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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 63,023,600 |...cocveieieeieririccieine [V 63,023,600 |......ooreneee 55,858,431
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SLOCKS ...ttt ettt stsseenens [oessssssssessessssssseneneennas [V RN [V RN [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
encumbrances)
5. Cash($ .evrevneee
[ J 336,570 ) and short-term
investments (§  .ooevvrniieee 0 ) o [ 6,918,545 | (U 6,918,545 |...ccvivinnne. 6,985,908
6. Contract loans (including $ .o 0 premium notes) ...... | (U (O T (O T 0
7. DEIIVALVES ...ttt [eossinne st [V RN [V RN [V RN 0
8. Other iNVESIEA @SSELS ........coeeiieeieeeeeieecceie ettt [ereter ettt (O T (O T [V 0
9. ReCeivables fOr SECUMLIES ........c.cruiiiiicieiririccieiee e eeseiens [rors s [V RN [V RN [V RN 0
10. Securities lending reinvested collateral @SSEts .............cccocoieveieveveueicceeees frevereeeeeene e (O T (O T [0 0
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s [V RN [V RN (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceueieeveveiiiivcrcicieens [reeeeeeeeienens 69,942,145 |....oooveee [0 69,942,145 | 62,844,339
13. Titleplantsless § ..o, 0 charged off (for Title insurers
14.
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 674,554 | [V R 674,554 |.oooiiieee 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens (1 T (1 T [0 OO 0
16.3 Other amounts receivable under reinsurance CONtracts ...............cccoeee |reverereeeiennnrneeeens (O T (O T [0 0
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v [V RN [V RN (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset . ..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s (O T (O T [V 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
L (1 SO
22. Net adjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates ..............c.cccceevveriennnns
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 4,633,727 |oeeiviiicnnne 4,623,178 ..o 10,549 oo 94,035
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......cceuvviieieereriiniieeieieresssssesaesas e 86,495,897 |..ocoevenne. 11,535,446 |................. 74,960,451 |oeeeeees 70,868,920
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 86,495,897 11,535,446 74,960,451 70,868,920
DETAILS OF WRITE-INS
1101.
i 0T FET T T RO TP RO T PO URP NPT PP PP TSP TPPTN
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501,  LiCeNSes PUrChASEA ........ccoviviuieiiiiieieececeee e [oeseseeeen e 4,358,446 |.................. 4,358,446 |....cooeeee 0 [ 0
2502.  OThEr @SSEES ooiieiiceceieeceeeeceee ettt s st n e |oreee e 10,549 | 0 [, 10,549 | 94,035
2503. Subrogation receivable ... [ 264,732 |ooviiiine 264,732 oo [0 OO 0
2598. Summary of remaining write-ins for Line 25 from overflow page ............cc.o.. foeeeeoennnnnsccccnccns (O T (O T [V 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,633,727 4,623,178 10,549 94,035




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...occcocvvenenee 180,000 ) woeoeieeeececeee ettt ettt aea et 402,159 [ 373,469
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES ...