULl 7o Y-V OO T T $ s 0

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuiiiiiiiinn e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? .....eeeeececeeee ettt ettt s e e e et e e s e e e e et s s s aeeee et s s asasees e s s s asssssseses s s ansnsesasassssnsnsesassansssnsesssnasansnsnsnas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........cccoverieiiiiieiciccee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNTING? ....e.vvveeeeeeeeeee ettt e ettt s s s s e e et e s s s s aeseseses s s seseses s s sssnseses s s sssnsesesesnsssssesesasnansnsesessansnansesesasnananenen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiiieiienienceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cccoiiiiiiiiiiie e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiirirereriiieiescieseseesees sttt sss s s ss st eb bt ss et bbb s snsssesesessssnsnsesanas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceevennenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........cccoceevreernininnne, $ e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o $ e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Does the reporting entity have 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? ...........cccccooiviiienienens Yes[ ] No[ 1 NA[X]

If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[ ]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice

Yes[ 1 No[ ]
Yes[ 1 No[ ]

27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e Yes[ 1 No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

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

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

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ...ttt ettt st e s naeene e $

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] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
One Mellon Center - Room 1072, Pittsburgh, PA 15258

Bank of New York Mellon
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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 APPITCANTE oo | et en e nenenensenne | ettt n et
Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?...........c.ccoovvnvniinnnnn. Yes[ 1 No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........ccovririirrrieeieiirrssee s Yes[ 1 No[X]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........ccovverecerenininnseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
129060 Arch Investment Management, LLC

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvvrrueueeereeeeeeeeeeeeeeeeeeeeseeeseseseesesesesesesesssaesesesessaeaees Yes[ 1 No[X]
If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0

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

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 43,868,282 |......ccocevune 40,376,431 |...cvvvinne (3,491,851)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt [V RN [V T 0
31.3 Totals 43,868,282 40,376,431 (3,491,851)

31.4 Describe the sources or methods utilized in determining the fair values:
Clearwater, a third party administrator, uses a waterfall logic system to determine which price is used as the market price. They contract with
many vendors and Arch Investment Management, LLC to establish significant coverage of pricing on all the Company's invested assets and
use a pre-defined hierarchy to assign the price from the highest source available. ...

32.1 Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............ccccccoiiiiiienicnne Yes[ 1 No[X]

32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for

all brokers or custodians used as a pricing source? ........... Yes[ 1 No[ ]

32.3 If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
33.2 If no, list exceptions:

34. By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUMLIES? ...........ccuiiiiiiiiiii e Yes[ 1 No[X]

35. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as 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 SECUTIES? ...........oi i Yes [ ] No[X]

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

a. The shares were purchased prior to January 1, 2019.

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeveiiiine Yes[ 1 No[X]

37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............cccc.c......... Yes[ 1 N[ ] NA[X]
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? .........ccccuvviirininiiniencnenenenenes Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dir€CHlY .......cueveiiiciiieitcee s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........ccccooeiiiiiiiiiieiieneeseeeeiee Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ....... 25,000

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid
...25,000

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... S e 0

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid
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PART 2 - PROPERTY AND CASUALTY INTERROGATORIES
Does the reporting entity have any direct Medicare Supplement INSUranCe i fOrCE? ........ciiiiiiiiiiiii it Yes [

If yes, indicate premium earned 0N U. S. DUSINESS ONIY. .......ouiiiiiiiiiiee ettt et e et e e b e e seeeaeeea e e ea e e sse e b e enbeeneeenseeneeeneeaneeaneenseennen $

What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ..
1.31 Reason for excluding

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........cccccoeiieiiiiiiniieeeeeeee $
Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiuiiiiii ettt et e et e st e saeenaeebeeneenseeneeeneens $
Individual policies: Most current three years:

1.61 Total premium earned

1.62 Total incurred claims ..........ccccceeveeiieennene
1.63 Number of covered lives

All years prior to most current three years

1.64 Total premium earned ..........cccccveeeieennne o
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned ..........ccccveeeieeenne o
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned ..........ccccveeeieennne o
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator
2.2 Premium Denominator

2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator

... 450,701 ...

1 No[X]

2.5 Reserve Denominator 348,153
2.6 RESEIVE RAHO (2.4/2.5) ..ottt beaes | eeeeee e 0.000 oo 0.000
Did the reporting entity issue participating policies during the Calendar YEar? ... Yes[ ] No[X]
If yes, provide the amount of premium written for participating and/or non-participating policies
during the calendar year:
3.21 Participating policies ...........cc.cocvrrenennns LY, 0
3.22 Non-participating policies ............cccoceue B e 0
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSable POIICIES? ............coi i s Yes[ ] No[X]
Does the reporting entity issue NON-asSeSSADIE POICIES? ..........o.o i Yes[ ] No[X]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............c.ccooenienenne 0.0
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. ..... 0
For Reciprocal Exchanges Only:
Does the Exchange appoint [0Cal @QENTST ............. et e e e e e e e e e e e e e e e e e e e e e e e e e e s Yes[ ] No[ ]
If yes, is the commission paid:
5.21 Out of Attorney's-in-fact compensation................ccccooiiiiiiiiiiiiicccs Yes[ 1 No[ 1 NAI
5.22 As a direct expense of the exchange.............cccooiiiiiiiic i Yes[ 1 No[ 1 NAI
What expenses of the Exchange are not paid out of the compensation of the Attorney-in-fact?
Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred? ... Yes[ ] No[X]

If yes, give full information
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What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?
[N o1 7N o] o1 [Toz= o) - ST PR PRR PSR

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures
comprising that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting
firms or computer software models), if any, used in the estimation process.

The Company writes mortgage guaranty insurance. Loss exposures are on individual mortgage loans and are limited by the coverage

oL (eT=T ] =T [ SRS TSROSO TSRO PP PRPUPRRRUPI

What provision has this reporting entity made (such as a catastrophic reinsurance program) to protect itself from an excessive loss arising
from the types and concentrations of insured exposures comprising its probable maximum property insurance loss?

The Company maintains an excess of loss reinsurance agreement to protect it from catastrophoc losses. Additionally, the Company is
required to establish and maintain a contingency reserve to be used for EXCESS I0SSES. ........ciiiiiiiiiiiiiiie et

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single 10SS EVENt OF OCCUITENCE? ...........iiiiiiiiiieitieite ettt ettt ettt ettt saeesaeesbeesbeenaeens

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss.
SEE B.2 ANMA 6.3 ... bbb bR E b e b b E b S E R b h e E bbb bbb bbb

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
LA T aa 11 T o Ty Y T T T) ST S PSSP T PRSPPI

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: ..........coiiiiiiiiiieiee ettt sae e s e naeeaeenneas

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
ST 1o T SRS TSRS TP RPRPRSRPRPONY

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or POrtion thereof, FEINSUIEA? ...........ciiiiiiii bbb bbbt bbb

If yes, give full information

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for

which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end

surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded

greater than 5% of prior year-end surplus as regards policyholders; (i) it accounted for that contract as reinsurance and not as a deposit; and

(iii) the contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) A limited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of the
reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity during
the period); or

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
LN o= o g T I =T o (1RO PR PSR

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts

with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting

result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss

and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling

arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one

or more unaffiliated policyholders of the reporting entity, or (ii) an association of which one or more unaffiliated policyholders of the reporting

entity is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire direct
and assumed premium written by the reinsurer based on its most recently available financial statement; or

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in @ separate reINSUrANCE CONTIACE. .........c.iiiiiiiii ettt et e et e et e et e eseeeseeesaesae e seesseesseesseesseeseeessenseeseenseenseenseenseensenns

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:

(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;

(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

(c) A brief discussion of management’s principle objectives in entering into the reinsurance contract including the economic purpose to be
achieved.

Except for transactions meeting the requirements of paragraph 36 of SSAP No. 62R - Property and Casualty Reinsurance, has the reporting

entity ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered

by the financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (“GAAP”); or

(b) Accounted for that contract as reinsurance under GAAP and as a deposit UNder SAP? ...

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

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

(a) The entity dOes NOt ULIlIZE FEINSUIBINCE; OF, ......c..iuiiiiiiiiiie ettt et oo et et et e st et et et et et et et e e et e e eneennans

(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
supplement; or ....

(c) Tthentity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an
oY1 = iTo o IESTU o] o] =Y 1 =Y o | SO USRS RS RRRRRR

If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal

to that which the original entity would have been required to charge had it retained the risks. Has this been done? ............c.cccceiieiins Yes [

16.1

Yes [

No [ X ]

]

Yes [

Yes [

Yes [

Yes [
Yes [
Yes [

No [

]

]

]

]

]

]
]

No [ X ]

No [ X]

No [ X ]

No [ X ]

No [ X]
No [ X]
No [ X]
NATX]



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES
11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCe? ...........ooiiiiiiiiiii e Yes[ ] No[X]

11.2  If yes, give full information

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

12,11 UNPAIA IOSSES .....eveeveeieeeeeeeeeeeee ettt F s 0
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..ooovoeeeccinns 0
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds .............ccccceeiiiiiiiiiiies $ 0

12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueueverceeeeeeeeeeeeeeeeeeseseseseaeeesesesesssasaeseseseseaseesenas Yes[ 1 N[ ] NA[X]

12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:

12870 FTOM .ottt ettt a et e s e e s s s s esesessasananas | feseseseaeeanenenenas 0.0 %
2 o SO 0.0 %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........cocvovivivivererieieereeeteteeteeeeeses et eee st es e e s et et essses et eseessessssesteseseseesesasasssesesesesnannan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12,61 LEHErS OF Credit ........veeeiieiiccciiete e LS 0
12.62 Collateral and other funds............ccccovviiiiiiiiiiicic e [T 0
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ..............ovcueueueuereeececeeeeeeeeeeeeeeeeesesesseseaesesesesaeaseesesenenas $ 49,343
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......vcvivieieieieeeseet ettt te et et et e et e et eeees et et et et et et et eee s et eses et et et et eeese s eses e s et et eseeess s esesaee s et eeesean s asss st et et et eenen s seasaseseteseensn s esnsnsatetenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation Of the @MOUNL. ... e ere e ere e 0
14.1 Is the company a cedant in a multiple cedant reinSUraNCe CONTFACE? ... ... i Yes[ ] No[ X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ottt st s s s e a2 s 2 a4 2 s E 2 s e 2 s E a2 s E 2 s E S s E 2 s E S s E 42 a2 s o2 s E s e a2 s E e b A E e E S h s st b s h s bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ............c..ccooiiiiiiii i Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ......c..eiuiiiiiie ettt ettt e et e e ae e e st e st e b e e s e e s e enseeneeeneeeseenseenseenneenneennean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12

16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.2




18.1

18.2

18.3

18.4

19.

19.1

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
ProvisSion fOr UNAULNOMZEA FBINSUIANCE? ...........c.cveuevieieeeeeeeeeteteteeeees et e es et et et esees et et ese e et et et eeeas s esesss et es et eeess s esss et et et et essan s esassset et et essan s esssnsnseserennananan Yes[ ] No[X]

Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from
the statutory provision for unauthorized reinsurance. Provide the following information for this exemption:

17.11 Gross amount of unauthorized reinsurance in Schedule F - Part 3 exempt
from the statutory provision for unauthorized reinsurance

17.12 Unfunded portion of Interrogatory 17.11
17.13 Paid losses and loss adjustment expenses portion of Interrogatory 17.11....$
17.14 Case reserves portion of Interrogatory 17.11
17.15 Incurred but not reported portion of Interrogatory 17.11
17.16 Unearned premium portion of Interrogatory 17.11 .....
17.17 Contingent commission portion of Interrogatory 17.11

Do you act as a custodian for health SAVINGS @CCOUNES? .........ci.iiiiiiiiiiii ettt ettt a et ae e s bt e s b e e s be et e e bt et e emeesaeesaeesbeesbeesbeenbeans Yes[ 1 No[ X]

If yes, please provide the amount of custodial funds held as of the reporting date. ...........coooiiiiiiiiii e $ ..

Do you act as an administrator for health SAVINGS @CCOUNTS? ..........oo ittt ettt e et e b e et e e e e e e e aneeeneeeneenneenneenen Yes[ 1 No[ X]

If yes, please provide the balance of funds administered as of the reporting date. ... B e, 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccccevvvrveveeirinnen. 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
TN TEPOTHING ENELY? .....o.eeceeveeeeeeeceetet e e et ctetet et ee et caetetesesssseaeteseseessseeesesesessssesesesesensssseesesesaesssesesesasassnsetesesasensssstesesasansnsesesasassnsssntesesesensnsntesasannsnen Yes[ 1 No[ ]

16.3



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

FIVE-YEAR HISTORICAL DATA

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

1 2 3 4 5
2022 2021 2020 2019 2018
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ovvueevns forvrnnnccc O RN O RN [OOSR [OOSR 0
2. Property lines (Lines 1,2, 9, 12, 21 & 26) .....cococveveeoerereeeeeeieeceeeieeeenae 0 [ 0 [ [0 O [0 O 0
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) ..o e 5,147,520 |.....ccovvvuneee. 4,443,539 |......ooooee 3,656,166 |.........ccoccce... 2,584,497 |..coovi 1,690,069
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) 0 0 0 0 0
6. Total (Line 35) .....ccoovvuiiiiiiiiiiiiiccccceccccseeees e 5,147,520 |....coovrneeeee. 4,443,539 ... 3,656,166 |........ccnv.c.... 2,584,497 |...oooein 1,690,069
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovvevess|remmiinniieis [0 [0 [0 [0 0
8. Property lines (Lines 1,2,9, 12, 21 & 26) .....coovoveeeoeeieieiiciccccieeieeae (01 (01 0 s 0 e 0
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) et e O RN O RN [OOSR [OOSR 0
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 514,555 | 456,006 |.....covevrnennee 360,848 |....covne 256,728 |.ooeee 176,528
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) it 0 0 0 0 0
12, Total (LINE 35) ..o e 514,555 | 456,006 |.....covvvrennnne 360,848 |......covvvne 256,728 |.ooiiin 176,528
Statement of Income (Page 4)
13 Net underwriting gain (108s) (LiN€ 8) ....cv.vvevrueueceeeesoeeeeeicieenes (1,490,627)].....cccvvnene. (1,655,596)|........ccn.... (2,759,286)|................ (2,071,830)]....cccuneee (2,084,853)
14.  Net investment gain (loss) (Line 11) .. ....(336,892)|.. 611,428 |. 785,644 |. 371,128 |.. 200,269
15.  Total other income (LiN€ 15) ......cccoovevevevereeceeeeeeeec e 0 O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
16. Dividends to policyholders (LiNe 17) ........c.ceveveueueea oo O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
17. Federal and foreign income taxes incurred (Line 19) (315,301) (363,365) (503,445) (326,410) (404,137)
18.  Netincome (Line 20) ........cceoveueuirreenieenineieeeeee e e (1,512,218) e (680,813)|....cccvvvneee (1,470 197) ..o (1,374,293).....ccv (1,480,447)
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) ........cccoovivnvccifrnininnnn 45,963,968 |......ccccveeneee 47,242,110 | 47,582,170 | 48,839,798 |...cooceenne 49,899,023
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (LiNe 15.1) .......ceevevevenefoorereriecccicinnnns 163,130 [ 120,108 |...ooveeeee 167,492 |..oove 121,592 oo 81,191
20.2 Deferred and not yet due (Line 15.2) ......cccoeewsfoommmemneociccicccc 0 [ 0 [ [0 [0 0
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoveeeicccciciiinne [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......c.cccoveueeriirieieeeeieeeeeseeeeee e 3,304,301 [ 3,070,225
22. Losses (Page 3,Line 1) ....ococoerrnnicennnnne ...91,994 .
23. Loss adjustment expenses (Page 3, Line 3) ............|eceecevcrennnnene 3,000 oo 3,000 |..
24. Unearned premiums (Page 3, Line 9) ....... ..367, s 253,159 |.. . AN VAN
25. Capital paid up (Page 3, Lines 30 & 31) ...ccccovvvvvrsfooreivnininininnns 3,000,000 |...cooeovrvenne 3,000,000 |....ocoovrvenne 3,000,000 |...coovvrvenne 3,000,000 |...coovvreeene 3,000,000
26. Surplus as regards policyholders (Page 3, Line 37)..|.cccccoeuveene 42,659,667 |........co...... 44,171,885 | 44,852,698 |.......ccconv 46,322,895 |......cvvee 47,697,188
Cash Flow (Page 5)
27.  Net cash from operations (Line 11) ......ocooorevereeecee e (1,162, 421)]....ocounee. (1,052, 115) e (1,674,986)......ccccvevrnne (996,419)....cocvcenee. (1,298,944)
Risk-Based Capital Analysis
28. Total adjusted Capital .........ccccoevevevevereeeeeeeieieeeee | O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
29. Authorized control level risk-based capital ...............}ecceernnnnicccene O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0
30, BONAS (LINE 1) coreiieieicieieieiereieineeeseienesessse e o 97.4 | 86.5 | 931 | 97.9 | 91.1
31, Stocks (LINES 2.1 & 2.2) .ueiueieeiieieeenieeeeeiseeee e 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.0
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevevoccciciciencnes 0.0 oo 0.0 oo 0.0 |oeeereeereeeees 0.0 |oeerieeeeeeeeees 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....oooonirnirnienens e 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.0
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) .....ccooviiiiiiiiiieee e . . . . .
37. Other invested assets (LINE 8) ............c.ceveveveveereeeees o 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
38. Receivables for securities (LiNE 9) ........cceeeveveveres e 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) o 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
40. Aggregate write-ins for invested assets (Line 11) ... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.............
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
€0l 1) e O RN O RN [OOSR [OOSR 0
43. Affiliated preferred stocks (Schedule D, Summary,
LiNe 18, COL 1) vt 0 [ 0 [ [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
LiN€ 24, COl. 1) teviiiiieeieieieerire s e O RN O RN [OOSR [OOSR 0
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, Line 10) ..........foecccociciciiiiiiicccns (01 (01 0 s 0 s 0
46. Affiliated mortgage loans on real estate ............cocoeeoforueeeicicccc 0 [ 0 [ [0 [0 0
47. Al other affiliated ...
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
A7 @DOVE ...ttt [ee s O RN O RN [OOSR 0 feeeeeeeeeee 0
50. Percentage of investments in parent, subsidiaries
and affiliates to surplus as regards policyholders
(Line 48 above divided by Page 3, Col. 1, Line 37
x 100.0) 0.0 0.0 0.0 0.0 0.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) .........|.cccccurriniocccrnnecnas 0 [ 0 [ [0 [0 0
52. Dividends to stockholders (LiNe 35) ...........cccceeeeeefoeeeeeenennsseeccenes [0 [0 [0 [0 0
53. Change in surplus as regards policyholders for the
year (Line 38) ... o (1,512,218) e (680,813)|....cocveeencee (1,470,197) .o (1,374,293)|.....cccnec.. (1,480,447)
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccovveevneeforevinii [0 [0 [0 [0 0
55. Property lines (Lines 1, 2,9, 12, 21 & 26) ...cocooevee e 0 [ 0 [ [0 [0 0
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e [0 [0 [0 [0 0
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e [0 [V 20,815 | 129,806 |..ovoveeececeeieieene 499
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINE 35) ...c.eoveiiieiiiiiiieicieieieeeeeeeeee e [0 [V 20,815 | 129,806 |...cvovoeeeeceeieieee 499
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccovveevneeforeinii [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) ....coceeee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) i e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e [0 [V SR 2,082 | 12,981 [ 100
64. Nonproportional reinsurance lines (Lines 31, 32 &
0 0 0 0 0
65.  Total (LINE 35) ...c.eoveuiieiiiriiiricieieeeieeeeeeee e [0 [V SR 2,082 | 12,981 [ 100
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........ccceveueereeeerereeeceea | 100.0..cee o 100.0..cece o 100.0..cee o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LN 2) ........cceereeveievereeeeeceeeeee e [( 250 O 5.9 | 19.6 |, (15.2) | 17.9
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereneneeeeeeeseeen [V A | 1.0 | L I 1.5
69. Other underwriting expenses incurred (LiNe 4) .........|-cocceececccnnns 503.2 | 552.7 | 992.6 | 873.5 [ 1,057.2
70. Net underwriting gain (108S) (LiN€ 8) .....cevvveveveeees oo (372.6) e (475.2) e (962.8)]..ccvveverecrnne (805.4)|..cccveeenn (1,015.7)
Other Percentages
71.  Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 X 100.0) .......cccoeuemreenccorrrneineieicces 369.2 | 433.9 | 8277 [ 921.3 | 1,274.8
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...ccoviiiiiiiiiiiiicieeeccesceceeese e (72575 | 7.2 | 20.6 [ [ L0) ] P 19.3
73. Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 X 100.0) ....ccvvveerreinreinieinieeneeesc oo 1.2 [ 1.0 [ 0.8 | 0.6 |oeieeeec 0.4
One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P - Part2 - Summary, Line 12, Col. 11) [ [ )] (22 ] (3] T (55) v 1
75. Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col. 1 X 100.0)...cccuviiiiiiiiiriiinieieicieceeeeeeee e ({01 ) ({01 ) 0.0 [oeeeeeeeeeeeene ({01 ) 0.0
Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12) .....cccoveueuereieieeeieiees oo (1] A [ ] (56) [+ (19) [eoeeeeeeeeee (27)
77. Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above
divided by Page 4, Line 21, Col. 2 x 100.0) (0.1) 0.0 (0.1) 0.0 (0.1)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? .................... Yes [ ] No[ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 1279 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2022 NAIC Company Code 18732
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire .0

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

N
o
~

o - - - R R R R R - R R - R R R i R R - - K- R R R - R R NN R - =R

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)
o - - - R R R R R - R - - R I R R R R R - R R RN R R R R -
o - - - R R R R R e - R R - R R R R R R R R e - - - R R N N - E-R-R-R-)

5,147,520 3,997,671 (124,894)

185,914

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included inLines 1t035$ ......cccccoeviiiiiiinniiniinns 0

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule F - Part 1 - Assumed Reinsurance

NONE

Schedule F - Part 2 - Premium Portfolio Reinsurance Effected or (Canceled)

NONE

20, 21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 3

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

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
06-1430254 .. |. 10348 . [Arch Reinsurance Company ...........c..cccoeeeee. DE..oiiiiiiine e csieisies e 2,573 | [\ P 0 | KXY T [\ PP 12 [ 0 i 1,857 | [\ P 2,206 [ooeoioiiiiiinns 0 | 324 | [ 1,882 [ 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 2,573 0 0 337 0 12 0 1,857 0 2,206 0 324 0 1,882 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 2,573 0 0 337 0 12 0 1,857 0 2,206 0 324 0 1,882 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0899999. Total Authorized - Affiliates 2,573 0 0 337 0 12 0 1,857 0 2,206 0 324 0 1,882 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999) 2,573 0 0 337 0 12 0 1,857 0 2,206 0 324 0 1,882 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
AA-3194126 ..]. 00000 . [Arch Reinsurance Ltd ....co.cocooororresresrennenes [BW.............. | 2,060 oo [ [l 270 [ [ 34 [ [l 1,485 [ooviian. [l 1,789 [ooiin. [l P [ 1,530 [ooorrne, 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other 2,060 0 0 270 0 34 0 1,485 0 1,789 0 259 0 1,530 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 2,060 0 0 270 0 34 0 1,485 0 1,789 0 259 0 1,530 0
2299999. Total Unauthorized - Affiliates 2,060 0 0 270 0 34 0 1,485 0 1,789 0 259 0 1,530 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) 2,060 0 0 270 0 34 0 1,485 0 1,789 0 259 0 1,530 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 4,633 0 0 607 0 46 0 3,342 0 3,995 0 583 0 3,412 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9999999 Totals 4,633 0 0 607 0 46 0 3,342 0 3,995 0 583 0 3,412 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

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

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
06-1430254 .. |Arch Reinsurance COmpany ............ccoccooiiciiiiiiiiiiiiiiiniies forviaeinininiiens [\ PR 0 oo o 0 |, 324 |, 1,882 |oooiieiiinnnns [\ D09, STV T D.9.0, T D09, STV T D.9.0, T XXX oo feoeeees D.9.%, T XXX feeeeees D.9.%, T XXX.......
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 0 XXX 0 324 1,882 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 324 1,882 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
0899999. Total Authorized - Affiliates 0 0 XXX 0 324 1,882 0 0 0 0 0 0 0 XXX 0 0
1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999) 0 0 XXX 0 324 1,882 0 0 0 0 0 0 0 XXX 0 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
AA-3194126 .. [Arch Reinsurance LA .......occooovooooooosesesseeseesensenenes foreesesnesienneneas [ PN [ FOOROOORUROTUR FRPRURRON 5,005 [ 1,789 o [ PN [ P 1,789 | 2,147 [ 259 [ 1,888 [ 1,888 [ 0 |2 oo, L\ 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) -
Other 0 0 XXX 5,015 1,789 0 0 1,789 2,147 259 1,888 1,888 0 XXX 40 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 XXX 5,015 1,789 0 0 1,789 2,147 259 1,888 1,888 0 XXX 40 0
2299999. Total Unauthorized - Affiliates 0 0 XXX 5,015 1,789 0 0 1,789 2,147 259 1,888 1,888 0 XXX 40 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 5,015 1,789 0 0 1,789 2,147 259 1,888 1,888 0 XXX 40 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
3699999. Total Certified - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of
3699999, 3799999, 3899999, 3999999 and 4099999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
U.s.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells
(Sum of 5099999, 5199999, 5299999, 5399999 and
5499999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction
and Certified Excluding Protected Cells (Sum of
1499999, 2899999, 4299999 and 5699999) 0 0 XXX 5,015 2,113 1,882 0 1,789 2,147 259 1,888 1,888 0 XXX 40 0
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals 0 0 XXX 5,015 2,113 1,882 0 1,789 2,147 259 1,888 1,888 0 XXX 40 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 3 (Continued)

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

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43 [Cols. 40 & 41| (Cols 43-44)[ 41-45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
06-1430254 .. |Arch Reinsurance Company ......c.cceeveeeenieeensinenninns feorneenniennnenes0 Jooviiiiniiinnnn 0 Lo 0 L 0 e 0 [ O el 0 el O el 0 e (U (U A 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool -
Other 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0899999. Total Authorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
AA-3194126 .. [Arch Reinsurance Ld .......occocoooooooooniiiiesensnens foenenenensnens 0 [ 0 foeiiiiiiins 0 [ 0 foeiiiiiiiins [ RO 0 foeiiiiiiins [ RO 0 foeiiiiiiiins 0 foeiiiiiiiins 0 foeiiiiiiiiins 0 [ (O] P 0.0 |oviiiianne 0.0 [ooiiiiis 0.0 [....... YES oo 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.)
- Other 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2299999. Total Unauthorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4299999. Total Certified Excluding Protected Cells (Sum of]|
3699999, 3799999, 3899999, 3999999 and
4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.
Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other
(Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected
Cells (Sum of 5099999, 5199999, 5299999,
5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
9999999 Totals 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
06-1430254 .. |Arch Reinsurance COmpany .........c.cccoeooreensennsuennsesnnnes Joenes XXX [ XXXeoiow oo XXXoiieeafeeins XXX feeene XXX v XXX viwidorrens XXX v XXX e XXXeoieiaforenns DS, S, STV T XXXeoieiaforenns XXX e XXXeooieiaforenns DS, S, STV T XXXeoieiaferenns XXX........
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0899999. Total Authorized - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
AA-3194126 .. [Arch Reinsurance Ltd ....cooooooreerresreeriesreesiesreesiesreeneesneas [ XXX....
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 3 (Continued)

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

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73
Complete if
Col. 52 = "Yes";
Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

74
Complete if
Col. 52 = "No";
Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)

06-1430254 .. [Arch Reinsurance COMPANY ......eeioveeisseeesiueeesiseessineessueeesseaasseessnnesssneesses |oessseessneesnseeesnseessneennns (L) XXX e oo XXX e O [, O o, [V XXX i XXX e 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 XXX XXX 0 0 0 XXX XXX 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
0899999. Total Authorized - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999,

0999999, 1099999, 1199999 and 1299999) 0 XXX XXX 0 0 0 XXX XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 XXX XXX XXX 0 XXX 0
[ D T oo FOvvv— 0 fiiiiiiiis 0 [ [ A0S T L0, T XXX i [ XXX s 0
2099999. Total Unauthorized - Affiliates - Other (Non-U.S.) - Other 0 0 0 XXX XXX XXX 0 XXX 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 XXX XXX XXX 0 XXX 0
2299999. Total Unauthorized - Affiliates 0 0 0 XXX XXX XXX 0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,

2399999, 2499999, 2599999 and 2699999) 0 0 0 XXX XXX XXX 0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX 0 0
3699999. Total Certified - Affiliates XXX XXX XXX XXX XXX XXX XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,

3899999, 3999999 and 4099999) XXX XXX XXX XXX XXX XXX XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of

5099999, 5199999, 5299999, 5399999 and 5499999) 0 XXX XXX 0 0 0 XXX XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

Excluding Protected Cells (Sum of 1499999, 2899999, 4299999 and

5699999) 0 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and

5599999) 0 0 0 0 0 0 0 0 0
9999999 Totals 0 0 0 0 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 4

Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
4

1 2 3 5
Issuing or Confirming
Bank Reference
Number Used
in Col. 23 of Letters of American Bankers Association

Sch F Part 3 Credit Code (ABA) Routing Number Issuing or Confirming Bank Name Letters of Credit Amount

1c




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 5

Interrogatories for Schedule F, Part 3 (000 Omitted)

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

Name of 1R’einsurer Commisgion Rate Ceded Sremium
RVt T TR T T ToToS el o[ TP 30.000 ..o 2,573
2. ATCH REINSUFANCE LT ..ottt b et s e Eeh 42 o E b a4 e £ eo e b e b e b e e £ eoeE e b e b e e e 2 2o LEeE e b e e e Lo LEeEeEeE e e Lo LEeEeb e e e e eeeEeE b e e e et e LE e R e b e e e e e LE R b e et e eEeE e bt ettt E b ebeee | Shebeeteaee et ettt ettt enn 30.000 ..o 2,060
B ettt eeeeeteeeeehe e ete e ete et et eea e a et e e e eh et ettt b e e eh e £ ehea £t ea e R e st e eh et eh e e b e e eh oA e R ea e R e et eEes £ s et et ehe e et e e eh e e e eE e R e b e s e b es e b e s e e ehe e eE e e b oA e eE e s £ R e R £ e R ek e s et e eeehe e e b e e eE oA £ R oA e R eh e R eh e b e b et e bt e e b et e b et e b e et e te st abes  tebetebetetenter et et et et et et aennean 0.000 i 0
OO TR UP PP PP TP 0.000 i 0
B ettt et eee et eeeehe et ettt ea e e st e ae et et e e he et e et e R et ea e s eR et ehe e ehe et e b e e eE e e eE oA £ e e eh e eees e e ehe e et e eeeh e e eh e e eEes e eEea e R eh e R eh e e eh e e eh et et e e e eE oA £ eEes £ R es e e et et e h e e eh e e eh e e eE oA e R es £ b eh e s e b e e e b e e eh e S e h e e e b et b eh e b ekt et e bt et ebeane eebestetestatese e ete et ete et ete e eae e 0.000 .o 0

B. Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an
affiliated insurer.

Name of Leinsurer Total Reczoverables Ceded P3remiums Affiliated
6. Arch Reinsurance Company Yes [ X] No[ ]
7. Arch Reinsurance Ltd Yes [ X] No[ ]
< TSSOSO OO O OO PO PR Yes[ ] No[ ]
0. ettt eteeeteeeeeeeseieteteeieeseeesesssieseseseiesssiesesesesesisiesesesssssisissssesesssssissssesesssisissesesesssssissesesesssssissesesesssesissesesesssissssesesssssisissssesesssissssssesesssisissssesesssisissesesesisisissesesesisisissesesesisisissesesssisisissesesesisisies Seesetsssesesesisisissesesesisisiesesesesisiries 0 e 0 Yes[ ] No[ ]
10, oottt E R R SRR RS SeR AR SRR R SRS E SRR AR R SRR SRS SRR RS R SRR SRR R R AR RS R LSRR R et bns Siebsesaes et s ettt 0 e 0 Yes [ ] No[ ]

8¢

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

As Re1ported Restatzement Res:tsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested aSSetS (LINE 12) .....cccoeiiririiirieieieiereiee sttt sttt se st e s sns s e 45,056,236 |.....cooveveeciieieee (U1 IO 45,056,236

2. Premiums and considerations (LINE 15) ........cccoviirieieieueueeiiiieieie et et 163,130 [oovneeceeeeeccciene [V 163,130

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .......cccooevevesforinininininicicces [OOSR 0 feeeeeeeeeee 0

4. Funds held by or deposited with reinsured companies (LINE 16.2) .........ccccceiriririririeiererereinesesesieeee e [OOSR 0 feeeeeeeeeee 0

5. OHNEI @SSEES ..ot e 744,602 |....o.coeiice 0 foorecice 744,602

6. Net amount recoverable from FEINSUMETS .............ccriiiiiiiiiiriiiieiieieeeie et s 0 [ 3,412,595 ..o 3,412,595

7. Protected Cell @SSets (LINE 27) .......ccoiueveiiieiieieiiiiieietete ettt sese bbbt sse b snssaebanas 0 0 0

8. TOHaIS (LINE 2B) ..o 45,963,968 3,412,595 49,376,563

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) ........coovieeieiinininnneeeeeesessee e 83,009 [ 652,881 .o 735,890
10. Taxes, expenses, and other obligations (LiNes 4 through 8) ...........ccccceeiriririeieieeeeirieeieeieeeeees o 541,902 oo (O R 541,902
11, Unearned premiums (LINE 9) .........ccuoueviieiecieieieieeieieie ettt se s sns e ses e ieees 367,692 .o 3,342,100 |....coovrceeene 3,709,792
12, Advance Premiums (LINE T0) ...o.oeciiiiiieieieieieeeisie ettt s et e et sesese e e eeeaeaeaeaeeaes 3,674 [ [V R 3,674
13. Dividends declared and unpaid (LiN€ 11.1 @Nd 11.2) ...oooiiiiiieieieieeeeieieeeieeee e oo [OOSR 0 feeeeeeeeeee 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........cocoeueueererererirsnes|oeverieeeececene 582,386 |...cccovvvrrinnne (582,386 [....cevveveeeieieieine 0
15.  Funds held by company under reinsurance treaties (LINE 13) ......ccoeiiriirieieieieieeeeseeeeee e [OOSR 0 feeeeeeeeeee 0
16.  Amounts withheld or retained by company for account of others (LINe 14) ............ccoeeueeeirinenieieeees oo [OOSR 0 feeeeeeeeeee 0
17.  Provision for reiNSUrANCE (LINE 16) ........c.eruriiiiieieieieieeesesieiete ettt ettt [OOSR 0 feeeeeeeeeee 0
18, Other lIADIlIIES ..........cvuiiiiiiciiciicic e [ 1,725,638 ..o 0 [ 1,725,638
19. Total liabilities excluding protected cell buSINESs (LINE 26) ...........ccueveiieeeeiereiieeeieieieeeeeie e 3,304,301 3,412,595 6,716,896
20. Protected cell iabilities (LINE 27) ....c.cvivririririeieieieeiie sttt sesesenan 0 0 0
21. Surplus as regards policyholders (Line 37) 42,659,667 XXX 42,659,667
22. Totals (Line 38) 45,963,968 3,412,595 49,376,563

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEMENES? ....oeeeeeeeeeeceeeeteteeeeecaeeetetesessasseseseses s sssseeseses s sssssesesasssssssseses s s ssseseses s s asseseses s ssassesesas s ssansnsesas s s ssanseses s s ssansetesansanansnsesananans Yes [ ] No[ X ]

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

(000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior...fo . XXX foeee e XXX et XXX o O e O e 0 e O 0 e O O 0 XXX......
2. 201330 [l 0 030 [0 O 0 O 0 O O O XXX......
3. 2014807 [0 07 3T i O 0 O 0 O O 3T XXX......
4. 2015 . fo O el O [ B7 el O O 0 O O 0 O 0 XXX......
5. 2016....|ceeee. 1,004 0883 | 12T 9T BT 0 O e 2 el O O 12 XXX......
6. 2017....|weeee. 1,662 [ 1,479 183 [ 130 |7 0 O e e O O T XXX......
7. 2018 1,973 [ 1,768 200 [l 0 O 0 O 3 e O O 3 XXX......
8. 2019....|eeeeen 2,997 [ 2,299 | 208 [ 2T 19 0 O 3 el O O D XXX......
9. 2020.....|eeeeeen 2,916 [ 2,629 |28 0 O 0 O 3 e O O 3 XXX......
10.  2021....feeernn 3,382 | 3,034 348 [ O 0 O 0 T 0 O T XXX......
11. XXX
12. XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Assumed Assumed Anticipated| Unpaid Assumed
1. Prior.. o 0 e O el O O el O O e O 0 O 0 0 0 XXX.....
2. 2013 O el O i O el 0 i 0 el 0 e 0 el 0 e 0 e 0 o [V SO 0 ... XXX.....
3. 2014 O el O i 0 el 0 i 0 s [V [V [V [V S [V S [V 0 ... XXX.....
4. 2015.... | [V [V [V [V [V [V [V [V O [V O [V O [V SO 0 ... XXX.....
5. 2016.....| e [V [V [V O [V [V [V [V [V [V S [V S [V 0 ... XXX.....
6. 2017.....|eeciene [V [V [V [V [V [V [V [V O [V O [V O [V 0 ... XXX.....
7. 2018....|eeine [V [V [V [V [V [V [V [V O [V O [V S [V 0 ... XXX.....
8. 2019.... .o 29 | P4/ 3 [ 2 | [V [V [V [V O [V S [V S [V 3 ... XXX.....
9. 2020.....|comenne 152 [ 137 [ 13 [ L[ [V [V [V [V O L I PO [V S (1 S 19 |...... XXX.....
10.  2021...foceeeens 185 [ 166 |............. L[] A 13 [ [V [V [V [V O L I PO [V S (V1 O 23 |...... XXX.....
11. 2022 308 277 27 21 0 0 0 0 1 0 0 38 XXX
12.  Totals 674 607 59 46 0 0 0 0 3 0 0 83 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f....... XXX | XXX | D, 9.0. CHPI R D, G R D, G R DL, GO O (V1 0. D00 CHU RO [V IO 0
2. 2013 (V1 (V1 [V 0.0 |oorerriens 0.0 |oorerriens 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
3. 2014.. e K (V1N SO 7 9.1 | 0.0 |oorerrieenes 9.1 | (V1 [V IO 0.0 [ooerreeene [V IO 0
4. 2015, | (V1 (V1 [V 0.0 |oorerriens 0.0 |oorerriens 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
5. 2016.....| o 99 | 87 | 12 [ 9.9 | 9.9 | 9.9 | (V1 [V IO 0.0 [ooerreeiene [V IO 0
6. 2017...feeees 134 [ M7 [ 7 [ 8.1 | 7.9 | 9.3 | (V1 [V IO 0.0 [ooerreeiene [V IO 0
7. 2018....|eeciiee. 3 [ (V1 3 [ 0.2 | 0.0 |oorrrinene 1.5 [ (V1 [V IO 0.0 [ooerreeene [V IO 0
8. 2019l [SIC T I 48 | 8 | 2.2 | 2.1 | KT I IR (V1 [V IO 0.0 [ooerreeene K 0
9. 2020.....[ oo 169 [ 147 [ 22 | 5.8 | 5.6 | oo [N A (V1 [V IO 0.0 [ooreriines 18 [ 1
10. 2021, foeeiie 203 o 179 [ 24 | 6.0 | 5.9 | 6.9 | (V1 [V IO 0.0 [ooreriines 22 | 1
11. 2022 337 298 39 8.4 8.3 9.8 0 0 0.0 37 1
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 80 3

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE P - PART 2 - SUMMARY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year

1. Prior....fo. 0 o 0 o (VN 0 foeeienns 0 oo 0 o 0 oo (U 0 oo 0 oo 0 oo 0
2. 2013 | 44 | 0 oo (VN 0 foeeienns 0 oo 0 o 0 oo (L 0 oo 0 oo 0 oo 0
3. 2014....f|..... D.S & S NN 31 [ 38 | 45 | 37 [ 37 [ K 37 [ 37 [ 37 | 0 oo 0
4. 2015.... | D0, S N XXX [ [ I 0 foeeienns 0 oo 0 o 0 oo (U 0 oo 0 oo 0 oo 0
5. 2016......}...... D0, S N XXX [ovvne XXX [ 29 | 10 [ 10 | 10 | 10 | 10 [ 10 | 0 oo 0
6. 2017....|..... XXX foeee XXX oo [oevne XXX [ XXX [oeeevnininnns 33 [ K7 14 | 13 o 13 | 13 | 0 oo 0
7. 2018......... XXX [ XXX [ XXX s D,9, %, COU RV D,0, 0, U R 35 | (V1) I [V [V O (V1) PO (V1) PO 0
8. 2019....|..... XXX foeee XXX foeee XXX oo [ XXX ooven foevne XXX oo [ DS C S NV 16 | 14 | 13 | 5 s ()] U (9)
9. 2020......|..... XXX foeee XXX foee XXX [ XXX oo foevne XXX oo [ D0, S B D 0% S U 60 |.ocvennee 36 | 18 | (18)]ceeenee (42)
10.  2021....|.... XXX [ XXX [ XXX [ D,0, %, CUU RO XXX e | XXX [ XXX s D0, GOV RUN 45 | 22 | (23)|....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 37 XXX XXX
12. Totals (49) (51)
CUMULATIVE PAID Ng SSI;!EEAEDE{EI!EEE gD COE&)?F;II:\II\/ENT EgEll\{SM IMP@'&DYAT YEAR END 11 12
(3000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....)...... 000.......[ceeeeeene (V1N SO (V1) P [V [V U (1N SO (V1) I [V [V U 0. XXXovor|ovene XXX......
2. 2013 0 o 0 o (VN 0 foeeienns 0 oo 0 o 0 oo (U 0 oo 01...... D 0. & S XXX......
3. 2014....|..... XXX [ 0 o (VN S 37 [ 37 [ 37 [ K 37 [ 37 [ 37 ... DL0. & S XXX......
4. 2015..... ... D&, ¢, T D, &, ¢, CTN TN (V1) P [V [V O (V1N SO (V1) I [V [V O 0. D%, %, N XXX......
5. 2016......}...... D0, S N DL0, S N D0 & S U (U 10 [ 10 | 10 | 10 | 10 [ 10 ... D0 & S XXX......
6. 2017.... ... D0, S N XXX [ovvne XXX [ D 0.0 G O 0 oo 0 [ 13 | 13 o 13 | 13 ]...... D0 & S XXX......
7. 2018......... D, &, GV RV XXX [ XXX e D,0, %, CUU RO D,0, 0, VY ER 0 o 0 oo [V [V U 0. D%, %, T XXX......
8. 2019....|..... XXX [ XXX [ XXX [ D,9, %, COU RV XXX e | D, VT R 0 oo 2 [ 2 o 2. D%, %, T XXX......
9. 2020.....|...... XXX [ XXX [ XXX e D,0, %, CUU RO XXX e | XXX [ D0, UV FES (U 0 oo 01...... XXX | XXX......
10.  2021....|.... XXX [ XXX [ XXX [ D,9, %, CU RV XXX e | XXX [ XXX s D,0,0, OV RO 0 oo 01...... XXX | XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 XXX XXX

SCHEDULE P - PART 4 - SUMMARY

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fos [V [V [V [V [V [V [V [V [V 0
2. 2013 f L I [V [V [V [V [V [V [V [V 0
3. 2014.... .. D,0. ¢ ST FRTTRUTRTRII 2 | 2 | [V [V [V [V [V [V 0
4. 2015.... e ).9.0, TN BU D.0. ¢ ST R (7)) S [V [V [V [V [V [V 0
5. 2016.....[........ ).9.0, TN BU ).9,0, TR RU D.9,0, CVNIE I 2 | [V [V [V [V [V 0
6. 2017....[....... ).9,0, TNV BUR ).9,0, TR RU XXX v o D.9,0, GV I 2 | L B [V [V [V 0
7. 2018....|..... ).9.0, TN RU ).9,0, TN RU ).9,0, TNV BU ).9,0, TN BU D,9. ¢ CHUU FOUTRUTTIIN K R [V [V [V 0
8. 2019..... .ceen ).9.0, TN RU ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU D,9. 0 ST FORTRUPOTRII 4 [V 2 P 1
9. 2020...... .coeeen ).9,0, TN RU ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU ).9,0, TN RU D,9. 0 CHUU FOUTRUPTRI [ LS 3 3
10.  2021.....)eeeeee ).9,0, TN RU ).9,0, TN BU ).9,0, TNV BU ).9,0, TN BU ).9,0, TN BU ).9,0, TN RU ).9,0, TN BU D,0. & ST FORTRUTRRRII 8 | 3
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 1A - Homeowners/Farmowners

NONE

Schedule P - Part 1B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 1C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 1D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 1E - Commercial Multiple Peril
NONE
Schedule P - Part 1F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 1F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 1G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 1H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 1H - Section 2 - Other Liability - Claims-Made
NONE

Schedule P - Part 11 - Special Property (Fire, Allied Lines...)
NONE
Schedule P - Part 1J - Auto Physical Damage
NONE
Schedule P - Part 1K - Fidelity/Surety
NONE
Schedule P - Part 1L - Other (Including Credit, Accident and Health)

NONE

35, 36, 37, 38, 39, 40, 41, 42, 43, 44, 45, 46, 47, 48



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 1M - International

NONE

Schedule P - Part 1N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 1P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

Schedule P - Part 1R - Section 1 - Products Liability - Occurrence

NONE

Schedule P - Part 1R - Section 2 - Products Liability - Claims-Made

NONE

49, 50, 51, 52, 53, 54



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 1S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9 CTNTN [V (U OO (U1 P [ P | I T (U OO (1) IO L XXX......
2. 2021 3,382 |......... 3,034 [ 348 [ [V (U OO (U1 P [ P | I T (U OO (1) IO L XXX
3. 2022 3,998 3,598 400 0 0 0 0 1 0 0 1 XXX
4. Totals XXX XXX XXX 0 0 0 0 3 0 0 3 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior ... s 181 [ 164 |............. L (G 12 [ [V [V [V [V O L I PO [V O [V S 22 | 0
2. 2021 185 [ 166 |............. L[] A 13 [ [V [V [V [V L I PO [V S (V1 23 | 0
3. 2022 308 277 27 21 0 0 0 0 1 0 0 38 0
4. Totals 674 607 59 46 0 0 0 0 3 0 0 83 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior ....f....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I [V 0. D90, SHN RN 21 [ 1
2. 2027 | 203 | 179 | 28 | 6.0 |orine 5.9 | 6.9 | [V [ P 0.0 [oooeiiiee 22 [ 1
3. 2022 337 298 39 8.4 8.3 9.8 0 0 0.0 37 1
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 80 3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 1T - Warranty

NONE

Schedule P - Part 2A - Homeowners/Farmowners

NONE

Schedule P - Part 2B - Private Passenger Auto Liability/Medical

NONE

Schedule P - Part 2C - Commercial Auto/Truck Liability/Medical

NONE

Schedule P - Part 2D - Workers' Compensation (Excluding Excess Workers' Compensation)

NONE

Schedule P - Part 2E - Commercial Multiple Peril

NONE

Schedule P - Part 2F - Section 1 - Medical Professional Liability - Occurrence

NONE

Schedule P - Part 2F - Section 2 - Medical Professional Liability - Claims-Made

NONE

Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 2H - Section 1 - Other Liability - Occurrence

NONE

Schedule P - Part 2H - Section 2- Other Liability - Claims-Made

NONE

Schedule P - Part 21 - Special Property

NONE

Schedule P - Part 2J - Auto Physical Damage

NONE

Schedule P - Part 2K - Fidelity/Surety

NONE

56, 57, 58, 59



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 2L - Other (Including Credit, Accident and Health)

NONE

Schedule P - Part 2M - International

NONE

Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 2P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

59, 60



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year | Two Year

1o PO e foee e e e e
2. 2013 e e e e e e
3. 2014.....|..... XXX [ e fo e e e ]
4. 2015... ... XXX | XXX......
5. 2016......|...... XXX | XXX......
6. 2017....[..... XXX | XXX......
7. 2018...[..... XXX | XXX......
8. 2019....[|.... XXX | XXX......
9. 2020......[|...... XXX | XXX......
10.  2021....|...... XXX | XXX......
11. 2022 XXX XXX
12. Totals

SCHEDULE P - PART 2R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

1o Prior. e f e e
2. 2013 o e
3. 2014...[ ... XXX vvwe oo for e e e
4. 2015... ... D,0, O, T XXX evvown oo fe e e
5. 2016........... XXX oo oo XXX......
6. 2017.... ..... XXX oo oo XXX......
7. 2018.... ... D.0, O, T I XXX......
8. 2019.... ..... XXX oo oo XXX......
9. 2020........... XXX oo oo XXX......
10.  2021.....|...... D.0, O, T XXX......
11. 2022 XXX XXX

12. Totals

SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

1. Prior.....]...... XXX foeee XXX foeee XXX [ XXX oo foevne XXX oo [ D0, S B D 0% S U T2 | A7 e 21 | (5] I (51)
2. 2021....)...... XXX [ XXX [ XXX [ D,9, %, CU RV XXX e | XXX [ XXX s D0, GOV RUN 45 | 22 [ (23)....... XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 37 XXX XXX

4. Totals (49) (51)

SCHEDULE P - PART 2T - WARRANTY

1. Prior....L...... XXX s XXX v e XXX AKX . . OCRE ... B D .. |..............oovcfoon
2. 2021.... ...... D,0, O, T XXX v o XXX N I KK | ORI NG B ... i . ... XXX......
3. 2022 XXX XXX XXX XXX XXX

4. Totals

61



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 3A - Homeowners/Farmowners

NONE

Schedule P - Part 3B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 3C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 3D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 3E - Commercial Multiple Peril
NONE
Schedule P - Part 3F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 3F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 3G - Special Liability

NONE

Schedule P - Part 3H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 3H - Section 2 - Other Liability - Claims-Made
NONE

Schedule P - Part 31 - Special Property
NONE
Schedule P - Part 3J - Auto Physical Damage
NONE
Schedule P - Part 3K - Fidelity/Surety
NONE
Schedule P - Part 3L - Other (Including Credit, Accident and Health)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 3M - International

NONE

Schedule P - Part 3N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 3P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....{..... 000w | e e e
2. 2013 e e fe e
3. 2014....|..... XXX......
4. 2015.... ...... XXX......
5. 2016.... ...... XXX......
6. 2017.... ..... XXX......
7. 2018.... ... XXX......
8. 2019...|.... XXX Jorre e XXX i [ XXX fevn XXX o XXX [reene XXX Joeeriememneneenrieeesseeeccseseees s
9. 2020......|...... XXX Jorre e XXX i [ XXX fevn XXX o XXX.ovvefoo XXXKeovee v XXX [roeeemricicirenmenefereeemeeceeseseeeeerccerreccec e
10.  2021.....[..... XXX Jorre e XXX i [ XXX fevn XXX o XXX.ovvefoo D %, O, S N D9, %, G R XXX v oeeeeememccmereerrcieniececcce o
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L e
2. 2013 e e f e
3. 2014...[..... D, ¢, GOV RS USRI [SUROURURERRPER ROSURUSTRIPRRI RO USRI SURRSRSRRRURITN ROURSURERITUR! RSOSSN PRSI R
4. 2015....|..... XXX e e XXX i oo fo e e
5. 2016.....|...... XXX foreen XXX
6. 2017...[..... XXX fereen XXX
7. 2018....[..... XXX e frreen XXX
8. 2019....[..... XXX fereen XXX
9. 2020......|....... XXX e fereen XXX
10.  2021.....[|...... XXX e fereen XXX
11. 2022 XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....)..... XXX e XXX [ D,0, 0, OV IV XXX feees XXX [ D,9, 9, GOV RV XXX e | 000.......[oeeeeieiens (VN T 0f.... D, 9., OV RV XXX......
2. 2021.... ...... XXX e Joreee XXX i o XXX [ D,9, 0, GOV RO XXX e | D, &, GV RV XXX [ D,0,0, GOV RPN 0 oo 01...... XXX | XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX 0 XXX XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior.....|...... XXX i oveeee XX s o XXX (XK. .. M. OO ... B D .. (..o o
2. 2021.....f|...... XXX e Jroeaee XXX s e XXX (R . XX ... [ DEROOREENGE . B ... Dy .. [
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 4A - Homeowners/Farmowners

NONE
Schedule P - Part 4B - Private Passenger Auto Liability/Medical
NONE
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical
NONE
Schedule P - Part 4D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 4E - Commercial Multiple Peril
NONE
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 4G - Special Liability
NONE
Schedule P - Part 4H - Section 1 - Other Liability - Occurrence
NONE
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made
NONE
Schedule P - Part 41 - Special Property
NONE
Schedule P - Part 4J - Auto Physical Damage
NONE
Schedule P - Part 4K - Fidelity/Surety
NONE
Schedule P - Part 4L - Other (Including Credit, Accident and Health)
NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 4M - International

NONE

Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 4P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
In\f:vuer::d 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior. o e e e e e e e,
2.
3.
4.
5.
6.
7.
8. 2019.. ... XXX v XXX v XXX v XXX [ XXX e XXX e e foeccc o
9. 2020......[........ XXX v XXX v XXX e XXX e XXX e XXX v XXX e i
10, 2021.... ....... XXX v XXX v XXX e XXX v XXX v XXX v XXX e XXX v o
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior...J....... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ DaS. % S R L [ 4
2. 2021 ... XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ XXX [ D00 S T 8 [ 3
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 6
SCHEDULE P - PART 4T - WARRANTY
1. Prior....{..... XXX o XXX...o....
2. 2021 ). XXX v XXX........
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 5A - Homeowners/Farmowners - Section 1

NONE

Schedule P - Part 5A - Homeowners/Farmowners - Section 2

NONE

Schedule P - Part 5A - Homeowners/Farmowners - Section 3

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 1

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 2

NONE

Schedule P - Part 5B - Private Passenger Auto Liability/Medical - Section 3

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 1

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 2

NONE

Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical - Section 3

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2

NONE

Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 3

NONE

Schedule P - Part 5E - Commercial Multiple Peril - Section 1

NONE

Schedule P - Part 5E - Commercial Multiple Peril - Section 2

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 5E - Commercial Multiple Peril - Section 3

NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5H - Other Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 1A
NONE

76,77,78,79, 80, 81



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 5R - Products Liability - Occurrence - Section 2A

NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 3A
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5T - Warranty - Section 1
NONE
Schedule P - Part 5T - Warranty - Section 2
NONE
Schedule P - Part 5T - Warranty - Section 3
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 1
NONE
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical - Section 2
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 1
NONE
Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers' Compensation)-Section 2
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 1
NONE
Schedule P - Part 6E - Commercial Multiple Peril - Section 2
NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 6H - Other Liability - Occurrence - Section 1A

NONE
Schedule P - Part 6H - Other Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 6M - International - Section 1
NONE
Schedule P - Part 6M - International - Section 2
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 1
NONE
Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 2
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Liability - Section 1
NONE
Schedule P - Part 60 - Reinsurance B - Nonproportional Assumed Liability - Section 2
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 1A
NONE
Schedule P - Part 6R - Products Liability - Occurrence - Section 2A
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 1B
NONE
Schedule P - Part 6R - Products Liability - Claims-Made - Section 2B
NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS ($000 OMITTED)

Schedule P - Part 1

1

Total Net Losses
and Expenses
Unpaid

Net Losses and
Expenses Unpaid
on Loss Sensitive

Contracts

SECTION 1
2

3

Loss Sensitive
as Percentage
of Total

4

Total Net
Premiums
Written

5
Net Premiums
Written on
Loss Sensitive
Contracts

6

Loss Sensitive
as Percentage
of Total

Homeowners/Farmowners

2. Private Passenger Auto Liability/

Medical

3. Commercial Auto/Truck Liability/

Medical

Workers’” Compensation ....

4
5. Commercial Multiple Peril
6. Medical Professional Liability - Occurrence
7

Medical Professional Liability - Claims -

Made

8. Special Liability
9. Other Liability - Occurrence
10. Other Liability - Claims-Made
11.  Special Property

16. Reinsurance - Nonproportional Assumed

Property

17. Reinsurance - Nonproportional Assumed
Liability .......cccoovviiiiiiiiiiiciec e

18. Reinsurance - Nonproportional Assumed
Financial Lines

19. Products Liability - Occurrence
20. Products Liability - Claims-Made
21. Financial Guaranty/Mortgage Guaranty

22. Warranty

.......................... 0.0

.............. 0.0

............. 0.0

23. Totals
INCURRED LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.

-0 0@ N R ®ON
N}
=3
2
N

- A
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 7A - Section 4 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 5 - Primary Loss Sensitive Contracts

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS ($000 OMITTED)

SECTION 1
2

1 3 4 5 6
Net Losses and Net Premiums
Total Net Losses | Expenses Unpaid Loss Sensitive Total Net Written on Loss Sensitive
and Expenses on Loss Sensitive as Percentage Premiums Loss Sensitive as Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. Homeowners/Farmowners ............ccooeeeeeecfereneeneeciencnnnnenn O Lo 0 o 0.0 |oereeeeererereeees O e 0 [ 0.0
2. Private Passenger Auto Liability/Medical ...|.....cccccoevevvvniniecc O [ 0 [ 0.0 | O e 0 0.0
3. Commercial Auto/Truck Liability/Medical ...
4. Workers’ Compensation
5.  Commercial Multiple Peril ...........c.ccceee.
6. Medical Professional Liability - Occurrence
7. Medical Professional Liability - Claims -
Made ..o
8. Special Liability .........cccoorvrininiiiiiin,
9. Other Liability - Occurrence
10.  Other Liability - Claims-Made
11.  Special Property ........ccccooeeieeienieneeneen |
12.  Auto Physical Damage
13. Fidelity/Surety
14.
15.
16. Reinsurance - Nonproportional Assumed
Property .......ooceeeeieeieeieeeeeeeeeeeen
17. Reinsurance - Nonproportional Assumed
Liability .......cccovvviiiiiiiiiiicicc
18. Reinsurance - Nonproportional Assumed
Financial Lines
19. Products Liability - Occurrence .
20. Products Liability - Claims-Made ...............
21. Financial Guaranty/Mortgage Guaranty .....
22, Warranty .......cccovenienienieiicecsc e
23. Totals
INCURRED LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
(3000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule P - Part 7B - Section 4 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 5 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 6 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 7 - Reinsurance Loss Sensitive Contracts

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.
1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1
If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:
1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in
AOBIS)? ..ttt ettt ettt ettt s et s s et s s e s e s e s e st s S e s e s e R A AR s s s A e AR AR S s R e ARt A At s s s ARttt s a et st s et s e e s B s 0
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...t Yes [ ] No [ ]
1.4  Does the company report any DDR reserve as l0ss or 10Ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiiiiiie ettt ettt e e neeens Yes [ ] No [ ]
1.5 If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? ......ccccevviviieirereiiiieieeieieeeeeeieiennas Yes[ 1 N[ 1 NA[ ]
1.6 If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:
DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid
1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612_Totals 0 0
2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No[ ]
3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
TEPOIEA TN TS STAIEMENT? ....cv.eieiitiiee ettt e bt bt E e bbbt E e bRt £ e E et bt e bbbttt ne et en Yes [ X1 No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ......o.ouiviviviiiieeecteteiei ettt sttt st bttt es et b s es b e b b s st e s bbb s es s b e b bt s ses bbb st s s bbb s s e st bbb s st et b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) 5.1 FIARILY vvooveeeeeeeee e ee e ssessensess s 0
5.2 SUMELY ..oviieiiicieeste et ns enaee e 0
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ............couiiiiiiiii e per claim....cocoveveveeernne
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes[ 1 No[X]
7.2 (An extended statement may be attached.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including 4 5 6 7 8 9

Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for

Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing

Active Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Status Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. (a) Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)

1. Alabama ..........cc......... AL 0. 20 20 .0
2. Alaska ......ccccooeeveennn. AK 0. 20 20 .0
3. Arizona .... . AZ 0 .0 . G0 .0
4. Arkansas ................... AR 0 20 20 .0
5. California .......c.ccc........ CA 0. 20 .20 .0
6. Colorado . 0. .20 20 .0
7. Connecticut ................. CcT 0. 20 20 .0
8. Delaware ..................... DE 0. 20 20 .0
9. District of Columbia ..... DC 0 .0 .. G0 .0
10. Florida ......cccoeveveeeene. FL 0. 20 .20 .0
11. Georgia ......cccceueveeennnnne GA 0 20 20 .0
12.  Hawaii . 0. 20 20 .0
13. 0. .20 0] .0
14. 0. .20 0] .0
15. 0. 20 0] .0
16. 0. .20 0] .0
17. 0. 20 0] .0
18. Kentucky . 0. .20 0] .0
19. Louisiana 0. .20 20 .0
20. Maine .......cccceeveueurnnen. 0. 20 .20 .0
21. Maryland ......... . 0. .20 0] .0
22. Massachusetts ............ MA |.... 0] 0] w0 | .0
23.  Michigan .........cccc........ 0. .20 0] .0
24. Minnesota ... 0. .20 20 .0
25.  MisSiSSippi ...ccoveennne. 0. 20 0] .0
26. MiSSOUIi ....ocvvveenre. 0. .20 20 .0
27. Montana .. 0. 20 .20 .0
28. Nebraska ...........ccc...... 0. .20 20 .0
29. Nevada .......ccoounn.e. 0. 20 20 .0
30. New Hampshire . 0. 20 0] .0
31. New Jersey .................. 0. .20 0] .0
32.  New MexXico ................. 0. 20 .20 .0
33. New York 0. .20 20 .0
34. 0. 20 0] .0
35. 0. 20 0] .0
36. 0. .20 0] .0
37. 0. 20 0] .0
38. Oregon ......ccccceeevenee. 0. 20 0] .0
39. Pennsylvania .. 0. 20 0] .0
40. Rhodelsland ............... 0. .20 20 .0
41. South Carolina ............. 0. 20 .20 .0
42. South Dakota . 0. 20 .20 .0
43. 0. 20 0] .0
44. 0. 20 0] .0
45. 0. 20 0] .0
46. 0. 20 0] .0
47, Virginia ......cocceveveennnne 0. 20 0] .0
48. Washington ... 0. 20 0] .0
49. West Virginia ............... 0. 20 0] .0
50. Wisconsin .................... 0. 20 20 .0
51.  Wyoming . 0. 20 0] .0
52. American Samoa.......... AS 0 0| 0 .0
53. 0. 20 0] .0
54. . 0. 20 0] .0
55. U.S. Virgin Islands ....... Vi 0 0 0 0
56. Northern Mariana
Islands .........cccoceuennene MP [V [V 0 0 0
57. Canada ........cooonnnnes CAN|. . 0 . 0] .0 . 0. w0 | .0
58. Aggregate other alien . OT .0 0. 20 L0 0. .20 .0
59. Totals 5,147,520 3,997,671 0 (124,894) 732,989 0 0
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccoeevev e D,0.0 S (L (L [V [V [0 R [0 [V 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccccevvieies e 51 4. Q- Qualified - Qualified or accredited reinsurer................ccccoceuevevees ceeeee 0
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiie e sennees 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - S€€ DSLI)..........cociiiiiiiiiiiiiie e e 0 6. N -None of the above - Not allowed to write business in the state... ....... 6

(b) Explanation of basis of allocation of premiums by states, etc.
Premiums paid by borrowers are allocated based on property location. All other premiums are allocated based on location of the insured.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlBSKE ... AK
AIZONA ... AZ
ATKaNS@S ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ..........cccooiiiiiiis DC
Florida ... FL
GEOMGIA -ttt GA
Hawali ... HI
1daN0 ..o ID
NOIS ... IL
INdiANa ... IN
IOW@ ..o 1A
KanSas ..o KS
KeNtUCKY ....ooueiiiiiiiciic KY

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire

NEW JEISEY ..o

NeW MEXICO ........cocviiriiiiiiii

NEW YOrK ..o NY
North Carolina .........cccccovviiviiiiiiciic e, NC
North DaKota ..........ccooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
OFEJON ..ttt OR
Pennsylvania ... PA
Rhode Island ... RI
South Caroling .........ccccoiiiiiiiice e SC
South DaKota .........ccocuiuiiiiiiiiiiiccceccce SD
TENNESSEE ... TN
TEXAS ..o X
ULBN s uT
Vermont ..o VT
VIFGINIA .o VA
Washington ..., WA
West Virginia .......coveeiieeiiiiiiiiene e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMerican Samoa ..........cccccvveuiiiiiiiieiiee s AS
GUAIM ..o GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccoooeiiiiiiiiiiieeeeeeeee \Y|
Northern Mariana Islands ...............ccccooeiiininns MP
CanNada ......cooiii e CAN
Aggregate Other Alien ..........cccooeiiiiiiieiccce oT
Total
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ANNUAL STATEMENT FOR THE YEAR 2022 ARCH MORTGAGE GUARANTY COMPANY

SCHEDULEY -

PART I - ORGANIZATIONAL CHART

INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Arch
(aBe

Capital Group Ltd.
ermuda company)
98-0374481

98-0493:

Arch Reinsurance Ltd.
(a Bermuda company)

“Arch Global Services
(Philippines) Inc.

98-1031826

Arch Investment

98-0602504

T 1
‘Arch Global Services. ‘Alternative Re Holdings
Limited

Holdings Ltd.
(a Bermuda company) (a Bermuda company)
98-1271381 98-0389551

‘Arch Underwriting at
Loyd's
(a UK company)
98-0705201

Arch Capital Holdings Ltd.
(a Bermuda company)
98-0399846

‘Arch Financial Holdings
Europe I Limited
(an Ireland company)

98-06164

Arch Capital Group (U5 | [ Areh Investments I Lic

(a Delaware limited
(a Delaware :ownnmon) fabilty company)
06-142471

‘Arch Financial Holdings
mited

(an Ireland company)
98-0616491

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

98-0585481

Arch Syndicate
Investments Ltd
(a UK company)

ial Holdings
(UK) Limited
(2 UK company)

‘Arch Investment Holdings
Iitd,

(2 Bermuda company)

Gulf Re Holdings Limited
(2 Jersey (Channel
Isiands) company)

98-1364912

Barbican Group Holdings
Limited

(a Guernsey company)
98-1544594

98-0652764 98-0705596
‘Arch Investment Holdings. ‘Arch Investment Holdings
L. 01 Led. Castel Underwriting ‘Arch Corporate Member
‘Agencies Limited imited
98-0705598 981244244 (a UK company) (2 UK company)

‘Arch Financial Holdings. ‘Arch Reinsurance Eus

Underwriting n.;-g.m.a

(a Netherlands company)
98-0616493

ity Company
(an Treland company)
98-0611448

‘Arch Reinsurance

Company
(a Delaware corporation)
302

Arch Insurance Group
In

(a Delaware :omoratvon)

43-097:

T
‘Arch U.S. MI Holdings
Tnc.

‘Arch Life Insurance
Company of America
@

46-1950584

37-0857191
71455

‘Arch
A

(an Austral

Financial Holdings Barbican Reinsurance
ustralia Pty Ltd d

ia company)

(2 Guernsey company)
98-1305287

98-1365176

Arch Group Foundation
(a Delaware non-profit
corporation)

Alwyn Insurance Arch Insurance (UK)
Limited

AA-1120053

Arch Hortgage Funding,

(a Delaware corporation)
32-0539299

Arch Services Holdings
Ine.

(a Delaware company)
86-2848610

Arch Group Reinsurance
X ‘Arch Europe Insurance
(a Bermuda company) rices Ltd
(a UK company)
98-0704518

‘Arch Insurance Company
(a Missourl corporation)
43-0990710
11150

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

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

10046

‘Arch Indemnity
Insurance Compan
(a Missouri corporation)
39-1128209

‘Arch Specialty Insurance
Company

(a Missouri corporation)
6-2545393

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

First American Service

(a Missouri corporation)
43-1053031

Arch Mortgage Guaranty Arch Mortgage Insurance
Company Company

(a Wisconsin company) (a Wisconsin company)
8 o5/

18732 40266

Arch Speciaty Insurance
‘Agency Inc.

(a Missouri corporation)
43-0990709

Arch Mortgage Assurance ‘Arch Capital Finance LLC
Company (2 Pelawars imited
lity company)

(a Wisconsin company)
6214

20114

Arch Insurance Salutions

In
(a Detaware corporation)
45-5366880

‘Arch Underwriting

(a Delaware limited

liability company)
27-0800002

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

United Guaranty
Residential Insurance

rolina
(a North Carolina

56-0789396

Arch US. M Services United Guaranty

Residental Insurance

(& Delawara corporation)
025:

46-1950257 @ Nonh cavvlma
any)

First sield sarvice

83-4516586

Arch Mortgage Risk

Penflex Actuarial
Services LLC

(a New York company)
84-3725636

First Shield Service
Corporation of Florida
(a Missouri corporation)

Tranater Hodings LLS
(a Delaware corporation)
47-3a97583

First Shield Consumer
Service Corporation
(a Missouri corporation)

3285

First Shield Consumer

‘Arch Mortgage Risk

a7-4121100

Florida
(a Missouri corporation)
7-1944730

Ventus Risk Management,

(a Delaware corporation)
47-5537185

Out of Towne, LLC

(a Virginia limited

liability company)
26-3015410

‘Soundview Claims
Solutions Inc.

(a Delaware corporation)
87-1239197

tected
@
protected cell captive

82-3878331

ke Shore 16, Ine.
Columbi

@
Crotaectad coll captive
insurer)

Arch Capital Sarvces LLE

Tabilty company).

Avch Underwriters Europe
ited
e i

(anreland company)

‘Arch LMI Pty Ltd
(an Australia company)
2

Arc

(a Hong Kong company)

Precision
Holding
(an Australia company)

‘Arch Lenders Mortgage

(an Australia company)

h MI Asia Limited

98-1424244

Marketing
s Pty Ltd

5-1243732
02-0576800 98-1024362
Precision Marketing Asia Precision Marketing
Pacific Pty Ltd ia Pty Ltd
e Capitt Finance Nostrum Care (an Australia company) (an Australia company)
(Trefand) Limited (a France company)
(an et company) o8 a
98-1341235 Foorants
o PT Precision Marketing MPM Japan Limited
Py d""":'“'a (a Japan company)
‘Arch Financial Holdings Prévalois SAS (an Indonesia company)
Europe IV d (a France company)
(an Ireland company)
oot ‘Arch Finandial Holdings
(a Canada company)
Arch Insurance Canada
(a Canada company)
98-1089562
Notes:

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

Footnote 1: Arch Financial Holdings Europe | Limited has an 90% interest in Arch Capital Group (U.S.) Inc.

Footnote 2: Arch Reinsurance Europe Underwriing Designated Activity Company has a 10% interestin Arch Capital Group (U.S.) Inc.
Footnote 3: Arch Reinsurance Ltd. holds 99 quotas (shares) and Arch Capital Holdings Ltd. holds a 1 quota (share) in Arch Reinsurance Ltd. Escitorio De Representacao No Brasi Ltda.

Footnote 4: Arch Financial Holdings Europe Il Limited owns 50% of Prévalois SAS.
Footnote 6: Arch U.S. MI Holdings Inc. is the sole member of Arch Capital Finance LLC.
Footnote 7: Arch Intermediaries Group Limited owns 98.03% of Blue Sky Partners Limited

Footnote 8: Arch Financial Holdings (UK) Limited owns 12 more corporate member companies which are presented here under one heading.

Footnote 9: Arch Financial Holdings (UK) Limited owns 85% of Castel Underwriing Agencies Linited.

Footnote 10: Castel Underwriting Agencies Limited has an interest of over 60% in various UK partnerships,

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

Footnote 12: Arch Financial Holdings Europe Il Limited owns 75% of Precision Marketing Holdings Pty Ltd.

Foobol 1: PT Preision Harkelng ndoesi i uned 56% by Preciion arkeing Hldings Py L and 1% by Prcion Merkaing A Pacic Py Lu

Footnote 14: Castel Underwriting Agencies Limited owns 60% of Square Pegs Risk Limited and 65.8% of Castel Construction Risk Limi

Foainole 15: Arch Capial Grou (U.5) I 1o solo member of ATch Group Foundaton which s 2 on-roft corpraon tis m e process of applying for 501(c)(
Footnote 16: Barbican Holdings (UK) Limited changed its name to Arch Financial Holdings (UK) Limited effective January 3, 2023

Key: For each entiy, the company name (urisdiction), FEIN # (where applicable) and NAIC # (or equivalent number if applicable) are isted.

Southern Rock Holdings

“Arch Investment Holdings
v Led.

‘Arch Reinsurance Ltd. Feanemeo 0,18

98-0705593

Escritorio De
No Brasil Castel Underwriting
Ltda. rope
(aBrazi any) (a Netherlands company)
98-1245248

‘Arch Underwriters Ltd.
(2 Bermuda company)
98-1244615

Thomas Underwriting
Agency Ltd

SALT Insurance Services
Limited

‘Arch Intermediaries

roup Limil Arena NV
(a UK company) (a Belgium company)
98-1490970

Square Pegs Risk Limited
(2 UK company)

Blue Sky Partners Limited
(a UK company)

Castel Construction Risk
ttd

imited (2 UK company)
(a UK company)

Talus Insurance Brokers
Obelisk Underwriting Limited
Limited (a UK company)

(a UK company)

‘Albus Energy Risks
‘Axiom Underwriting Limited
‘Agency Limited
(a UK company)

(2 UK company)

Castel NAPL
s UK compam)
Tdiemear Holdings
Limited
(a UK company)

Paradiso Risks Limited
UK company)

(a UK company)

Arch Managing Agency Barbican Underwriting
Limited Limited

(a UK company) (a UK company)

(a UK company)
‘Arch Underwriting at
Lioyd's (Australia) Pty

Ltd
(an Australia company)

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

Barbican Specialty
Reinsurance Company

Limited
(a Guernsey company)
rch Underwriting
Agency (Australia) Pty.
Ltd.
(an Australia company)

Arch Investment ICAV
(an Ireland company)

Limited

(a Gibraltar company)

Somerset Bridge Group.
Limited 247340
(a UK company)

Somerset Bridge
Insurance Services
ed

(o UK company)

(3) status.

Southern Rock Insurance

(a Gibraltar company)

Company Limited

Somerset Bridge Shared
Services Limited
(a UK company)

Panacea Limited

(a Gibraltar company)

Somerset Bridge Ltd
(a UK company)

Alternative Re Limited
(a Bermuda company)

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

98-062:
AA-3190779

‘Arch Investment

98-1350243

‘Arch Tnvestment
Holdings (Cyprus) Ltd
(a Cyprus company)
98-1365007

Benely Properties Limited
Cyprus company)

Arcozil Properties Limited
Cyprus company)

Varony Properties
Limited

(a Cyprus company)

Galozy Properties Limited
prus company)

Primantela Properties
ed

(a Cyprus company)

Coramono Properties
Limited

(a Cyprus company)

Arch Fund Management
Ltd

(a Bermuda company)
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DM Gallews Fune 11
Umitas Class 6

Bramia Haidings L2,
Bamuga

2300% 40.00% B0%% 100.00%
Ereh Airancial Hoidings Aareh Firancial Helelngs 111 = - Areh Asla-Facifc Frivace ]
4G e o, LE. ]
Suree il Limites Lmiezs Detawars Cresk Oppmniies Func . ArchInsurance Company |
98-1243751 344715158 ‘Cayman Islands Missouri i
43-0990710 |
11150 |
100.00% 5T% 1
Ty ]
I o [ ——— - I o e [ Er— 2l2 Fricerty FLea s 2y Canita Feacer oLt -
ity e e Eurcpe 1y Lmitac TR i Heleings Pry Ltz sk i S e T Arch Investment Holdings I | . S
T e Luxambourg Mauritus Ltd. i Long Arc Capital Fund 1, L.p|| MOn2"¢! C“'IL”D"ESt Fund-D
Bermuda | Delaware
i 84-3852891 Delaware
Eey TE0h 10000% 1000 R ] TET% = YTy i -
Cefzce erth Americe ema Lt it el = — N . — — N |y — .
Trarencs Compery e Feaifc Py Lez [—— pra— e Rt e e i T s Frivete Cracit Ooo. Furc 11 FurzliLR 18.26% 8330%
Mazzachusatts Australia Australia Indonesa B L Feacer SE50 Cavman Istands
Ry embaurg sl CEMOF-A Investors I, LP CEMOF-A Investors 11, LP
- — L L L L L Cayman Delaware -
Eom Foorowl 10000% o i00.00% 00, o T 00.00% = BT 98-1014500 20-0210035 ArchIntermedizries Group
imited
Watfort Holcings (UK) Watford Insurance Company (China Car Faris Strategl Dyl Caital Party VG i i
Umites Ewrcpe Limitec el e b Bt United Kingdom
United Kingdam Gibraltar Cayman Islands ‘Cayman Islands 100.00% 100.00%
sa-1¢13105 o m
EW RE Fund Pte Ltd GlobalRenewable Power 100.00% T
= e s = Sinoapore Fund 11 (8), L.P 1 1
iy EIF CHira Multi-Serategy G Growth Bty Furc ], Cayman Islands Blue Sky Partners Limited | | AxiomUnderwriting Agency ObeliskUnderwriting
wiastors oiding: Fuc L 98-1271852 United Kingdom Limited Limiced
D;"s";fs’_‘] Cayman Islands Hang Kang United Kingdom United Kingdom
25.86% 1224%
by 10.00% 157 98.03% 100.00% 100.00%
| ArchInvestmentHoldings | distmers Samviaas 1o Wakford Speciaity Irsurance B b
i e e gy o fmereetl e IdlemearHoldings Limted
! Bermuda Py New Jarsey einsear United Kingdom
| :r-lsnns: 55408
! Ty Ty T i
Ume Tree Emering Meloc Harmonl Colwest, Arch Capital Holdings Ltd. | 100.00%
. Bascirart Lans DIl Furs ] Bermuda |
watters Insurance Company |
Melody Capital Partners Baron X LP Bridge KF112 Partners LLC || Bridge KF119 Partners LLC Cavman Istands Delaware | Thomas Underwriting
Offshore Credit Fund, Lp. || Baron Xtk | Brdgeke iz PartnersLLC| BridgekP11S PartnersLLC) . IR " Py | e
Cayman Delaware Delaware Delaware f Y ey ; Agency
08-1140757 86-3636120 87-2092860 i ArchInvestmentICAV | 25585 ] United Kingdom
i Ireland | T S5 1500% 02391095
n n — — | 98-1602535 i Merarch Casita Fartrarz ||| Piararen Sgsartoriztiz Res -
2450% 18.10% 2627% 30.10% i i Offsrere Fure 1 LE Estate Furc 1CLE Fortress MSR Opportunities Pinebridge Structured 10000%
FE———r— i i Cayman Islands Delaware Fund IB LR Capital Partners Offshore TI-
Cibus Co-Invest I LP Cibus Co-Invest 11 LP cibus Fund LP Opportunities Fund It (€ LP) - g Cayman ALP SALTInsurance Services
Guernsey Guernsey Guernsey Delaware e — 98-1062634 Cayman Limi
32-0436814 Alai Ventures I1 Pinebridge Secondary D EE) 90-0861822 United Kingdom
Partners V Feeder, SLP Fartners Group Sesordary FlerEreck Dfrare 1234% .
S 50.00% 95T% T75% Delaware Luxembourg e oanis e Sa3%%
ercy
- 87-3246295 Cayman Islandz Detaware Pinebridge Structured Co-Investmert Income 100.00%
Fortress Real Estate Real Estate Credit Capital Partners Offshore II||| Fund, L.P. - Non- US Series
Opportunities Fund 111 (C) || Soluntions Offshore Fund II, ) D
Cayman tsiands Cayman 1siands i 172 - == cayman Delaware
98-1313738 98-1385608 i ArchInvestment Holdings I Sane Growm SR L Sen cnte a2 98-1256911 82-2479380
] Ltd. BlackRock Carbon VI LP Limites Fies e L
. ” ] Bermuda Delaware 5 Mauritius 99.21% 99.99%
1464% 25.97% { £1.9327450 i i ArchMortgage Insurance |
| | ArchReinsurance Company i Company | Fortress Bermuda Fortress MSR Opportunities
i i i Delaware ; Wisconsin i 4050% 20.83% Infrastructure Partners (4) Fund IL A LP(A)
. i - } ] Bermuda Cayman TIslands
1202% | 06-1420254 | 36-3105660 i 57 Liicers Fesder L7 Sumet Investors L P 981348732 80-0941834
i 10348 i 40266 | Delaware ‘Cayman Islands
Special Credit Opportunities AP EPF IV One Co-Invest, L -
(Parallel} IL, L.P. - Series A L.P 10.00% 1131%
Cayman Cayman Islands CapitalProtection Marilyn Alpha P 20
98-1078889 apital Protection Insurance Co_Investment LR
Services, LLC Delaware M fara AR Arch Investrient Holdings |
. . Delaware Bermuda,Iretand France v Ltd.
§9.99% 15.56% 22-3501803 Bermuda
CVC Credit Partners Global Global Credit Opportunities — 98-0705593 !
Special Situations USD FundLuxembourg SCSp 49.00% 1045% e s j
Fund, L‘IP- 4 Luxembourg
Cayman Islands - " -
gS 1240480 98-1420948 CVC Credit Partners EU DL CVC Credit Partners EW India Specizl Assets ||| Madeira CapitalInvestments S Hybrid Arch I SLP
- 11 Co-Invset Fund 5CSp European Direct Lending Fund 11 Pte. Ltd Ltd Q LV m ';“
T420% Luxembourg Feeder Fund 111 SCSp Singapore Mauri uxembourg
T339% Luxembourg
Note: China Car Parks Investment Monarch Capital Partners
This chart shows ownership by Arch companies where (i) the percentage of issued securities or units issued to Arch is more Fund LP. Offshore I11 LP 12.88% ST 16.40% 16.80% 9B41%
than 10% (with the remaining securities or units issued to a third party} or (ii) the ownership is 100%6 by Arch but represents ggi‘ggfﬂm Delaware T = -
ownership in an entity formed for a particular investment purpose where sauch investment entity has no operations other - 98-1148405 European Direct Lending Edel W;SIZIQ‘ESE;MWE Four Rivers Office One, LP QS Hybrid Arch SLP Salus Investments Limited

Greysaridge Hakdings Lt
muaa

actis 3la Resl Satate
Carmeck Corlruestmant
baurg

ATM Gellews Furc 11 Lt~

Cizss &
‘Cayman Istands

than to hold an investment. Each Arch Entity is in a "dotted line” box with entities owned by it meeting the criteria set forth
in the prior sentence in “solid line” boxes below; there is no ownership reiationship beoween “solid line” boxes.

Footnote 1: PT Precision Marketing Indonesia is 99% owned by Precision Marketing Holdings Pty Ltd and is 1% owned by
Precision Marketing Asia Pacific Pty Lid.

Footnote 2: Coface Morth America Insurance Company (MA entity) is 100% owned by Coface S.A.{France entity). Arch has a
minority Investment in Coface S.A. which is 28.87% owned by Arch Financial Holdings Europe IV Limited (Ireland entity)
which is 100% owned by Arch Financial Holdings Europe Il Limited (Ireland entity). Arch Financial Holdings Eurcpe 11 Limited
is 100% owned by Arch Reinsurance Ltd.(Bermuda entity) which is 100% owned by Arch Capital Group Ltd, the ultimate
parent. A separate Coface organization chart is attached.

Key: For each entity. the company name (jurisdiction), FEIN# (where applicable) and MAIC# {or eqguivalent number if
applicable) are listed. The figures in the chart are as of December 31, 2022, such figures are updated on an annual basis in
.I'me with normal pracrices.

40.00%

16.40%

Castle Creek Capital
Partniers V, L.P.
Delaware
90-1000837

24 56%

Asia (Cayman), LP.
Cayman
98-1056747

100.00%

Termnpleton Strategc
Emerging Markets Fund IV

10.59%

Feeder Fund 11 (Coinvest-

Luxembourg

Singapore

Singapore

Luxembourg

Mauritius

15.18%

47.08%

99.31%

17.70%
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COFACE ORGANIZATIONAL CHART

Arch Capital Group

Public Employee shares

Ltd.
69.54% 29.87% 0.59%
Coface SA
Ex Coface Holding SAS
100% [
| Compagine Francaise |
Compagine Francaise d’Assurance pour le
d’Assurance pour le Commerce Exterieur Coface North America
Commerce Exterieur Holding Company (DE)
Canada-Branch
) [ 100%
face North .
?Aomaecreica (I)rzz Coface North Coface Service North Coface Canada
G (I\/IA) America Inc. (NY) America Inc. (DE) Holding Corp. (DE)

_ | 100%

Coface Services
Canada Company
(Nova Scotia)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
98-0374481 .. NASDAQ Arch Capital Group Ltd. .... ..0.000 ... ....No TP I
02-0576800 Arch Capital Services LLC .. .. |Arch Services Holdings Inc. . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. e N0 e
98-0602504 Arch Investment Management Ltd. .. |Arch Capital Group Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. vl N0 e
..|98-0493884 .. Arch Reinsurance Ltd. .............. ..|Arch Capital Group Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. e N0 e
..|98-1031826 .. Arch Global Services (Philippines) Inc. .. |Arch Capital Group Ltd. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. vl N0 e
. Arch Global Services (Cyprus) Ltd ... .. |Arch Global Services Holdings Ltd. . . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. e N0 e
Arch Global Services Holdings Ltd. . |Arch Capital Group Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. vl N0 e
..| 98-1244615 .. Arch Underwriters Ltd. ... . |Arch Reinsurance Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. e N0 e
..|98-0705201 .. Arch Underwriting at Lloyd's Ltd .. . | Arch Reinsurance Ltd. ... . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. vl N0 e
Axiom Underwriting Agency Limited . . |Arch Intermediaries Group Limited .. | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. e N0 e
Idlemear Holdings Limited .. . | Axiom Underwriting Agency Limited . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. vl N0 e
Thomas Underwriting Agency Limited .| Idlemear Holdings Limited ........... . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd. e N0 e
SALT Insurance Services Limited Thomas Underwriting Agency Limited . Ownership .100.000 ...|Arch Capital Group Ltd. ... N0
Arch Underwriting Agency (Australia) Pty.
............... Ltd. e . Arch Managing Agency Limited ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 98-0399846 .. Arch Capital Holdings Ltd. . . . .NIA....... | Arch Reinsurance Ltd. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
98-0616488 .. Arch Financial Holdings Europe | Limited .... |..IRL....]...... NIA....... Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0585481 .. Arch Re Underwriting ApS Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Arch Syndicate Investments Ltd . . | Arch Reinsurance Ltd. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Gulf Re Holdings Limited LJEYLLL Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Gulf Reinsurance Limited LARE.... ... IA........ Gulf Re Holdings Limited ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 98-070559% .. Arch Investment Holdings | Ltd. . |Arch Reinsurance Ltd. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
98-0705598 .. Arch Investment Holdings Il Ltd. ..... Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
99-1244244 .. Arch Investment Holdings II1 Ltd. .... BW....{...... NIA....... Arch Reinsurance Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Arch Investment Holdings IV Ltd. . |Arch Reinsurance Ltd. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Somers Group Holdings Ltd. ................ BW....{...... NIA....... Greysbridge Holdings Ltd ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Somers Re Ltd. ....cooeeveeeeeenennns BW....) IA........ Somers Group Holdings Ltd. ...... . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Watford Holdings (UK) Limited ..GBR... NIA.......| Somers Re Ltd. ....ccoeeeeeeennns Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Watford Holdings (U.S.) Inc. .... oo | DB e NIA....... Watford Holdings (UK) Limited . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Watford Insurance Company Europe Limited .... |..GIB....]....... IA........ Watford Holdings (UK) Limited . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Watford Services INC. .ooovveevveevieiiiiiiiiiinnns LDE ] NIA....... Watford Holdings (U.S.) Inc. ...... . | Ounership .100.000 ...|Arch Capital Group Ltd. ...
Arch Reinsurance Ltd. Escritorio De
99-1245248 .. Representacao Ltda. .......... LBRA....)...... NIA....... Arch Reinsurance Ltd. ... Ounership .100.000 ...|Arch Capital Group Ltd. ...
Arch Underwriting at Lloyd's (Australia
98-1006574 .. |8 (PPN AUS.LLL NIA....... Arch Managing Agency Limited ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0616491 .. Arch Financial Holdings Europe Il Limited ... |..IRL....]...... NIA....... Arch Reinsurance Ltd. ............. Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-1243751 .. Arch Financial Holdings Europe Il1 Limited . |..IRL....]...... NIA....... Arch Reinsurance Ltd. ..........ceeeeeeeeninns Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-1244422 .. Arch LMI Pty Ltd oo AUS.LLL NIA....... Arch Financial Holdings Australia Pty Ltd |Ownership .100.000 ...|Arch Capital Group Ltd. ...
Arch Financial Holdings Europe |l Limited
..| 98-1305287 .. Arch Financial Holdings Australia Pty Ltd ... [.. . Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
..| 47-3497583 .. Arch Mortgage Risk Transfer Holdings LLC .... . |Arch U.S. MI Services Inc. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
47-4121100 .. Arch Mortgage Risk Transfer PCC Inc. .......... . Arch Mortgage Risk Transfer Holdings LLC . |Ownership .100.000 ...|Arch Capital Group Ltd. ...
82-3878331 .. Incorporated Protected Cell No. AMRT-FRE-01 Arch Mortgage Risk Transfer PCC Inc. ....... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0616493 .. Arch Financial Holdings B.V. .......cccccceneeee Arch Financial Holdings Europe |l Limited |Ownership .100.000 ...|Arch Capital Group Ltd. ...
Arch Insurance (EU) Designated Activity
............................................................................ 98-1024362 .. | .eeevveereeenn | eeveermmnnnnennn | e [COMPANY s |- IBLe ] O NTALLLLL.. [Arch Financial Holdings Europe Il Limited |Ownership........ccccccooiiiiuinnnnnnnnnnnd . 100,000 ... | Arch Capital Group Ltd. ... [oeee N0 ceeee o
............................................................................ 98-1243732 .. | evvvvvvveeenn | vvvvvvvvennnnnn | vvvvveieiiiieiiiiiiieeeeeennn. | Arch Underwriters Europe Limited ............... |..IRL....]......NIA....... [Arch Financial Holdings Europe Il Limited |Ownership..........cccooeevvvuurunnnnnnnnnit. 100.000 ... |Arch Capital Group Ltd. .....ooeeeeeeens | ee N0t ceeee o
Arch Reinsurance Europe Underwriting
............................................................................ 98-0611448 .. [ .....cooooeee [ coveiiiiiie | veveeiiiiiiiiiniiieeeee... | Designated Activity Company ............ooeeee | IRL....]......NIA....... | Arch Financial Holdings Europe Il Limited |Ounership..........ccccoocueiiinerinnne..nnif. 100.000 ... | Arch Capital Group Ltd. ......cooooorenes [oeee N0 e e
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............................................................................ 06-1424716 .. | .eovvvvvvveene | wevvvvvnvvenenns | vevvnisesisssesssnnnnnnnnnn.. |Arch Capital Group (U.S.) Inc. ......ccceeeeeees | .. DE.....]......NIA....... [Arch Financial Holdings Europe | Limited . |Ownership.......ccccceoeviiuunnnnnnnnnnnnnt..90.000 ....|Arch Capital Group Ltd. .....ooeeeeeeens | ea N0t ceeee i
Arch Reinsurance Europe Underwriting
06-1424716 .. Arch Capital Group (U.S.) Inc. ....... LDE ] NIA....... Designated Activity Company Ownership ..10.000 ....|Arch Capital Group Ltd. ...
98-1244441 .. Alwyn Insurance Company Limited .GIB....]....... IA........ Arch Financial Holdings B.V. Ownership .100.000 ...|Arch Capital Group Ltd. ...
Arch Reinsurance Europe Underwriting
98-0413940 .. Arch Insurance (K) Limited Designated Activity Company .........cccceeee. OWNErship..coeeeeeeeeee e .100.000 ...|Arch Capital Group Ltd.
.. | 06-1430254 .. Arch Reinsurance Company Arch Capital Group (U.S.) Inc. ... .. [ Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 47-537439% .. Arch Underwriters Inc. ...... . |Arch Reinsurance Company .. . [ Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
98-0389551 .. Alternative Re Holdings Limited ... Arch Capital Group Ltd. ... Ownership .100.000 ...|Arch Capital Group Ltd. ...
98-0704518 .. Arch Europe Insurance Services Ltd Arch Insurance (UK) Limited . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 43-0971887 .. Arch Insurance Group Inc. ........cceennnn . |Arch Capital Group (U.S.) Inc. . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
22-3501803 .. Capital Protection Insurance Services, LLC . Arch Reinsurance Company . | Ownership ..49.000 ....|Arch Capital Group Ltd. ...
98-0625844 .. Alternative Re Limited Alternative Re Holdings Limited .. . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
..| 43-0990709 .. Arch Specialty Insurance Agency Inc. . |Arch Insurance Group Inc. .... .. | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
. |43-0990710 .. Arch Insurance Company Arch Reinsurance Company . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
43-1053031 .. First American Service Corporation ............ Arch Insurance Group Inc. .......... . | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Insurance Group . ...|06-1521582 .. Arch Property Casualty Insurance Company .|Arch Insurance Company .. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Insurance Group ... ... |36-2545393 .. Arch Specialty Insurance Company ............... .|Arch Insurance Company .. | Ownership .100.000 ...|Arch Capital Group Ltd. ...
Insurance Group .... . [39-1128299 .. Arch Indemnity Insurance Company .. Arch Property Casualty Insurance Company . |Ownership .100.000 ...|Arch Capital Group Ltd. ...
......... 45-5366880 Arch Insurance Solutions Inc. .. |Arch Insurance Group Inc. ...................... | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
98-1089562 Arch Insurance Canada Ltd. ..|Arch Financial Holdings Canada Ltd. . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
46-1950584 Arch U.S. MI Holdings Inc. . .. |Arch Capital Group (U.S.) Inc. ... . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
46-1950584 Arch Capital Finance LLC ... .. |Arch U.S. MI Holdings Inc. ... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
..| 46-1950257 .. Arch U.S. MI Services Inc. .. |Arch US MI Holdings Inc. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Insurance Group . .... | 36-3105660 .. Arch Mortgage Insurance Company .|Arch U.S. MI Holdings Inc. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Insurance Group . ....|39-1080973 .. Arch Mortgage Guaranty Company . Arch U.S. MI Holdings Inc. Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Insurance Group . . [95-2621453 .. Arch Mortgage Assurance Company ...... ..|Arch U.S. MI Holdings Inc. ............ . | Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
......... . Arch Investment Holdings (Cyprus) Ltd . .. |Arch Investment Property Holdings Ltd. .... |Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Arch Investment Property Holdings Ltd. .. |Arch Global Services Holdings Ltd. .......... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
..|98-1341235 .. Arch Capital Finance (Ireland) Limited .. |Arch Financial Holdings Europe Il Limited |Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Benely Properties Limited ..... .. |Arch Investment Holdings (Cyprus) Ltd ..... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Arcozil Properties Limited . .. |Arch Investment Holdings (Cyprus) Ltd ..... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Varony Properties Limited .. .. |Arch Investment Holdings (Cyprus) Ltd ..... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Galozy Properties Limited .. .. |Arch Investment Holdings (Cyprus) Ltd ..... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
Primantela Properties Limited .. |Arch Investment Holdings (Cyprus) Ltd ..... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
. Coramono Properties Limited .. . |Arch Investment Holdings (Cyprus) Ltd ..... Ownership.. ..}.100.000 ...|Arch Capital Group Ltd.
................. 56-1273575 .. United Guaranty Services, Inc. . Arch U.S. MI Holdings Inc. .................... |Ownership .100.000 ...|Arch Capital Group Ltd. ...
United Guaranty Residential Insurance Company
1279 ...|Arch Insurance Group ..........ccceeveuees | eeue 16667 ....|56-0789396 .. | ..ccovvvvies | ceviiriiiiei | e of North Carolina .......cccoevvvviiiiiiiiiiinans NC e IA........ Arch U.S. MI Holdings Inc. .....ccccocvvvenns OWNErship....ccueeevreriiiiniiieecieens .100.000 ...|Arch Capital Group Ltd.
United Guaranty Residential Insurance Company
1279 ...| Arch Insurance Group ..........cceeeeeeeees | onee 15873 ....[42-0885398 .. LNCe] e IA........ Arch U.S. MI Holdings Inc. .......ceeeeins Ownership .100.000 ...|Arch Capital Group Ltd. ...
Prévalois SAS ... WFRALLL) L NIA....... Arch Financial Holdings Europe |l Limited |Ownership ..50.000 ....|Arch Capital Group Ltd. ...
Special Credit Opportunities (Parallel) 11,
L.P. = Series A .o ..CYM.... Arch Investment Holdings | Ltd. ..... Ownership ..1.000 .... |Arch Capital Group Ltd. ...
Fortress MSR Opportunities Fund | B L.P. ..CYM... . |Arch Capital Holdings Ltd. Ownership.. ..12.340 ....|Arch Capital Group Ltd.
ADM Galleus Fund Il Limited Class A6 ......... .CYM.... Arch Reinsurance Ltd. ...... Ownership .100.000 ...|Arch Capital Group Ltd. ...
Melody Capital Partners Offshore Credit Fund,
L P oM. OTH....... Arch Investment Holdings Ill Ltd. ........... Ownership ..24.590 ....|Arch Capital Group Ltd. ...
Castle Creek Capital Partners V, L.P. ........ JDE.....]...... OTH....... Arch Reinsurance Ltd. .......ccceeveeieeeeennns Ownership ..24.560 ....|Arch Capital Group Ltd. ...
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Pinebridge Structured Capital Partners
......................................................................................................................................................... Offshore 11-A, L.P. e | OYMLLL) L  OTH. ... [Arch Capital Holdings Ltd. ...........cccccccc. [OWNErship....cooooiiiiiiiiiiiinnnnn} ..99.330 ... Arch Capital Group Ltd. ...ooooovvveveeeis |oeee N0t e 3 el
Templeton Strategic Emerging Markets Fund IV
.......... Asia (Cayman), L.P. ......... e |--CYML... Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd. .....cooovvvveeeeee |eee NOciiil] e 3 i
.......... CEMOF-A Investors |, LP . ..CYM. . |Arch Investment Holdings Il Ltd. . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... CEMOF-A Investors I, LP .. DE..... Arch Investment Holdings Il Ltd. ............ |Ownership.. .100.000 ...|Arch Capital Group Ltd.
Pinebridge Structured Capital Partners
.......... Offshore 111-A, L.P. oooieiiiiiiiiiieeeeeeeeeees | .OYMLLL Arch Capital Holdings Ltd. .................... |Ownership.. ..99.210 ....|Arch Capital Group Ltd.
.......... Premia Holdings Ltd. .. ..BWU. .. |Arch Reinsurance Ltd. .. . | Ownership.. .23.210 ....|Arch Capital Group Ltd. ..
.......... Premia Reinsurance Ltd ..BWU. .|Premia Holdings Ltd. ... . | Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
.......... Premia LV1 Ltd. ............ ..BW... Premia Reinsurance Ltd. ........................ |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Premia Holdings Inc. ..... .. DE..... Premia Holdings Ltd. .......cccccccceeeeeeeeeeee. | Ounership.. .100.000 ...|Arch Capital Group Ltd.
.......... Premia Solutions Inc. .. DE.... . |Premia Holdings Inc. ... .. | Ounership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... ...| 32-0539299 .. Arch Mortgage Funding, Inc. .. DE..... Arch Capital Group (U.S.) Inc. ............... | Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... ..|98-1490970 .. Arch Intermediaries Group Limited .............. | ..GBR... Arch Reinsurance Ltd. .................... Ownership.. .100.000 ...|Arch Capital Group Ltd.
......................................... Blue Sky Partners Limited ............ceevveenennnn | ..GBR... Arch Intermediaries Group Limited ... Ownership.. ..98.030 ....|Arch Capital Group Ltd.
.......... Archipelago Risk Services Limited .............. Blue Sky Partners Limited ...................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Lake Shore IC, Inc. ..ccoeeeennnnns . |Arch Mortgage Risk Transfer PCC Inc. . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... McNeil & Company, Inc. .. Arch Insurance Company .......................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Obelisk Underwriting Limited ... |..GBR... Arch Intermediaries Group Limited ... Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... ...| 83-4516586 .. First Shield Service Corporation .... | MO... Arch Insurance Group Inc. .............. Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... ...| 38-4119847 .. First Shield Service Corporation of Florida MO..... Arch Insurance Group Inc. ...................... | Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... ..|61-1932852 .. First Shield Consumer Service Corporation ... |..MO..... Arch Insurance Group Inc. ...................... | Ownership.. .100.000 ...|Arch Capital Group Ltd.
First Shield Consumer Service Corporation of
.......... 37-1944730 .. Florida .. . | Arch Insurance Group Inc. . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
......................... Arch Credit Risk Services (Bermuda) Ltd. . |Arch Reinsurance Ltd. ..... . | Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... ...| 47-5537185 .. Ventus Risk Management, Inc. ........cccceunee. Arch Insurance Group Inc. ...................... | Ownership.. .100.000 ...|Arch Capital Group Ltd.
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 71455 ....|37-0857191 .. Arch Life Insurance Company of America ....... Arch Capital Group (U.S.) Inc. ....eeeenneeee Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... 84-3725636 .. Penflex Actuarial Services LLC ...... . [McNeil & Company, Inc. ... . | Ounership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... Barbican Group Holdings Limited ..... . |Arch Reinsurance Ltd. .. Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... Barbican Reinsurance Company Limited ......... Barbican Group Holdings Limited .............. |Ownership.. .100.000 ...|Arch Capital Group Ltd.
Barbican Specialty Reinsurance Company
.......... Limited .. ..|Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Financial Holdings (UK) Limited . . |Arch Reinsurance Ltd. ........ Ownership.. .100.000 ...|Arch Capital Group Ltd. ..
.......... Arch Corporate Member Limited Arch Financial Holdings (UK) Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Managing Agency Limited ... Arch Financial Holdings (UK) Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Barbican Underwriting Limited .. . |Arch Financial Holdings (UK) Limited . | Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
.......... Castel Underwriting Agencies Limited . Arch Financial Holdings (UK) Limited ....... |Ownership.. ..85.000 ....|Arch Capital Group Ltd.
.......... Castel Underwriting Europe BV Castel Underwriting Agencies Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Talus Insurance Brokers Limited .. . Castel Underwriting Agencies Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Nostrum Care .......cceeeeeeeeeeeeeeeeieeeeeeneeeeeen.. | LFRALLLL Arch Financial Holdings Europe || Limited |Ownership.. ..75.000 ....|Arch Capital Group Ltd.
.......... Arch Financial Holdings Europe IV Limited ... |..IRL. . |Arch Financial Holdings Europe Il Limited |Ownership.. 100.000 ... |Arch Capital Group Ltd. ..
.......... Arch Investments |l LLC .........cevvvvvvvvnnnnnnnn | .. DELL. Arch Capital Holdings Ltd. .................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
Arch Financial Holdings Europe |1l Limited
.......... Precision Marketing Holdings Pty Ltd .......... | ..AUS.... Ownership.. ..75.000 ....|Arch Capital Group Ltd. ... No
.......... Precision Marketing Asia Pacific Pty Ltd .... |..AUS. .. |Precision Marketing Holdings Pty Ltd . [Ownership.. 100.000 ... |Arch Capital Group Ltd. .. ... No...
.......... Precision Marketing Australia Pty Ltd ..AUS. . |Precision Marketing Holdings Pty Ltd . [Ownership.. 100.000 ... |Arch Capital Group Ltd. .. ... No...
.......... PT Precision Marketing Indonesia .. IDN... Precision Marketing Holdings Pty Ltd ....... |Ownership.. ..99.000 ....|Arch Capital Group Ltd. .....oooovveveeeees | eee N0 ceeee o
.......... PT Precision Marketing Indonesia .... .. IDN... Precision Marketing Asia Pacific Pty Ltd . |Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....coovvvvveeeees | ee N0 e o
.......... MPM Japan Limited .JPN... Precision Marketing Holdings Pty Ltd ....... |Ownership.. .100.000 ...[Arch Capital Group Ltd. .....oooeeeeeeeees [oee N0 ceeee e
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........................................................... ...| 26-3015410 .. .. .. |Out of Towne, LLC ...evvvenenieeeeenn | o0 VAL . Arch Insurance Group Inc. ...................... | Ownership.. .100.000 ...|Arch Capital Group Ltd. ....ooovvvveeeees | ee N0t ceeee o
.......... Greysbridge Holdings Ltd. .......ccccocoonnnnnns | B Arch Reinsurance Ltd. ........................... |Ownership.. ..40.000 ....|Arch Capital Group Ltd. ......ccoovveeeees
.......... Arch Services Holdings Inc. . .. DE.... Arch Capital Group (U.S.) Inc. ............... [Ownership.. .100.000 ... |Arch Capital Group Ltd. .......ccccuveeens
.......... Arena NV LBEL.... Castel Underwriting Europe BV ................ |Ownership.. .100.000 ...|Arch Capital Group Ltd. ......ccoevveeeens
.......... Square Pegs Risk Limited ..GBR.... Castel Underwriting Agencies Ltd. .......... |Ownership.. ..60.000 ....|Arch Capital Group Ltd. .....cccvvvrrrennns

Castel Construction Risk Ltd . |Castel Underwriting Agencies Ltd. . | Ownership.. .65.800 ....|Arch Capital Group Ltd. ..

.......... I Arch Investment ICAV .......coovvvvviviiiivieenennn. | IRLLLLL Arch Reinsurance Ltd. ........................... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... 87-1239197 .. Soundview Claims Solutions Inc. .........ccceee. | DE.L.il] e Arch Insurance Group Inc. ...................... | Ownership.. .100.000 ...|Arch Capital Group Ltd.
. 1279 ...|Arch Insurance Group ...........eeeeeeeeees |eeees 31887 ....|20-0527783 .. Coface North America Insurance Company ....... Coface, S.A. oo Ownership.. .100.000 ...|Arch Capital Group Ltd.
L1279 ...|Arch Insurance Group ...........eeeeeeeeees |eeees 15824 ....[47-5113164 .. Watford Specialty Insurance Company ........... .|Watford Holdings (U.S.) Inc. .......... .. | Ownership.. .100.000 ...|Arch Capital Group Ltd.
. 1279 ...|Arch Insurance Group ...........eeeeeeeeees |eeees 25585 ....|38-2755799 .. Watford Insurance Company . Watford Specialty Insurance Company . . [Ownership.. .100.000 ...|Arch Capital Group Ltd. ..

Watford Asset Trust 1 .
Watford France Holdings .........ccevvvvvvvvvvnnnns .
Axeria IARD
Somerset Bridge Group Limited ...................
Somerset Bridge Insurance Services Limited .. |..
Somerset Bridge Shared Services Limited ......
Somerset Bridge Ltd
Southern Rock Holdings Limited
Southern Rock Insurance Company Limited
Panacea Ltd ........ccoocvviiiiiiiiiiiiiiine
Arch Lenders Mortgage Indemnity Limited ...... .

.......... Somers Group Holdings Ltd. ..................... | Ownership..
Somers Group Holdings Ltd. ......ccccoeeunnnnnee Ownership..
Watford France Holdings .......cccoevvveveneennes Ownership..
Arch Reinsurance Ltd. .........cceeeeeeeinenns Ownership..
. | Somerset Bridge Group Limited Ownership..
Somerset Bridge Group Limited Ownership..
Somerset Bridge Group Limited ................ Ownership..
.. | Arch Reinsurance Ltd. ........... Ownership..
. | Southern Rock Holdings Limited ..... .... | Ownership..
. | Southern Rock Insurance Company Limited ... |Ownership..
Arch Financial Holdings Australia Pty Ltd |Ownership..
Arch Financial Holdings Europe |l Limited

.100.000 ... [Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd.
.100.000 ... [Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd.
.100.000 ... [Arch Capital Group Ltd. ..
.100.000 ...|Arch Capital Group Ltd.
.100.000 ... [Arch Capital Group Ltd.
.100.000 ...|Arch Capital Group Ltd. ..
.100.000 ... [Arch Capital Group Ltd. ..
.100.000 ...|Arch Capital Group Ltd. ..
.100.000 ... [Arch Capital Group Ltd.

.......... Arch Financial Holdings Canada Ltd. ..CAN... Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Group Foundation .. DE.... Arch Capital Group (U.S.) Inc. ............... [Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Arch Fund Management Ltd. .... ..BW... Arch Global Services Holdings Ltd. .......... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Albus Energy Risks Limited ... Castel Underwriting Agencies Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.
.......... Castel NAPL Limited Castel Underwriting Agencies Limited ....... |Ownership.. .100.000 ...|Arch Capital Group Ltd.

Paradiso Risk Limited .
Arch Group Reinsurance Ltd. . | B

. |Castel Underwriting Agencies Limited . [Ownership..
Arch Capital Group (U.S.) Inc. ....oeeeeeeeee Ownership..

.70.000 ....|Arch Capital Group Ltd. ..
.100.000 ... [Arch Capital Group Ltd.

Actis Asia Real Estate Carrock Co-Investmen

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

.......... ADM Galleus Fund Il Ltd - Class A7 . .. |Arch Reinsurance Ltd. .. . | Ownership.. .1.000 .... |Arch Capital Group Ltd. ..
.......... 84-4716164 .. AG Essential Housing, L.P. ... . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. .0.156 .... |Arch Capital Group Ltd. ..
.......... ..| 87-3246295 .. Altai Ventures |1 Arch Investment ICAV ............................ |Ownership.. .. 0.360 .... |Arch Capital Group Ltd.

......................... AP EPF IV One Co-Invest, L.P. ...ooeeeriiieees | .OYM....) ...... OTH....... [ Arch Investment Holdings | Ltd ............... [Ownership........ccceeeeeeiiiieeeeieeeiii} .. 0.156 ... | Arch Capital Group Ltd.
Arch Asia-Pacific Private Credit
.......... Opportunities Fund I, L.P. ..o | .OYM....) ...  OTH....... [ Arch Reinsurance Ltd. .........cccceeeeeeeeeees [Ownership...oooooeeeeeeeieeieeeei . 1,000 ... | Arch Capital Group Ltd.

Asia Property Fund IV Feeder S.A SICAV-SIF .
Baron X LP

Arch Reinsurance Ltd. ..........ceeeeeeeininns Ownership..
. |Arch Investment Holdings |11 Ltd . | Ownership..
Arch Reinsurance Ltd. .........cceeeeeeeinenns Ownership..

..0.108 .... |Arch Capital Group Ltd.
.0.181 .... |Arch Capital Group Ltd. ..

.......... Bay Capital Feeder Fund Ltd - Class 3 . .. 0.181 .... |Arch Capital Group Ltd.
BlackRock Asia-Pacific Private Credit Opp.
............................ Fund Il (LX Feeder) SCSp .. Arch Reinsurance Ltd. ........................... |Ownership.. .... |Arch Capital Group Ltd. .......ccoeeennnnn P
.......... ...|81-2327459 .. BlackRock Carbon VI LP Arch Investment ICAV ............................ |Ownership.. ... |Arch Capital Group Ltd. .......ccceeeennns JUURC I
.......... ..| 86-3636120 .. Bridge KF112 Partners LLC Arch Investment Holdings Il Ltd Ownership.. ... |Arch Capital Group Ltd. .......ccoeeeennnns P
.......... 87-2092860 .. Bridge KF119 Partners LLC . |Arch Investment Holdings |1l Ltd . | Ownership.. ... |Arch Capital Group Ltd. .. P T
.......... ..|98-1532451 .. China Car Parks Investment Fund Il L.P. ..... Arch Reinsurance Ltd. ........................... |Ownership.. . |Arch Capital Group Ltd. ......ccoeeernnnns P
China Car Parks Strategic Investment Fund
.......... ..|98-1413105 .. Arch Reinsurance Ltd. ........................... |Ownership.. . |Arch Capital Group Ltd. ....coooeeeeeeeenns [ N0l 3,

Arch Investment Holdings IIl Ltd ............ Ownership.. . |Arch Capital Group Ltd. .........cceennnns ... NO...... RO
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Cibus Co-Invest Il LP ..GGY.... Arch Investment Holdings II1 Ltd ............ Ownership .. 0.500 .... |Arch Capital Group Ltd. ... UV
Cibus Fund LP ... L.GGY.... . |Arch Investment Holdings II1 Ltd . Ownership.. ..0.19 .... |Arch Capital Group Ltd. JUURC I
Co-Investment Income Fund,
SErieS D et CDE] e OTH....... Arch Capital Holdings Ltd. ........cccceeeeee OWNErship..coeeeeeeeeee e ..1.000 .... |Arch Capital Group Ltd. ......ccovveeeeens .. NO...... JUURC I
CVC Credit Partners EUDL Il Co-Invset Fund
......................................................................................................................................................... SCSP s | LUK e OTH.LLLLLL [Arch Investment Holdings IV Ltd .............. [Ownership......coooooiiiiiiiiiiiiiiieeen) . 00129 Lo | Arch Capital Group Ltd. .oooooeeevevviee |oeee N0l e 3o
CVC Credit Partners European Direct Lending
......................................................................................................................................................... Feeder Fund 111 (Coinvest-DL) SCSp ............ |..LUX....]......OTH....... [Arch Investment Holdings IV Ltd .............. |Ownership........cccoeeiiiiiiiiiiiieneeen) .. 00106 ... | Arch Capital Group Ltd. ...oooooovvvvveeis |eee N0t e 3 e
CVC Credit Partners European Direct Lending
......................................................................................................................................................... Feeder Fund 111 SCSPp ...coeeeeeeeeeieiiieeeeen | LUKl e  OTH. L. [Arch Investment Holdings IV Ltd .............. [Ownership......cccoooiiiiiiiiiiiiiieeeenn) . 00145 L[ Arch Capital Group Ltd. .oooooeeevveeeee |oeee N0t 3o
CVC Credit Partners Global Special
............................................................................ 98-1240480 .. | ..eeevvveennnn | eevevenineiiinnn | iieeeeeeen. [ Situations USD Fund, L.P. ..o | LOYMLLL) . OTH....... [Arch Investment Holdings | Ltd ..............|Ownership.......cccoooiiiiiiniiniinenneen) .. 00134 L. | Arch Capital Group Ltd. .ooooooveeeiiiii |oeee N0l 3 i
Dyal Capital Partners V Co-Invest Odyssey
(A) LP e O], OTH....... Arch Reinsurance Ltd. ................ Ownership .. 0.115 .... |Arch Capital Group Ltd. ... ....No JUURC I
Edelweiss Infrastructure Yield Plus LP . |..SGP.... . |Arch Investment Holdings IV Ltd . | Ounership.. ..0.152 .... | Arch Capital Group Ltd. ....No.. [ I
EIP China Multi-Strategy Fund ................... ..CYM..... .. |Arch Reinsurance Ltd. ............. . | Ownership.. ..0.100 .... |Arch Capital Group Ltd. ....N0.. JUURC I
EW India Special Assets Fund Il Pte. Ltd .... |..SGP... .. |Arch Investment Holdings IV Ltd . | Ownership.. ..0.164 .... |Arch Capital Group Ltd. ....No.. U
EW RE Fund Pte Ltd eeeeeeees | 2SGP . |Arch Investment Holdings Il Ltd .. Ownership.. .. 0.259 .... |Arch Capital Group Ltd. ... No.. JUURC I
Fortress Bermuda Infrastructure Partners (A)
........................... 98-1348733 .. .BW....]......OTH....... | Arch Capital Holdings Ltd . | Ounership ..0.100 .... |Arch Capital Group Ltd. ... e N 3
........................... 80-0941834 .. Fortress MSR Opportunities Fund I1 A LP(A) . |..CYM....]......OTH....... | Arch Capital Holdings Ltd . | Ownership ..0.113 .... | Arch Capital Group Ltd. ... LNl B
Fortress Real Estate Opportunities Fund I1
............................................................................ 32-0436814 .. | .eoevveviiiinn | i | e [ (C) LP s |22 DEeiiii] e  OTH. L [Arch Investment Holdings |11 Ltd ............ |Ownership.....ccccooeeiiiiiiiiiiiiieeeeenn) .. 0.448 ... | Arch Capital Group Ltd. ..oooovvvvveveeenns |one N0l 0 3l
Fortress Real Estate Opportunities Fund I11
................. 98-1313738 .| .eerrrrerenns (C) L.P s | OYML) L OTHL ... [Arch Investment Holdings |11 Ltd ............ |Ownership......ccccoeeiiiiviiiiceneeeeeenp .. 0.146 ... | Arch Capital Group Ltd. ...oooovvvvveeenees |oee N0l i 3l
................. . . Four Rivers Office One, LP ..SGP....J...... OTH....... [Arch Investment Holdings IV Ltd .. Ownership 0.471 .... | Arch Capital Group Ltd. ... NO] B
................. Gaw Growth Equity Fund I, LPF ... oo | ..HKG....]......OTH....... [Arch Reinsurance Ltd. ............... Ownership 0.320 .... |Arch Capital Group Ltd. ... N0l B
Global Credit Opportunities Fund Luxembour
................. 98-1420948 .. SCSP s | oLUXeiii] e  OTH.LLLLLL [Arch Investment Holdings OWnership....ceeeeeeeeeeeeeeeeeeeeeennn} .. 0.342 L. | Arch Capital Group Ltd. .oooovvvvvvveeeenes |oene N0l 0 3l
................. 98-1271952 .. Global Renewable Power Fund I1 (B), L.P. .... |..CYM....]......OTH....... [Arch Investment Holdings Ownership 0.122 .... | Arch Capital Group Ltd. ... N0 B
................. 98-1194227 .. Highbridge European Asset Value Fund .......... |..CYM....]......OTH....... [Arch Reinsurance Ltd. ................ Ownership 0.113 .... |Arch Capital Group Ltd. ... LNl B
Highbridge European Asset Value Fund |1, L.P.
.............................................................. ..CYM....J......OTH....... [Arch Reinsurance Ltd. .............ccceeeeeeeeee. | OWNEIShip..eniiiiiiiiiiiiiiieceeeeeeenn) o 0.275 ... | Arch Capital Group Ltd. .oooeeeeeeeeeeene | N0l 3l
................. 98-1300492 .. Arch Reinsurance Ltd. ...... Ownership ... |Arch Capital Group Ltd. ... U
..| 84-3852891 .. Long Arc Capital Fund I, L.P .... .. |Arch Insurance Company ........ Ownership.. ... |Arch Capital Group Ltd. JUURC I
Madeira Capital Investments Ltd . |Arch Investment Holdings IV Ltd Ownership.. .... |Arch Capital Group Ltd. U
Marilyn Alpha Co_Investment L.P. . | Arch Mortgage Insurance Company . | Ownership.. ... |Arch Capital Group Ltd. JUURC I
................. Melody Harmoni Co-Invest, LP .... Arch Reinsurance Ltd. ... weveeee. |Ownership..... . |Arch Capital Group Ltd. ... U
Monarch Capital Partners Offshore Funi
O OTH....... Arch Reinsurance Ltd. ...... Ownership ... |Arch Capital Group Ltd. ... U
Monarch Co-Invest Fund - D LP ... JUVUUVUVUUR DR -SNN I OTH....... Arch Insurance Company Ownership . |Arch Capital Group Ltd. ... JUURC I
Monarch Opportunistic Real Estate Fund 1-C
LP e LDE] s OTH....... Arch Reinsurance Ltd. ........ccccoeeeiiiiiiins OWNErship..coeeeeeeeeee e .. 0. . |Arch Capital Group Ltd. JUURC I
Partners Group Secondary 2020 (USD) C-I ,L.P.
............................................................ ..CYM... Arch Reinsurance Ltd. ..........cccceeeeeeeeeees [ OWNErShip. e O ... |Arch Capital Group Ltd. JUURC I
Pinebridge Secondary Partners V Feeder, SLP |..LUX....] Arch Investment ICAV Ownership ... |Arch Capital Group Ltd. ... U
QS Hybrid Arch SLP .. |Arch Investment Holdings IV Ltd Ownership.. ... |Arch Capital Group Ltd. JUURC I
QS Hybrid Arch |1 SLP . . |Arch Investment Holdings IV Ltd .. Ownership.. . |Arch Capital Group Ltd. L3
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Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Real Estate Credit Solutions Offshore Fund
.......................................................................... 98-1385608 .. | ...ooooeeinnn | e | e [ LR [ LOYMLLL] L OTH.LLLLL. [ Arch Investment Holdings 111 Ltd ............ [Ownership..........ccoooiiiiiiiii ] . 0.260 ... | Arch Capital Group Ltd. ..o | N0 Ll 8 e,
RichBrook Offshore Segrated Portfolio D -
Agency MBS ... Arch Reinsurance Ltd. ........ccccoeeeiiiiiiins OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee .. 0.999 .... |Arch Capital Group Ltd. .....cccevverereens
Salus Investments Limited Arch Investment Holdings IV Ltd .............. Ownership .. 0.177 .... | Arch Capital Group Ltd. ........
Sanaka Growth SPV | Limited Arch Reinsurance Ltd. .......... Ownership. ..}..0.405 .... | Arch Capital Group Ltd. ..
Shield Capital Fund I, LP .. Arch Reinsurance Ltd. . Ownership. ..}..0.208 ....|Arch Capital Group Ltd. ..
. |SP Islanders Feeder L.P. Arch Reinsurance Ltd. . Ownership. ..}..0.410 .... | Arch Capital Group Ltd. ..
SP Sunset Investors L.P . Arch Reinsurance Ltd. . Ownership. ..}..0.264 ....|Arch Capital Group Ltd. ..
Muzinich Arch Reinsurance Ltd. Ownership ..1.000 .... |Arch Capital Group Ltd. ........

Explanation

.| Artisan Partners Limited Partnership owns 9.414% of the common shares of Arch Capital GroUP LE0. .......oooiiiiiiiiiiiiiiiiiie et e e ee et e e e e etae e e e s e aaaaeeeeeeeaaaaeeeeeeaasseseeee e nsssaeaeeesssseeeeeeasssseeeeeaanssaeeeeeansseseeesasssesseesennssneeeesannres
.| Greysbridge Holdings Ltd is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd
.| Entity is an investment vehicle which is not 0Perated or CONTIOTIEA DY ArCh. ..ottt et e et e st e ettt e e s b et e sab e e e st e e e ab e e e eas e e e ast e e e s saeeeab e e oA s b e e e ase e e eab e e e An b e e e ab e e e aab e e e st e e e ase e e na b e e e st e e e aneeesnbeeennbeeennneenn .
.| Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the vOting Shares 0f Premia HOoIAINGS LEA. ....eoiiiiiiiiiiiiiiiiie ittt ettt e st e e sttt e e bt e st e e e s he e e e as e e e sabe e e s b e e ease e e eab e e e st e e oAb e e e eabe e e st e e oAt s e e eab e e e n b e e oA s e e e e a b e e e st e e e as s e e e ab e e e nbe e e st e e nnbeeennbeeennneennne
.| Arch Capital Group (U.S.) Inc. is the sole member of Arch Group Foundation, which is a non-profit corporation that is in the process of @pPlying FOr BOT(C) STATUS. iiiiiiiiiiiiiiiiiiii ittt s e ettt e sttt e e et e e e st e e eabe e e e ab e e e se e e eate e e e ab e e e st e e ease e e em bt e e ss e e ea ket e 4a bt e e st e e e abe e e an b e e e st e e e baeeenbeeeanseeensneesntnaenns
.| Coface North American Insurance Company (Massachusetts entity) is 100% owned by Coface, S.A. (France entity). Arch has a minority investment in Coface, S.A,. which is 29.87% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Europe

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

Il Limited (Ireland entity). Arch Financial Holdings Europe Il Limited is 100% owned by Arch Reinsurance Ltd. (Bermuda entity) which is 100% owned by the Arch Capital Group Ltd, the ultimate parent. A separate Coface organizational chart is attached as a separate page to the statutory
organizational chart. ..........
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1 2 12 13
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.|ADM Galleus Fund Il Limited ......ccccooevnnenee
Albus Energy Risk Limited .....
..198-0389551 ..... Alternative Re Holdings Limited

98-0625844 ..... Alternative Re Limited .....cccoooveiiininiriiinee
98-0389553 ..... Alternative Underwriting Services Ltd. ....
....|98-1244441 ... Alwyn Insurance Company Limited ................ ..(724,936)]....
.. 198-1341235 ... Arch Capital Finance (Ireland) Limited .. ....(57,696)]....

....................... Arch Capital Finance LLC .......
06-1424716 ..... Arch Capital Group (U.S.) Inc ..40,000,000 |.... .172,699,058 |.... ...(346,207,026)|....
... [98-0374481 ..... Arch Capital Group Ltd .......... .736,740,600 |.... . .(12,956,274)|.... 0 [ 659,250,028 |....
....[98-0399846 ..... Arch Capital Holdings Ltd .....cccoooieeviveees oo 0 e 0 e 0 e 0 e (870,044 | O [ O e 0 o
..102-0576800 ..... Arch Capital Services LLC .......cccooeeveevees | (40,000,000 ..o 11,297,154 |0 e O [ 146,034 191 [0 | O [l 0 e
| Arch Credit Risk Services (Bermuda) Ltd. . . . .. .
..198-0704518 ..... Arch Europe Insurance Services Ltd. .........
....................... Arch Financial Holdings Australia Pty Ltd

Arch Financial Holdings (UK) Limited ..
Arch Financial Holdings BV ...................
Arch Financial Holdings Canada Ltd. ........

.................. 98-0616488 .....|Arch Financial Holdings Europe | Limited .
.................. 98-0616491 .....|Arch Financial Holdings Europe Il Ltd ......|................ 59,700, eeeeeeennn. (23,715,467)
.................. 98-1243751 .....|Arch Financial Holdings Europe |11 Limited
........................................................................................................ 0 oo (4,894,000 oo O o0 e 0 e 0 [ O e 0 o (4,894,000 [ 0
......................................... Arch Financial Holdings Europe IV Limited
....................................................................................... (28,125,103)|................. 27,953,595 eeeeeeerereneneees (174,588 [
Arch Global Services (Cyprus) Ltd. .....coo. oo [0 4,941 |.... ...367,511 ...
Arch Global Services (Philippines) Inc ... 0 0]...
Arch Global Services Holdings Ltd. ........... ooeeeeveieieciiiie 0 forooreeiee (1,027,640)
. Arch Group Foundation ..........cccocoeeueioceeeens oo [0 - 1,000,000
98-1701434 ... Arch Group Reinsurance Ltd 256,000,000 |.... ...(7,637, ...(390,056,471)
30-1128299 ..... Arch Indemnity Insurance ......cccococeveveveees feoeeeeeceeeeeeeeeeeen O 0 oo 0 o0 o (18,871,928)|........ceee... (18,656, 155) | .o O e o0 e (37,528,083) ... 349,789,109

......................................... Arch Insurance (EU) Designated Activity
COMPANY .ot foee e [0 0 Jeeeeeeeeeeeeeeeeeeees 0 o0 e (25,766,572)|................ (13,847,905)(........0 oot [0 o (39,614,477)|............... 460,469,886
.................. 98-1089562 .....|Arch Insurance Canada Ltd . 0 ...620,980 |.... reeenn (518,193) v 3,633,646 e 3,736,433 ... .....262,463,156
..... 11150 .....[43-0990710 .....|Arch Insurance Company .................. 0. .301,906,086 |.... (463,405,254) (110,310,226) ...(271,809,394)].... .....275,279,892
.................. 98-0413940 .....|Arch Insurance Company (UK) Limited ....... 0. . .....(89,877,884) ...(434,350) .....(65,926,235)].... .738,351,006
43-0971887 ..... Arch Insurance Group Inc .................. 0 [ 21,550,384 |0 o0 [ 416,052,653 |....cooveveeeveeeeeieeee 0 e O e [ 0 437,603,037 oo
... |45-5366880 ..... Arch Insurance Solutions Inc .... 0 ..25,720,138 |....
..|27-0687834 ..... Arch International Services InC ....cooees fooveeeeceeeieiieeeeeeen 0 e 0 e 0 el O [ 0
Arch Intermediaries Group Limited ........co. oo 0 e 0 e 0 el 0 [ 3,639,290
Arch Investment Holdings (Cyprus) ... . ....237,902 |....
....|98-0705596 ..... Arch Investment Holdings | Ltd .... ..(167,508)|....
....|98-0705598 ..... Arch Investment Holdings Il Ltd. .......... (143,503)
..|99-1244244 ... Arch Investment Holdings 11 Ltd. ..ccooooes oo (V1 (8,582,627) ... [0 (V1 (361,390)

98-0705598 ..... Arch Investment Holdings IV Ltd. ..o |, [\ (42,173,806) [.....ccoovecccicicicnnnne O R [ (915,429)
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(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
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Arch Investment [CAV ... forrecirccce [V 207,217,708 |...coveiieeecirirccicinne (L RSN (U (62,438) ... 0] O (L 207,155,270 ..o 0
Arch Investment Management Ltd ........cccooooifoomiiiiniiiiccee (1 2,790,952 ..o, 0 oo [V O 24,743,899 |...covvieeieeeia 0. [0 OO [V O 27,534,851 |.ocvvceei 0
Arch Investment Property Holdings Ltd
(BUR) e et [V 1,027,640 | (L RSN (L RN (L RSN 0] O [V 1,027,640 |ecvcvieiiciirnccienne 0
......................................... Arch Investments Il Limited Liability
COMPANY ..ot sseeneienennen orereneseenenseneneseneenn 0 foeeieieiineenes 6,200,002 |..coovevreeerenrnireeen O e 0 L (L RSPRRTRROPON | B IS O [V 6,200,002 |...coovieeiecieiinceinne 0
......................................... Arch Lenders Mortgage Indemnity Limited ... .(18,728,026)|.... (110,435,373) .335,036,489
Arch Life Insurance Company of America .... ... 152,070 |.... ... 152,070 |.... .. (8,743)
Arch LMI Pty Ltd .o . 12,714,780 |.... 12,933,382 | 0
Arch Managing Agency Limited .(11,928,938)].... (11,928,938). ... 0
Arch Ml Asia Limited ..o fereernncciineend 0 e 10,077 |0 0 o000 (290, 798) | (1,755,242) [ 0 i 0 o (2,035,963) .....cccvrvcnnnee 1,365,660
95-2621453 ..... Arch Mortgage Assurance Company .........ccoco. feevereveeenseeieieienneen 0 foeecieeeeed O e 0 L 0 [ (9,011,693) | 5,214,261 | 0 e O [ (3,797,432)|................. (2,576,186)
32-0539299 ... Arch Mortgage Funding, Inc. ......... .. (3,696,046)]..........coeveeereeeirne 0
39-1080973 ..... Arch Mortgage Guaranty Company ... IR (4,593,499)|.... ....4,673,786
36-3105660 ..... Arch Mortgage Insurance Company ........ccccoco. foevevererinnvseeieiennen 0 fooiecicie 0 ol 0 0 [ (227,696,249) |.......o......... (574,238,252) [ oo O e [ 0 o (801,934,501)|....cccveveee 187,077,639
Arch Mortgage Risk Transfer .........ccooevecee foorveeeniiiicceeiiceecn 0 e 0 e 0 e 0 e (1,089,670)...ecvvevreeererererieneeens 0 [ O e feeeeeeeeeeennn 0 o (1,089,670)
.. [47-3497583 ..... Arch Mortgage Risk Transfer Holdings LLC . .. 412,574 |.... .. 412,574 |....
47-4121100 ..... Arch Mortgage Risk Transfer PCC Inc. ........ .. (477,495)].... .. (477,495)]....
06-1521582 ..... Arch Property Casualty Insurance Company |.......ccccoovevveevveveee 0 [ O o0 e 0 [ (275,366) (408,705)
98-0585481 ..... Arch Re Accident & Health ApS ....ooooooveeees e O O 0 e O 0 [ O e 0 e e O 0
.. [65-1302027 ..... Arch Re Facultative Underwriters Inc ....... |0 oo 0 i 0 L 0 e 0 foorrreeerrrreereren 0 e O i et 0 e 0.
....................... Arch Re Underwriting ApS .......ccccoeene. ....5,206,239 |.... 5,373,438 |....
06-1430254 ..... Arch Reinsurance Company ..........ccocceeeeveevens foeeveeeveeeveeeeeeeeeen 0 oo 4,046,378 |0 o0 [ (48,738,096)|.... .. (7,844,427)|....
98-0611448 ..... Arch Reinsurance Europe Underwriting DAC . |.cooeivioienneeeieienns 0 o 981,337 [ 0 i 0 e (24,103,854)|......c0000eee 8,153,633 [ oo 0 e [ 0 o (14,968,884)
98-0493884 ..... Arch Reinsurance Ltd. .....cccooovieiinnicnne s (36,934,778)].... .785,438,908 e (313, 117,475)
36-2545393 ... Arch Specialty InsSUrance ........cooceevvvnnce feovennnnnccnnnneeend 0 oo 0 i 0 0 s (154,123,070) ... 44,203,968 |........ 0 oot | 0 [ (109,919,102)
43-0990709 ..... Arch Specialty Insurance Agency Inc. ........foeoeveoooiieieiiieecn 0 oo 0 e O e 0 e 276 | O [ O e 0 o 276
....|98-0652764 ..... Arch Syndicate Investments Ltd. ...... .(55,001,008)|.... .(67,644,143)|....
.. [46-1950584 ..... Arch U.S. Ml Holdings Inc. ....cccocovmnnecerns feoverinnne 20,000,000 |................(20,000,000) |....cocovevrrnrccecrennned O i 0 8,669,490 | O [ O i 0 e 8,669,410 |....
Arch UK Holdings Ltd. ..o Joeeeeeeeeeeieeeeeeeeen O e O e 0 e 0 [ O el 0 | O e O e, 0
Arch Underwriter (Gulf) Limited ..o om0 o 0 i 0 0 Lo 0 i O [ O focciiend 0 e 0
....|98-1243732 ..... Arch Underwriters Europe Ltd. .. ..31,733,139 |....
.. [47-5374395 ... Arch Underuriters Inc. ........... .. (1,003,709)|....
98-1244615 ..... Arch Underwriters Ltd. ..o forennnccciieend 0 o 0 i 0 0 o 16,130,617 | O [ O fccciend 0 o 16,130,617
.................. 27-0800002 .....|Arch Underwriting Agency LLC ........ccooeee. eeeeeererenenesesneeneenns 0
.................. 98-1006574 .....|Arch Underwriting at Lloyd's (Australia)
PHY LEd. e oo [V 148,340 | (L RSN [V 8,316,767 [ 0] O [V 8,465,101
.................. 98-0705201 ..... |Arch Underwriting at Lloyd's Ltd. ... oo (456,991)].... .. (3,590,094)|....
.................. 46-1950257 .....|Arch US MI Services Inc. ........... 174,046,395 |.... 202,211,535 |...
Arcozil Properties Limited ....(43,358)].... ....(43,358)]....
JArena NV e frerneneeeenneeenenens 0 focciccind 0 i O 0 e 0 e O e O e 0 e 0
JAxeria TARD ..o o 0 o 0 o 0 o 0 o (1,606,083) | (4,785,765) | o 0 e 0 e (6,391,848)
Axiom Underwriting Agency Limited ... 153,955 |.... ... 153,955 |....
Barbican Capital Holdings Limited .....ccoo oo 0 0 Joeeeeiieieeieieien 0 i 0 L 0 L 0 ] 0 e 0 e 0
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.. [82-2146345

82-1882589

82-2133181

43-1053031
61-1932852

37-1944730

83-4516586
34-4119847

.[Barbican Underwriting Limited
.|Benely Properties Limited
.|BlackRock Asia Property Fund IV S.A

Castel Underwriting Agencies Limited

.| CEMOF-A AIV Co-Investors, LP
.|CEMOF-A Investors |, LP
.|CEMOF-A Investors |1, LP

.|Coface Re, Switzerland

Construction Limited

Barbican E&S Insurance Managers Inc. .......
Barbican Group Holdings Limited
Barbican Holdings (UK) Limited ....
Barbican Holdings (US) Inc. .....cccoevevenenee.
Barbican Management Services (US) Inc. ....
Barbican Reinsurance Company Limited
Barbican Specialty Reinsurance Company
Limited
Barbican Syndicate 1955

SICAV-SIF
Blue Sky Partners Limited

Castel Underwriting Europe BV - business
ledger
Castle Creek Capital Partners V, L.P. ......

China Car Parks Investment Fund L.P. .......
Coface S.A. e

Coramono Properties Limited
Emerging Beachfront Land Club Investment

L s
Europe Property Fund IV Feeder S.A SICAV-
SR s
First American Service Corporation
First Shield Consumer Service Corporation

First Shield Consumer Service Corporation
of Florida
First Shield Service Corporation
First Shield Service Corporation of
Florida

Capital Protection Insurance Services, LLC

Fortress MSR Opportunities Fund | B L.P. .

.. 10,745,157
... 182,003

....... 0

................................. 0

................................. 0 [0
................................. 0 [0
........................ (5,341 [0
.......................... 5,071 |0
............................ (610 RO (
........................ 13,867 [0
............................ (X RN |
................................. (O OO ()




€86

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
.|Galozy Properties Limited ......cccooooveiieices oo 0
.|Greysbridge Holdings Ltd. .. .0
.|Gulf Re Holdings Limited ... L0 L0 L0 L0 ... L0 ...
Gulf Reinsurance LEd .......ocooceennnincicnns oo 0 oo 188 | O [ 0 i (864, 134) | (4,419,674) [ O i 0 o (5,283,020)]..cccvvenvnee
Idlemear Holdings Limited .......ccccooooeiveics Jovveieeeeeeeeeeee 0 [ (153,955) e O e O el O 0 0 e e [0 A (153,955) [,
Incorporated Protected Cell No. AMRT-FRE-
O e e 0
Lake Shore IC, Inc. . .0
M NEIT & €O oot oo 0

[MPM Japan Limited ........ccccooevvieiiiiceine

Premia Holdings Ltd. ...

Premia Solutions Inc. .

.[Primantela Properties Limited ..
.[PT Precision Marketing Indonesia ..............
.[Rock Services Limited ........ccccoevevereueinnnnn.
.[SALT Insurance Services Limited

Somers Group Holdings Ltd. ......ccoooiiinienee

Melody Capital Partners Offshore Credit
FUN, L.P. o et 0 oo 0 oo 0 oo 0 oo 0 o
Monarch Capital Partners Offshore 111 LP [0 o0 e O 0 o0 |

Nirvana Risk Partners LLP .
Nostrum Care .......ccceoevvvevivieieeeieeeesssieina
Obelisk Underwriting Limited ......ccoooveeeee [ [0 AR [0 AR [0 SRR [0 O [0 AR 0. 0 e e 0
Out of Towne, LLC

Panacea Ltd ..............

Paradiso Risks Limited ..o v (U 1,116 [, O (U S 981,479 [, 0. [0 RO (U S
PenFlex Actuarial Services LLC .....cccooeveviees foovriviniecciiiie [0 TS [0 TS [0 ST [V 144,892 ... [V 0 e foreee e [V
Pinebridge Structured Capital Partners

Offshore T1=A, L.P. o e (1 (O O (O (1 0. [0 RO (L S
Pinebridge Structured Capital Partners

Offshore THI=A, L.P. o v O (L O (O (1 0. [0 RO (L S
Precision Marketing Asia Pacific Pty Ltd.

........................................................................................................ 0 oo 0 s O 0 e (3,221,430) | 0 [ O e 0 o (3,
Precision Marketing Australia Pty Ltd. ... [ [0 [0 [0 O [0 [0 O [V [0 AR [V
Precision Marketing Holdings Pty Ltd. ......[.cooiiiiiii 0 Joeoeeeee e 0 oo 0 Joeoeee e 0 foroeeeeeeeeee (97,013) |- [\ 0 e o [ TR

Precision Marketing Holdings Pty Ltd.
Manual Elimination Company ...........ccccccceee
Premia Holdings Inc. ..........

Prévalois SAS .....ccccovevevevenenns

Somers Re Ltd. oo (13,074,961)
Somerset Bridge Ltd .......ocooooveveveviviriii 216,995 [ (331,301)

982,595 |...

144,892
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)

Purchases, Sales Incurred in Reinsurance

or Exchanges of Connection with Income/ Any Other Material Recoverable/

Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on

NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)

......................................... Somerset Bridge Insurance Services Limited

.|Somerset Bridge Premium Finance Limited ..
Somerset Bridge Shared Services Limited ...
Soundview Claims Solutions Inc. ..............
Southern Rock Holdings Limited ..................
.|Southern Rock Insurance Company Limited ..
Special Credit Opportunities (Parallel)
11, L.P. = Series A .o
......................................... Square Pegs Risk Limited
.................. 45-1541916 .....|Star America Infrastructure Fund, LP ......
......................................... Templeton Strategic Emerging Markets Fund
IV Asia (Cayman), L.P. oo
......................................... Thomas Underwriting Agency Limited .
......................................... Transact Risk Partners LLP ...........
..... 16667 .....|56-0789396 .....|United Guaranty Residential Insurance Co
of North Carolina .......ocoeeerniiccereeces e [0 (O R [V
..... 15873 .....|42-0885398 .....|United Guaranty Residential Insurance
COMPANY ...
.................. 56-1273575 .....|United Guaranty Services, Inc

(U O 171,979 | (5,214,261)|........ (T O (O IO (5,042,282)|......cccccuuvne 2,822,698
.. 23,740,551

.(57,580,252)|.... .(36,157,125) ... (113,737,377))...

. (495,613) [

L (51.041)] .

Varony Properties Limited ..... 0 ... L0 20 ... (51,041)]....
Vecta Risk Partners LLP ......ococooovvovveecccs e 0 o0 e O 0 | 0 Joeeeemeeeeeeeeeeeeeees 0 e O e e O 0
Ventus Risk Management, Inc. .....cococoooeeeeees foveemeeieeeeeeeceeeen 0 o O et O 0 e 17,654,555 o0 [ O 0 17,654,555
Verve Risk Partners LLP ..... ... 547,145 |.... ... 547,145 |...
Watford Asset Trust 1 ..o [ 0 e O et O [ 0 e 0 Joeeeemeeeeeeeeeieieeees 0 e O e e O 0|
Watford France Holdings .........cccooervoeeveveen eeeeeeeeeeeeeeeeeeen 0 o O e O e 0 | 0 Joeeeeeeeeeeeeeeieeeeees 0 e O e e O 0
Watford Holdings (U.S.) Inc. .ccoovevevnneee (112,044) ... 0 e O e 0 e (112,044)
.[Watford Holdings (UK) Limited .. 0 [ O e 0 e e O o 01l
Watford Holdings Ltd. ............ 0 Joeeeemeeeeeeeeeieieeees 0 e O e e O 0.
Watford Insurance Company . 3,645,951) .. (6,821,144)]...
Watford Insurance Company Europe Limited . (8,866,846)|.. .(11,856,414)]...
[(Watford Re Ltd. ..o 0 Joeeeeeeeeeeeeeeeieeees 0 e O e O 0|
Watford Services Inc. ....ccoco........ 0 Joeeeemeeeeeeeeeeeeeees 0 e O e e O 0|
Watford Specialty Insurance Company ... ... ..(2,014,448)|.... ... .. (2,458,256)
......................................... Yachtpod Risk Partners LLP .......cccccoevinnnee e 2,459,647 oo, 1,349,405
0 0

9999999 Control Totals
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SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Arch Reinsurance Company ............cccccceevvevevveevvereevenennas Arch Capital Group (U.S.) InC. .oooovivveeeeeicicciceeeee Joeeevieeeieiennne. 100,000 |, NO........ Arch Capital Group Ltd. ....ccoooiviiiiiieiceeees Arch Capital Group (U.S.) INC. .oooivveiiiiieiiciees 100.000 |........ NO........
Arch Insurance Company Arch Reinsurance Company ............ccccceeeveveeveceveeeesieenes Joeeeeeeeneeenene. 100000 | ... NO........ Arch Capital Group Ltd. ... Arch Capital Group (U.S.) InC. .oocovevveeeeeiciieiceeeeeee Joeeeeieeeieiennne. 100,000 |, NO........
Arch Property Casualty Insurance Company .................. Arch Insurance Company ...........cccececeveveveeeeeeeeeeeeeeens Joveveeeeeeeenene. 100,000 | ... NO........ Arch Capital Group Ltd. Arch Capital Group (U.S.) InC. .oocovivveieeiiciieiiceeieeee Joeeeeieeeievennne. 100,000 |, NO........
Arch Specialty Insurance Company .........cccccceevevnnene. Arch Insurance Company ...........cccececeveveveeeeeeeeeeeeeeens Joveveeeeeeeenene. 100,000 | ... NO........ Arch Capital Group Ltd. Arch Capital Group (U.S.) InC. .oocovivveieeiiciieiiceeieeee Joeeeeieeeievennne. 100,000 |, NO........
Arch Indemnity Insurance Company .... .... |Arch Property Casualty Insurance Company .........cccccc.. |oeeeveeveveenenene.. 100000 ... NO........ Arch Capital Group Ltd. ... Arch Capital Group (U.S.) InC. .oocovevveeeeeiciieiceeeeeee Joeeeeieeeieiennne. 100,000 |, NO........
Arch Mortgage Insurance Company .. .... |Arch U.S. MI Holdings Inc. ....cccccevvveunns o | .000 |........ NO........ Arch Capital Group Ltd. ... Arch Capital Group (U.S.) InC. .oocovivveieeiiciieiiceeieeee Joeeeeieeeievennne. 100,000 |, NO........
Arch Mortgage Guaranty Company ........cccccocoeveveirinnnnne Arch U.S. MI Holdings INC. ..ccoooivveiiiieiiieieececececes e 100.000 |........ NO........ Arch Capital Group Ltd. Arch Capital Group (U.S.) InC. .oocovivveieeiiciieiiceeieeee Joeeeeieeeievennne. 100,000 |, NO........
Arch Mortgage Assurance Company ..........ccccoovvvueunes Arch U.S. MI Holdings INC. ..ccoooiiveiiieiieieeceeececes e 100.000 |........ NO........ Arch Capital Group Ltd. Arch Capital Group (U.S.) InC. .oocovivveieeciciiciieeeeeee Joeeeeieeeieiennn. 100,000 |, NO........
United Guaranty Residential Insurance Company of
North Carolina ......coccceeveueeeeiceeceeeeceeeeeee e Arch U.S. MI Holdings INC. ..ccoooivveiiiieiiieieececececes e 100.000 |........ NO........ Arch Capital Group Ltd. Arch Capital Group (U.S.) Inc.
United Guaranty Residential Insurance Company . . |Arch U.S. MI Holdings Inc. ...... ....100.000 {........ NO........ Arch Capital Group Ltd. ... Arch Capital Group (U.S.) Inc.
Arch Life Insurance Company of America ......... Arch Capital Group (U.S.) Inc. ....100.000 {........ NO........ Arch Capital Group Ltd. Arch Capital Group (U.S.) Inc. .
Coface North America Insurance Company .. . |Coface S.A. .o ... ...100.000 |........ NO........ Coface S.A. .ooieveees e INZA e
Watford Specialty Insurance Company ...........ccccceune. Watford Holdings (U.S.) INC. .o e 100,000 | NO........ Arch Capital Group Ltd. ....ocoooiiiiiiiiceiceeeees Arch Capital

Watford Insurance Company

(1) Coface North American Insurance Company
(Massachusetts entity) is 100% owned by Coface, S.A.
(France entity). Coface, S.A. is 29.87% owned by
Arch Financial Holdings Europe IV Limited (lreland
entity) which is 100% owned by Arch Financial
Holdings Europe Il Limited (lreland entity). Arch
Financial Holdings Holdings Europe Il Limited is
100% owned by Arch Reinsurance Ltd. (Bermuda enity)
which is 100% owned by the Arch Capital Group Ltd,
the ultimate parent. ..o,
(2) Greysbridge Holdings Ltd (Bermuda entity which
is the owner of the Watford entities) is owned by
various shareholders. Arch Reinsurance Ltd.
(Bermuda company that is owned 100% by Arch Capital
Group Ltd.), holds 40% of the voting shares of
Greysbridge Holdings Ltd.

Watford Specialty Insurance Company

.......................... 0.000

Arch Capital Group Ltd. ....ocoooiiiiiiiiceiceeeees

Group (U.S.) Inc.
u.s

Arch Capital Group (U.S.)

.......................... 0.000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

Responses
MARCH FILING
1. Will an actuarial opinion be filed by March 17 ... YES
2. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 . YES
3. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17?.................. . WAIVED
4. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required by March 12.........c.ccocviiiiiiiie, WAIVED
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 17 ...... YES
6.  Will Management's Discussion and Analysis be filed by April 17 ... YES
7. Will the Supplemental Investment Risk Interrogatories be filed Dy APFil 17 ..o YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........ccccoiiiiiiiiiiin e YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..o bbb YES
10.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ... YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO to the
specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company but is not being
filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
MARCH FILING
11.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?7 ..........ccocoiiiiiiie NO

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 172.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?... NO
14. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 17 ................ NO
15.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? . NO
16. Will the Premiums Attributed to Protected Cells Exhibit be filed by March 17 ..o . NO
17.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domlcne and the NAIC by March 1'7 . NO
18. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17...........cccccoiiiiiiiiiiiiccc e, NO
19.  Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified) YES
20. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 17 ........c.ccooiiiiiiiieieieeeeeeeeee YES
21. Wil the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... NO
22. Will the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......ccccccioiiiiiiiienens NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
24. Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit par‘(ner be flled

electronically With the NAIC DY MAICH 17 ...t bbb bbb bbb bbb b b E e E bt E e bbb bbbt bttt et bt bbb nre s NO
25.  Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ...ttt bbb bbb b bbb E bR E e E bbbt b bRt bbbt e bbbttt nbe e NO
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

L I TN NN O oY 1 = o T SRRV NO
27.  Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state

of domicile and the NAIC by March 17?.. NO
28.  Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 17 .......cccooeiiienenen. NO
29. Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ............ NO
30. Wil the Accident and Health Policy Experience Exhibit be filed by ApPril 17 ........oiiiiiee e NO
31.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ........ . NO
32.  Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the

NAIC by April 17 ..... NO
33.  Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1? .. NO

34. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
L (O o Y o T e TSSOSO S TSRS NO
35.  Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 17 ...
36. Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 17 ..
AUGUST FILING
37.  Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? ........cc.ccocvvniiiinnns NO
Explanations:

11.

12. The data for this supplement is not required to be filed.
13. The data for this supplement is not required to be filed.
14. The data for this supplement is not required to be filed.
15. The data for this supplement is not required to be filed.
16. The data for this supplement is not required to be filed.
17. The data for this supplement is not required to be filed.
18. The data for this supplement is not required to be filed.
21.

22. The data for this supplement is not required to be filed.
23. The data for this supplement is not required to be filed.
24. The data for this supplement is not required to be filed.
25. The data for this supplement is not required to be filed.
26. The data for this supplement is not required to be filed.
27. The data for this supplement is not required to be filed.
28. The data for this supplement is not required to be filed.
29. The data for this supplement is not required to be filed.
30. The data for this supplement is not required to be filed.
31. The data for this supplement is not required to be filed.
32. The data for this supplement is not required to be filed.
33. The data for this supplement is not required to be filed.
34. The data for this supplement is not required to be filed.
35. The data for this supplement is not required to be filed.
37. The data for this supplement is not required to be filed.

Bar Codes:

T e e |II| I| ||I I| |I| |II II ||| |I ||I |I ||I || II| |I ||I |I ||I II ||| |I |I| || II| II| II|
1 8§ 7 8 2 2 0 2 2 3% 9 0 0 0
b R B e |II| I| ||I I| |I| |II II ||| |I ||I |I ||I || II| |I ||I |I ||I II ||| |I |I| || II| II| II|
1 8§ 7 8 2 2 0 2 2 3% 9 0 0 0
R e Beemen Genter 29 |II| I| ||I I| |I| |II II ||| |I ||I |I ||I || II| |I ||I |I ||I || I|I |I ||I || II| II| II|
1 8 7 8 2 2 0 2 2 4 2 0 0 0
e s B P e |II| I| ||I I| |I| |II II ||| |I ||I |I ||I || II| |I ||I |I ||I |I ||I || I|I || II| II| II| II|
1 8§ 7 8 2 2 0 2 2 2 4 0 0 0 O
e e e B B e |II| I| ||I I| |I| |II II ||| |I ||I |I ||I || II| |I ||I |I ||I II ||| |I I|| || II| II| II| II|
1 8§ 7 8 2 2 0 2 2 3 6 0 0 0 O
e e e |II| I| ||I I| |I| |II II ||| |I ||I |I ||I || II| |I ||I |I ||I || I|I I| I|| I| I|| II| II| I
1 8§ 7 8 2 2 0 2 2 4 5 5 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Trusteed Surplus Statement [Document Identifier 490]

Premiums Attributed to Protected Cells Exhibit [Document Identifier 385]

Reinsurance Summary Supplemental Filing [Document Identifier 401]

Medicare Part D Coverage Supplement [Document Identifier 365]

Exceptions to the Reinsurance Attestation Supplement
[Document Identifier 400]

Bail Bond Supplement [Document Identifier 500]

Director and Officer Insurance Coverage Supplement [Document Identifier 505]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]

Credit Insurance Experience Exhibit [Document Identifier 230]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1, 2 and 3) [Document Identifier 216]

Supplemental Health Care Exhibit's Expense Allocation Report
[Document Identifier 217]

Cybersecurity and Identity Theft Insurance Coverage Supplement
[Document Identifier 550]

Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]

Private Flood Insurance Supplement [Document Identifier 560]

Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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OVERFLOW PAGE FOR WRITE-INS

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccooviiiniinnieniened

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccoovvvriiininnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccceoenienine
3.04 Parent, subsidiaries and affiliates Other .............cccccviviiiiiiiiiin
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cocoeviiiiiiiiiiiicieeeeeeeeeeeeee

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2) .........ccccoovvinininininiiniicnciens
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA) .........coccooiiiiiiiiiiiicie e
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

....................... 0 eeeeeeen 02000 oo O e
......... 2,233,211 | 4,956 | 2,233,211 |
........ 16,422,627 |............36.449 |........ 16,422,627 |......cccoevnrvnenne
....................... 0 e 02000 oo O
....................... 0 eeeeeen 02000 oo O e
....................... 0 fieeenn 02000 oo O
........ 43,868,282 |............97.363 |........43,868,282 |.........c.ooeeenee
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 e 02000 oo O e
....................... 0 eeeeeeen 02000 oo O e
....................... 0 e 02000 oo O
....................... 0 eeeeeen 02000 oo O e
....................... 0 e 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e

....................... 0].........0.000
........ 43,868,282 |........... 97.363
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]..........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0].........0.000
....................... 0]...........0.000
....................... 0].........0.000
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]...........0.000

Total invested assets

45,056,236

100.000

45,056,236

45,056,236

100.000

SI01
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Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiiiiitiie ittt bbb bbbt bbb bbb E e E e b b £ E £ E e E e bt ARt e b e e b e e bt bt s 2o mse e e eeese e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbttt bbb bt aR e e aeebesbesreebesbesteeaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ittt et e e e e e et e eaeeaae oeabeeabeeabe et e et e et e aaeeabeeas eeesseesseaseenaseseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e R OO PRPRPNS

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbbt b b e b b e se e b e oo b e e b e e b e e b se e b b e s b b e saebe S0 HE SRS AR SR L AR e R L e b e R e e b e R e e b e b et ebesebese s st
P aXeTe (U= o e Tt oTU o | PR S
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevevneeee..... A ...
5.2 Totals, Part 3, Column 9 .......c..ccovcviiiinnne,

Total gain (loss) on disposals, Part 3, Column 19J......\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et ttesateeosntntaasseannstaansssaanssaaansseessteessteesaseeesnteeaseeesateeeasbeeaaseeesase Saeeeeneeeeaeeenaseeeaeeeanaeeeas
[DI=Ye [0 @=Toqlo) g (V4= \iTo o le) f o 4=Taa 11U g g I=Ta o lo =T o] =T or - o] o PO
Total foreign exchange change in book/adjusted carrying value:

LS o] = S =T i TR o 10 T o e A PP PRRPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb b e b b e se e b e e b e e b e e e b e e e b e sd e b b e e b e b e saebs 2201 E SRS A RS AL e b oA L e b e R e e b e b e e b e b e ate esbesebese s e s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b bbb e b bbb e s bbb b e e b et b e e b e e ek oA e S E e R e e s e b e b e b e bbb b

0T e = R o Ty A A o] [0 Ty e B O OSSR
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccciiiriiiiiiirierie ittt bbbttt sbeabe s Seeeeeeeee e s eee e e e eeeneeas
[D2=e [0 8 o) e=T Mo o E=Te (4 a 11 C=To 1= 04 T 0L PO RRPERRRRNY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbb bbbt b bbbt bt E b e bbbt bt bt bt e bt b 2nsemseessene e e e e e e e e eeeeenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............ccccueueveeeeeceeteteeeeeesctete et esessseesetesesesssaetesesesessssesesesesssssesesesassssssesesassnssssaesasasassnsesesasasns sestscsesesesanas 40,374,798
................. 20,905,643
....68,019

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e =TotoTU o | USSR P PP

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, Sction 1, COIUMN 15 ...ttt ettt

LRI o= o 2 Y=ot (o) 1720 001U ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T oot b bbbt bbbt b b e b et b e b E bR E b e b bt bbb
Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 .........cuiuiuiieeeeecte e eececte et et ee et cte et esee s e aeteseseessssaetesesesssssaesesesessssssesesesesensssetesesssnsssesesasasenssansesasanas fesesesesasscaeaesns (638,263)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiiieieeieiee ettt ettt e et e et e et e s es e s et essesesssessseeseseeeeaeeeeaan 16,834,326
DedUCt AMOTHZAtION OF PIEIMIUM .......voeecececee e eececeete et eecaetetete s s sasaeeesesesesssassesesesssasassesessssssssss et sesssasssse s s s s ssssseses s sssssnseses s s assnses s s s asansesesasasanansnss <hesetatasseeesesesasacas 7,589

Total foreign exchange change in book/adjusted carrying value:

LTS R =y IR 7o) 13731 e TP 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt ettt h e bt e b ettt s b et et tatae 2osensnseaetesasennsnae s en s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieieiieieteeeteee e eeeeeee e eseseseea e esesesesee s e seseseee e e e seaeseeee e e s eseseeee e eseseseeee e s e seaesesesasanas Soisnene et ebasns s ne e s s 0

8.4, Part 4, COIUMN 15 ...ttt b et bbbt e bbb bR b e eh e b4 £ e L bbb £ oL E SR b £ e bbbt ee bbb s enensns e et s s st et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b £t E b bR b8 E €8 E e E b £ E e E b1t e bbbttt b b s enensnsea et esen et et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt s e e e e e e e s eseeesee 22 s e s eeee e 222 s e s eeee a2 22 s e s e e esee a2 ese s e s eees s e s e s esesesesnns SoisnsnE et eb s s s e e s ns 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt e b et st h b e b et s st b et ettt s h b et et taeae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeeete ettt ettt ettt eae et e s et et et et e s e s e se s eses et et e b et essessses e s et et e s et esesesseses e s et e b e s esesesseses s e s et e s esese st esesesa bbb ebee et st et ee et bbb nenae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coiiiiiiiiiniiiiinese s e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceevevrereerererieeeceeteteseeesecaeteteseeesssaesesesessseaesesesesssetesesesananes setsesesesesanas 43,868,282
(DTt Lot (o) =TI gTeT g F=Te Lo Ty (=T o JR= T 4o U SN 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) ......c..ccuouiioiiceceeieeeeeectcte et eeeeectete et esesseaeaetesesesssaesesesesessseesesesesnsssssesesssenssassesesensnanan ceebesesessacnas 43,868,282

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccceveveveveeeeeeeee o 25,212,445 |................ 22,848,005 |................ 25,131,192 | 25,475,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 25,212,445 22,848,095 25,131,192 25,475,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 2,233,211 2,155,499 2,274,387 2,225,000
Industrial and Miscellaneous, SVO 8. United States .....coooveeieeeeeeeeeeeeeeee e 14,573,888 |................. 13,702,718 |.....cooee 14,560,222 |................. 14,650,000
Ilfientifieg Fl;fhlqst’ :Jrgffﬂli?te(ti Bar;k 9. CaNAda ..o e 1,848,739 | 1,670,119 | 1,848,310 [ 1,850,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals 16,422,627 15,372,837 16,408,532 16,500,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 43,868,282 40,376,431 43,814,111 44,200,000
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 43,868,282 40,376,431 43,814,111
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e O o 16,919,218 |............... 8,293,227
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

.0 0.0
5.7 Totals 733,211 1,500,000 2,233,211 . 739,890 . 2,233,211
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

5 6 7
No Maturity
Over 20 Years Date

9
Total from Col. 7
Prior Year

8
Col. 7 as a % of
Line 12.7

4
Over 10 Years
Through 20 Years

Over 5 Years
Through 10 Years

Over 1 Year

Through 5 Years Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT L

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............. 11,124,379 | 2,498,512 | 0 [l 0
.2,399,736 |....

14,022,891
2,399,736 |..

............... 8,646,873 |.........ccceeee.. 21,4

............... 8,535,426

...2,399,736 |..

............... 5,487,465

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year

121 NAIC T e [(c) I 400,000 |............. 28,776,808 |............. 12,291,739 | (1 (11 A 0 e 41,468,546 35,981,081 |.............. 5,487,465
12.2NAIC 2 ... N 2,399,736 |.... 2,399,736 |.. ...2,399,736 |..

123 NAIC 3 e () e O e O e O e O [ O e O e 0

124 NAIC 4 e (D) el O e O e O e O [ O e O 0

125 NAIC S e (D) e O e O e O e O [ O 0 () 0

15.6 NAIC6 ...

12.6 NAIC6 ... N 0

12.7 TOtalS .o ,000 | 31,176,544 |............. 12,291,739 | O e O (o) ... 43,868,282 38,380,817 |............... 5,487,465

12.8 Line 12.7 as a % of Col. 7 0.9 71.1 28.0 0.0 0.0 0.0 100.0 87.5 12.5
13. Total Bonds Prior Year

13.1 NAIC 1 30,197,977 | 8,557,165 38,375,338 |.............. 1,999,460

13.2 NAIC 2 0 0 .

13.3NAIC3 ... 0. 0 ...0.

134 NAIC4 ... 0. 0 ...0.

13.5NAICS ... 0. L0 ...0.

13.6 NAIC6 ... 0 0 0.

13.7 TOtalS .o 30,197,977 |.cvee 8,557,165 |.ovoveeeereeeeeeeee O e O e 0 | XXX e e XK | (D) e 40,374,798 | 100.0 |..ocveee. 38,375,338 |.............. 1,999,460

13.8 Line 13.7 as a % of Col. 9 4.0 74.8 21.2 100.0 XXX 95.0 5.0
14. Total Publicly Traded Bonds

14.1 NAIC 1 23,789,342 35,981,081 35,981,081

14.2NAIC 2 ... 2,399,736 |.... 2,399,736 |.. ..2,399,736 |..

T4.3NAIC 3 oo O 0 [ O oo O e 0 e O e O e 000 e O [ 000 | 0.

144 NAIC4 ... 0. 0. 0.

T45NAIC S oo O 0 |oeeeeeeeererereneeeeen O e 0 e O e 0 o 0 [ 000 | O e 000 e 0

14.6 NAIC 6 0 0 0

14.7 TOtalS .o 26,189,078 38,380,817 38,380,817

14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 1.0 o 68.2 [ 307 o000 0.0 [ 000 | 100.0 ot XXX et XK e e XX o 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 0.9 59.7 26.9 0.0 0.0 0.0 87.5 XXX XXX XXX 87.5 XXX

15. Total Privately Placed Bonds

15 A NAIC T e

15.2NAIC 2 ...

15.3NAIC 3 e

154 NAIC 4 oo

15.5NAICS ...

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

0.0

11.4

1.1

(a) Includes $
(b) Includes $
(c) Includes $

0 current year, $

0 current year of bonds with Z designations and $

0 prior year of bonds with 5G| designations and $

................... 5,487,465 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0;NAIC2 $

0; NAIC3 $

0; NAIC4 §

0; NAIC5 $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations ...........ccccoeeiieiiininiiiieceeene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 0

............. 16,919,218 |.............. 8,293,227

1.05 Totals 0

N

. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0
2.04 Other Loan-Backed and Structured Securities ... 0

2.05 Totals 0

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities . .
3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities .......... . . .
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

4.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee

5.02 Residential Mortgage-Backed Securities ... L0

5.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieieenn. 0

5.04 Other Loan-Backed and Structured Securities ... 0 0.0 0.0

5.05 Totals 0 733,211 1,500,000 0 0 XXX 2,233,211 5.1 739,890 1.8 2,233,211 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccooeioeiiiiiiinininiiiee e, 400,000 |...cvevenee 13,524,115 | 2,498,512 [ 0 [ [ S D,9,0 TN RN 16,422,627 |...cocvvvveiiinne 37.4 | 8,646,873 |....coovvvecn 214 | 10,935,162 |............. 5,487,465

6.02 Residential Mortgage-Backed Securities ...

6.03 Commercial Mortgage-Backed Securities ..........

6.04 Other Loan-Backed and Structured Securities ...

6.05 Totals
7. Hybrid Securities

7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........cccceveereeniiieiiiieneenene , ,176, ,291, ...43,868, . ,380,817 |.oeeiiinns 5,487,465

12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

60I1S

12.09 Totals coe [0 400,000 [on 31,176,544 [ 12,291,739 [ O o0 [0 43,868,282 [ 10000 [ XXX [ XXX . 38,380,817 [ 5,487,465
12.10 Line 12.09 as a % of Col. 7 0.9 71.1 28.0 0.0 0.0 0.0 100.0 XXX XXX XXX 87.5 12.5
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........c.cccooeiiiiiiiiiicis ,619, ,197, ,557, ,374, ....100. 38,375,338 |...cceens 1,999,460
13.02 Residential Mortgage-Backed Securities .......... 0 ..

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........
13.08 Unaffiliated Certificates of Deposi
13.09 Totals woe Jeereieneen 1,619,655 | 30,197,977 |oveiieene 8,557,165 [...eoveeeeeeeieieiiene 0 [ 0 [ [V D.9,0 SN XXX ovvvvreee [ 40,374,798 | 100.0 Jovoveirnene 38,375,338
13.10 Line 13.09 as a % of Col. 9 4.0 74.8 21.2 0.0 0.0 0.0 XXX XXX 100.0 XXX 95.0

cooo

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........cccceveereeniniieiiienienene
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ......ccovvviiiiiiicce
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 0.0 1.4 1.1 0.0 0.0 0.0 12.5 XXX XXX XXX XXX 12.5

... 500,000
.......... 9.1




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 5,602,063 |..cvovrreeeernrrnineeeen 0 [ 5,602,063 |..cvovrreeceeeerereieinne
2. Cost of cash equivalents ACQUIFEM .............cccceueuevevececeeeeeeeeeeceeeee e oo 7,119,841 | 0 o 7,119,841 |
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 12,647,906 |..ooveieeerecnienn 0 o 12,647,906 |....cooovverereiirirerin
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 73,998 |0 73,998 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 73,998 73,998

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-YV-6 ..... UNITED STATES TREASURY .....cevvvvvenieiiiiininieeeennnns o (S [P R LA e 1,696,975 |...94.6410 |.........en... 1,618,355 [..oeeeeenn 1,710,000 |...eeeeennnn 1,704,817 |oveeeniieennnnd (VI 0 711 2 RN | Y AR | R R 1) VI RN 1.662 |MN ooes [ 2,255 | 36,825 |....12/27/2019 ...|....11/30/2024 ...
912828-2F-0 ..... UNITED STATES TREASURY .. .. SD.. ...91.8750 |... 0 e (667) [0 e l0 0022202500 |- 0.398 [MS ...... ....04/07/2020 ...|....08/31/2025 ...
912820-BL-4 ..... UNITED STATES TREASLRY .. ...81.7340 |... ..2,002,492 |.... O e 12,528 o0 [0 el 12125 | 1.720 |FA ...... ....04/05/2021 ...|....02/15/2031 ...
91282C-8S-9 ... UNITED STATES TREASURY .. ...87.0630 |....covvnnnnns 5,223,750 |.... O e 8,516 [0 feeeil0 e 12250 | 1.404 [MS ...... ....04/05/2021 ...|....03/31/2028 ...
912820-BT-7 ..... UNITED STATES TREASLRY .. ...89.7190 |....oovnnnnnns 8,613,000 |.... O e 18,829 [0 00000202750 |- 0.954 [MS ...... ...04/05/2021 ...|....03/31/2026 ...
91282C-BT-7 ..... UNITED STATES TREASURY .. ...89.7190 |... 218,551 O 419 0 [0 0020000750 |- 0.957 [MS ...... ....04/05/2021 ...|....03/31/2026 ...
912820-EN-7 ..... UNITED STATES TREASLRY .. ...94.8590 |... ... 4,761,752 O 5,439 L0 [0 000002.750 | 2.947 (A0 ...... ...06/03/2022 ...|....04/30/2027 ...
91282C-FH-9 ..... UNITED STATES TREASURY .. SD.. ...96.3280 |....ooooieeeeen.. 28,898 |iiiiiiiiennnnn 30,000 [ 29,859 |.uuiiiiiennnn 0 fooeeieeeeneee 10 Joeeiiiinenl0 o0 30125 3.234 |FA ...... ....08/30/2022 ...|....08/31/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 25,131,192 | XXX 22,848,095 25,475,000 25,212,445 0 XXX XXX 74,421 282,363 XXX XXX
0109999999. Total - U.S. Government Bonds 25,131,192 [ XXX 22,848,095 25,475,000 25,212,445 0 XXX XXX 74,421 282,363 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds of XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
54627R-AL-4 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & CMNTY DEV [.....]eeeeeee] wovreenes TAFE | 1,500,000 |...96.3690 [......ceevnnnn 1,445,535 |....coonnennns 1,500,000 |....oeeeennnnn 1,500,000 |-eveeneeeeennnnn 0 foeeereeeennieeend0 Joeeeiiiiieel0 o0 30615 | 3613 [FA oo oo 33,439 [oooeeiiiiieieeeeeans 0 [....05/12/2022 ...|....02/01/2029 ...
1.2, ,
650035-L5-5 ..... NEW YORK ST URBAN DEV CORP REV .......ceceevvvenniieeensfonn oue vy v v | ABFE i 774,387 1...97.9260 |......coennnnnnns 709,964 |...oiiiiiinnnnn 725,000 f...ooeiiinnnnnnns 733,211 [ooeiiiiiiinnnnns (U (6,679) [ooovvvnnnnnnns [ 0 )...... 3.080 |...... 2120 [MS ..ot [iiiiiiiiiiinns 6,575 |oiiiiinnns 22,330 |....06/16/2016 ...|....03/15/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,274,387 | XXX 2,155,499 2,225,000 2,233,211 0 (6,679) 0 0| XXX XXX XXX 40,014 22,330 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,274,387 | XXX 2,155,499 2,225,000 2,233,211 0 (6,679) 0 0 XXX XXX XXX 40,014 22,330 XXX XXX
04685A-2L-4 ..... ATHENE GLOBAL FUNDING ...eevvveeeeeemmnneeeeemnieeees fooe von e | s LEFE et 487,800 |...93.6090 |...ccevuunieeeenn 468,047 |ooeeeeeeeennnnn 500,000 [-eeeeermnnieenens 491,011 [ooeeeeeennnnn (V1 3,211 | (VI O 0 |oueeen 2.500 |...... 3422 | o e 5,799 |oeeeeeieeinnnnns 6,250 |....03/24/2022 ...|....01/14/2025 ...
04685A-3G-4 ..... ATHENE GLOBAL FUNDING ......cevvnvivirmnnniiniinnnnnnnns fooe ven e | s LLEFE L 500,000 |...83.0400 |........coeennenn 415,202 |...covvnnnnnnnns 500,000 |.eevvrnnniennnns 500,000 |.eevvvunnniennnns (0 [V (U [V P 2.717 |...... 2 A VN [ R AR 6,566 [.....ccvvvnnnnnns 6,793 |....01/04/2022 ...|....01/07/2029 ...
1,2,5,
06051G-KE-8 ..... BANK OF AMERICA CORP .....eeeeeeeneeeemmmnaeeeeemnneeee foos vee | s L 1.GFE |t 850,000 |...92.4100 |...ccvvuunnnnnnnn 785,485 |oeveeieeeennnnn 850,000 |-eevvrunnaaeens 850,000 [-eeeerrunnaeeeens (VI [V (VI O 0 e 1.530 |...... 1.530 (D eoveees e 903 |oeeeeieeeeees 13,005 |....12/01/2021 ... |[....12/06/2025 ...
1, .,
06368F-AC-3 ..... BANK OF MONTREAL ... 1.F FE . .. 998,310 |...87.6690 |... 876,689 |.... .1,000,000 |.. 998,739 |0 el 83T 0 0 1.250 |...... 1.285 [MS ...... ...09/09/2021 ...|....09/15/2026 ...
172967-ND-9 ..... CITIGROUP INC .vveeiiiiiniiieiiiniineeneinnnieeeevenans oo ven | s L 1.GFE | 1,000,000 |...92.1590 |.....ccvvnnnnnens 921,592 [..oovvvnnnnnns 1,000,000 [...oeerennnnn 1,000,000 |.eveennirrinnnns (0 [V (U (VI P 1.281 |...... T.281TIWN s [ 2,064 |...oveniinnnnn 12,810 |....10/27/2021 ... |....11/03/2025 ...
1.2, ,
30037F-AA-8 ..... EVERGY MISSOURI WEST INC .. .. 1.G FE ..|... .. 998,060 |...99.7760 |... 997,763 |.... .1,000,000 |.. 12998,088 |.evvieeeeeenn0 e 8 0 0 5.150 |...... 5.194 .. 11/28/2022 ... |....12/15/2027 ...

36143L-26-9 .....

381416-2K-3

46647P-CV-6

49326E-EL-3

617446-8T-9

GA GLOBAL FUNDING TRUST

GOLDMAN SACHS GROUP INC

JPMORGAN CHASE & CO

KEYCORP

MORGAN STANLEY

.. 1.F FE .. 999,720 |...87.9460 [. ..879,460 |. .1,000,000

1FFE s 1,000,000 |...89.0570 [........eeeeees 890,568 |......eeennn 1,000,000
LLEFE e 1,000,000 |...94.2190 [......cevveeennn 942,192 [ovveeeeenns 1,000,000
L2AFE e 1,000,000 |...97.6730 [.....ccunreenns 976,725 |...eeuneeens 1,000,000
LAGFE 400,000 |...99.6350 |......veeeennnn. 398,540 [....oooeinnnnns 400,000

.............. 1,000,000

.............. 1,000,000

.............. 1,000,000

................ 400,000

.999,773 |..

...... 2.640

...... 2.595

...... 3.878

...... 4.455

.2.250 |..

.2.256

...... 2.640

...... 2.59%

...... 3.881

...... 4.449

................. 9,313

................. 9,155

................. 4,003

................. 2,566

....01/03/2022 .
...01/19/2022 ... {....
...02/16/2022 ... |....
...06/16/2022 ...|....

... 11/09/2020 ...|....

01/06/2027 ...

02/24/2028 ...

02/24/202%6 ...

05/23/2025 ...

11/10/2023 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1,2,5,
61747Y-EM-3 ..... MORGAN STANLEY ...vvvviiniiiiiiiiineeccriiineeeceviiines foee ven | s vy e [ LEFE e 500,000 |...94.0500 |........coeenenn 470,250 |ovveeniiiiiinnnn 500,000 |oeevvrunnenens 500,000 |.eeeevrnnniennnns (0 [V (U 0 |ueen 2.630 |...... 2.631 [FA s |oeviininiieees 4,858 |oueeiiiiiiinnnns 6,575 |....02/16/2022 ...|....02/18/2026 ...
1,2,5,
61772B-AB-9 ..... MORGAN STANLEY ... eeeeee e eeeee e e eemnee foven | i sy e e LEFE e 928,730 |...87.6630 |.....ccevvnnnnnns 876,628 |.....ccevennnn 1,000,000 |-eveeneeeennnnns 938,175 [cooeeeeeenieeend0 |oeeeeenn9,445 [0 0 ]l 10593 3.113 ...08/23/2022 ... |....05/04/2027 ...
T4256L-EL-9 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 .. 1.EFE .. 499,290 |...94.5650 LYP: 770 N 500,000 |.... 499,69 |.....ovvreeennnn0 fooiiiiinnnn236 |0 [0 00000750 L 0.798 ....04/05/2021 ...|....04/12/2024 ...
T4256L-ET-2 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 .. 1.EFE ..|.. ...92.6190 |.. ..463,093 |... 500,000 498,898 |......ccevveeeni0 oeveneiee 518 [0 o0 [l 10375 1.486 ....01/04/2022 ...|....01/10/2025 ...
74368C-BA-1 ..... PROTECTIVE LIFE GLOBAL FUNDING .. .. 1.EFE ..|.. ...95.0570 |.. .. 475,283 |... 500,000 500,000 |ooeevvenirireenn0 [0 o0 0 [ 0473 0.473 ....01/05/2021 ...|....01/12/2024 ...
74368C-BH-6 ..... PROTECTIVE LIFE GLOBAL FUNDING .. .. 1.EFE ..|.. ...86.6986 |.. ..866,986 |... ..1,000,000 1,000,000 |-eveeeeeeeeennnnn0 foeeeiiiiiii 0 0 [0l 12308 1.303 ...09/13/2021 ...|....09/20/2026 ...
78016E-YM-3 ..... ROYAL BANK OF CANADA ........ .1.EFE ..|.. ...93.3447 |.. 793,430 .... 850,000 ... 850,000 |eeeeiiiiiinnnn0 foeniiiii 0 0 [0 00010600 1.600 ...01/12/2022 ... |....01/21/2025 ...
91324P-EQ-1 ... UNITEDHEALTH GROUP INC . 1.FFE ..|.. . 103.1971 |.. 1,081,971 |... ..1,000,000 998,512 |evveeeeeeennn0 e (18) |0 o0 100052300 . 5.326 ....10/25/2022 ...|....02/15/2030 ...
92930U-AH-9 ...... WEC ENERGY GROUP INC .....vvvvvvvnnniriiiniineeecvinie oo ven | s 1,2 e .. 2.AFE .. ...99.8757 399,503 |.....evvnnnnnns 400,000 |.... 399,736 |ovevenvirrennnnn0 foeeiiiin 24 0 [0 14000.5.000 . 5.026 ....00/22/2022 ...|....09/27/2025 ...
95000U-2X-0 ..... WELLS FARGO & €0 .ievvvuuieerennnneeerennnnnneeeennnnnnes o vee | nnnees 1,25 ... .. 2.A FE .. ...97.0605 |...covnniiiaeens 970,605 |.oevuunens 1,000,000 |....ooeeennnn 1,000,000 J...eeeeeeennnnnn foeeiiiiiiii 0 0 o0 ... 3,908 . 3.910 ...04/18/2022 ...|....04/25/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 16,408,532 | XXX 15,372,837 16,500,000 16,422,627 XXX XXX 102,738 184,021 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 16,408,532 [ XXX 15,372,837 16,500,000 16,422,627 XXX XXX 102,738 184,021 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 43,814,111 [ XXX 40,376,431 44,200,000 43,868,282 XXX XXX 217,178 488,713 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0| XXX 0 0 0 XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 43,814,111 [ XXX 40,376,431 44,200,000 43,868,282 XXX | XXX 217,173 488,713 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 26,712,445 1B .. 0 DS e 0 1E.$. e, 6,777,780 1F ..$ .............. 3,997,023 1G.$.............. 3,248,088
1B .2,399,736 2B .. .0
1C . 3B .. .0
1D 4B .. .0
1E 5B .. 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - PART 3

€13

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-EN-7 ......... UNITED STATES TREASLRY ... .|....05/03/2022 ... |BARCLAYS CAPITAL INC FIXED INC . ... 4,756,313 |.. .... 4,800,000 |..
91282C-FH-9 ......... UNITED STATES TREASLRY ... ...08/30/2022 ... [JP Morgan Securities Inc. ....... 994,91 |.. .... 1,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 5,751,273 5,800,000
54627R-AL-4 ......... |LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ..eeevuuuseeemnnuusaaerennnnsaaeeennnunsseeennnnnssaennnnnnasaeennnnnsseeeee |aeesseesnnnnennes foee .05/12/2022 ... [JP Morgan Securifies IMC. ...iiieissiisiieeiususereemnnnnaseeenenuaseernnnnsssaannnnnnsssaennnnsssseernnnnnsseennnnnns |oennnnnsseennnnnnssserennnnnseennns |ornnnsseeeeennnnseeeees 1,500,000 |.oevvvnuniiireennnnnnns 1,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,500,000 1,500,000
04685A-2L4 ......... ATHENE GLOBAL FUNDING ....08/24/2022 ... | SUNTRUST ROBINSON HUMPHREY INC ......eeeereeneeeeemiieeeeeemniee e e e eenne e e eeennne e e e eeennn e e eeemnnnnaeeeennnnnnns |oennunneeeennnnneeeeennnnneeeenns Joosaneeeeeennnneeeeennnas 487,800
04685A-3G-4 ......... ATHENE GLOBAL FUNDING .|-...01/04/2022 ... |DEUTSCHE BANK SECURITIES, INC. . ....500,000 |..
30037F-AA-8 ......... EVERGY MISSOURI WEST INC . . |--..11/28/2022 ... |BANK OF AMERICA SECURITIES ...998,060 |.. ..
36143L-26-9 ......... GA GLOBAL FUNDING TRUST ... .|-...01/03/2022 ... | WELLS FARGO SECURITIES LLC ... 999,720 |.. ,000,000 |..
38141G-2K-3 ......... GOLDMAN SACHS GROUP INC ... . |--..01/19/2022 ... | GOLDMAN SACHS & CO, NY ,000,000 |.. ,000,000 |..
46647P-CV-6 ......... JPMORGAN CHASE & CO .. ...02/16/2022 ... |J P MORGAN SECURITIES .... ,000,000 |.. ,000,000 |..
49326E-EL-3 ......... . | KeyBanc ,000,000 |.. ,000,000 |..
GA747TY-EM-3 ......... MORGAN STANLEY ... . . | MORGAN STANLEY & COMPANY ....500,000 |.. 500,000 ..
61772B-AB-9 . ..| MORGAN STANLEY ... 03/23/2022 ... [WELLS FARGO SECURITIES LLC .928,730 ,000,000
T4256L-ET-2 . ..|PRINCIPAL LIFE GLOBAL FUNDING 11 01/04/2022 ... | DEUTSCHE BANK SECURITIES, INC. . 498,380 500,000
78016E-YM-3 . .| ROYAL BANK OF CANADA .... ....01/12/2022 ... |RBC CAPITAL MARKETS ......... .850,000 .850,000
91324P-EQ-1 UNITEDHEALTH GROUP INC . .|-...10/25/2022 ... |BANK OF AMERICA SECURITIES ... ... 998,530 |.. ,000,000 |..
92939U-AH-9 ......... | WEC ENERGY GROUP INC .... . |--..09/22/2022 ... [ JP Morgan Securities Inc. .... 399,712 |.. 400,000 |..
95000U-2X-0 .........[WELLS FARGO & CO ...... ...04/18/2022 ... [WELLS FARGO SECURITIES LLC ... ,000,000 |.. ,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 11,160,932 ,250,000
2509999997. Total - Bonds - Part 3 18,412,205 18,550,000
2509999998. Total - Bonds - Part 5 2,493,438 2,500,000
2509999999. Total - Bonds 20,905,643 21,050,000
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX
6009999999 - Totals 20,905,643 XXX




I4E

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-W5-5 .. |UNITED STATES TREASURY ..02/28/2022 . |Maturity @ 100.00 .... 220,000 ... 220,129 0 .0 ..02/28/2022 .
91282C-BL-4 .. |UNITED STATES TREASURY .. ..02/22/2022 .| J P MORGAN SECURITIES . .300,000 |.. . 283,863 |.. L0 0 .(5,359)(. .(5,359) ..02/15/2031 .
91282C-BR-1 .. |UNITED STATES TREASURY .. ..12/08/2022 .| Various . . 8,180,000 |.. . 8,151,997 |.. L0 0 (332,827)|. . (332,827) ..03/15/2024 .
91282C-BV-2 .. |UNITED STATES TREASURY .. ..05/12/2022 .|Various .... . 950,000 |.. 951,855 |.. L0 0 . (40,327)[. ..04/15/2024 .
91282C-DH-1 ...| UNITED STATES TREASURY ..01/04/2022 .| J P MORGAN SECURITIES . .. 1,000,000 ... 993,906 0. .0 ... (8%6)].... .. 11/15/2024 .
91282C-FH-9 ... | UNITED STATES TREASURY .....eeoiieicevnnniaeeennns | nneens ..11/28/2022 .| BARCLAYS CAPITAL INC. . |eeeveureeeeemnnnnns foeeeeeenn 936,164 ooeennnnnnss 970,000 [...oeeeenee 965,112 0 [V (29,174)......... (29,174) , ..08/31/2027 .
0109999999 Subtotal - Bonds - U.S. Governments 11,170,122 11,620,000 11,566,863 10,609,471 0 4,121 0 4,121 0 11,578,704 0 (408,583) (408,583) 28,796 XXX
110122-CL-0 .. | BRISTOL-MYERS SQUIBB CO ...eveeeeenneieeeeennn [ e ..05/16/2022 . |Maturity @ 100.00 ...... |oeceereeireeeemmnnns Joenennns 1,000,000 |.......... 1,000,000 |............ 997,310 |............ 999,658 |....oeeeeennnnnn [ IR K P (U1 IR 342 [t [V PO 1,000,000 |...ccvvvnnnnnnne [V [V [V AU 13,000 |..05/16/2022 .
MORGAN STANLEY &
46647P-BZ-8 .. | JPMORGAN CHASE & CO ..eevvvveeeeeeeeneeeeeeennn | s ..02/16/2022 .| COMPANY ....eeeeemneeeeee foeeemmneeeeeenies Jorneeeeens 988,790 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeueeeennnnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnne [V (11,210)f......... (11,210) e 2,943 |..03/16/2024 .
637432-N\I-3 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |....... ..03/25/2022 .| Call @ 100.00 .....evnveee]orrrmmnnnnirrinnninns foirenenns 400,000 |.oeevvunnnnns 400,000 [...uunnneeee 399,888 |............ 399,993 [....cevvvinnnnnns (U O L) [ LI [V PO 399,998 [o.iiiiiiinnnns [V O 2 [ P O 4,000 |..04/25/2022 .
TD SECURITIES (USA) LLC
891140-C0-9 ...| TORONTO-DOMINION BANK ......cevvvuniiiiiinnnnnnnns C...... L.07/19/2022 ] iiiiiiiiiieeeeeiieece | e 950,980 |.......... 1,000,000 ............ 999,110 [............ 999,354 [....oovvinnnnnnns (U 162 | [ 72 P [ IO, 999,517 [..oivveennnnnnns [ (48,537)]......... (48,537)[..cccvvvnnnnnns 4,843 |..03/04/2024 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unafflllated) 3,339,770 3,400,000 3,396,308 3,399,005 0 510 0 510 0 3,399,515 0 (59,745) (59,745) 24,786 XXX
2509999997. Total - Bonds - Part 4 14,509,892 15,020,000 14,963,171 14,008,477 0 4,631 0 4,631 0 14,978,219 0 (468,327) (468,327) 53,582 XXX
2509999998. Total - Bonds - Part 5 2,324,434 2,500,000 2,493,438 0 0 932 0 932 0 2,494,369 0 (169,935) (169,935) 17,211 XXX
2509999999. Total - Bonds 16,834,326 17,520,000 17,456,608 14,008,477 0 5,562 0 5,562 0 17,472,588 0 (638,263) (638,263) 70,794 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 16,834,326 XXX 17,456,608 14,008,477 0 5,562 0 5,562 0 17,472,588 0 (638,263) (638,263) 70,794 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
JP Morgan Securities Inc.
912828-27-8 .. [UNITED STATES TREASURY ......ccvveivereennnn [ovnnnnn ..01/31/2022 .| P Morgan Securities Inc. ...... L. 10/25/2022 ] .eeiiiiiiiiniiiiieees feeeennans 1,000,000 |.......... 993,438 |.......... 890,664 |............ 994,369 [...covvnuiianns [U PP 932 [ [U PP 982 [eiiiiiies [ PP [V (108,705)........ (103,705)]ccvveeeees 11,087 [oooeeieeininnnns 83
0109999999. Subtotal - Bonds - U.S. Governments 1,000,000 993,438 890,664 994,369 0 932 0 932 0 0 (108,705)| (103,705) 11,087 83
DEUTSCHE BANK SECURITIES, INC. SUNTRUST ROBINSON
04685A-3F-6 .. [ ATHENE GLOBAL FUNDING ........covevvvvvnnnns [ eennnnn L.01/04/2022 .| eeveneeeiiiiie e ..03/24/2022 . |HWMPHREY INC ....oovvnnviins |ovvinnnnnnns 500,000 [.......... 500,000 [.......... 478,870 |.oevvennnnns 500,000 [ooreerivrnnnnnnns [ [V [ P [V [V [V FO (21,130)}.......... (21,130)]+vvvennens 1,931 | 0
WELLS FARGO SECURITIES
61747Y-EK-7 .. [MORGAN STANLEY .......coovvvvivvnnniiiiinnnns feennnnn ..01/19/2022 . | MORGAN STANLEY & COMPANY ....... ..08/23/2022 LJLLC ..oviiiiiiiiiiniiiiiis foeiininnns 1,000,000 |....... 1,000,000 |.......... 954,900 |......... 1,000,000 [...ccvvnnnnnnnns [ U P [0 PO [U P [ [0 o 0 loeeeeens (45,100)].......... (45,100)).00uvvveeees 4194 [ 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,500,000 1,500,000 1,433,770 1,500,000 0 0 0 0 0 0 (66,230)| (66,230), 6,124 0
2509999998. Total - Bonds 2,500,000 2,493,438 2,324,434 2,494,369 0 932 0 932 0 0 (169,935) (169,935) 17,211 83
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 2,493,438 2,324,434 2,494,369 0 932 0 932 0 0 (169,935) (169,935)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of America .......cccceeverieenienniennns v Concord, CA oo | e foeeree 0.000 [.enveeneeeeenieenieeneeneenee O e O e 1,113,956 |..XXX.
Bank of New York .. New York, NY oo [ 0.000 L XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 1,113,956 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 1,113,956 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash

1,113,956

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.n 5,322 4, e oo 1,238,417 7. 865,299 10.  October......[.cccoiiiincns 1,163,967
2. February...| .o 395,126 5. May......|ecoeeieie 1,199,335 8. AUQUSL....cooofoeeeeieiie 1,325,601 11.  November... ,
3. March 1,421,362 6. June 1,095,619 9. September 6,321,790 12.  December 1,113,956

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds
31846V-41-9 ....... FIRST AMER:TRS 0BG V [ N 11/02/2022
94975H-29-6 ........ ALLSPRING: TRS+ MM_I Do 11/02/2022

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

262006-20-8 .......

|DREYFUS GVT CSH MGT INST ..eeeeeeeeiiiiieeeeeiiiee

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo
~
w




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ARCH MORTGAGE GUARANTY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama ........ccoooeiiiiiiis
Alaska ......ccoooeeiiiiiiiis
ArZONA ..o
Arkansas .........cccoeeiiiiiiniinenn,

California .......ccoevveeivnieiiiieeen,

Colorado .....
Connecticut

Delaware .........cccccoevviniinicnnens

© ©® NGO RN

District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
GEOGIa ..o

-
-

12, Hawalii .cccoooovieiiiiiiiiiicicices

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....cccocveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire ...........cccceueunene NH [ e ] e oot [V [V [V 0
31, New JEersey ......coceveeveniesienienns

32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies

36.  ONIO .oovvieiiiirir

37. Oklahoma ... .

38, Oregon ....cccovrininiiiiineeenes

39. Pennsylvania ..............c.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43, TenNeSsSee ......ccceovveevevevevererennn TN oot ceiiies] ettt fersese et (V1 [V [V 0
44, TeXaS .eooovieiieiiieieeeeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeeeeeeeeeeeeee

48.  Washington .........ccccocvvvirnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee

51. WYoming ......cccoceeveeiieeiienienienns

52.  American Samoa ............ccccceeu... AS e et | e e [V [V [V 0
53.  GUAM ..cocveeieeeeeeeeieeeee e GU i ervee| e et (V1 [V [V 0
54.  Puerto RiCO ......ccoverveuererciinne PR oo et | et e [V [V [V 0
55. U.S.Virgin Islands ...........ccccccu..... VI [ e | e e (V1 [V [V 0
56. Northern Mariana Islands ........... MP it cirii] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 2,619,734 2,455,603 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0
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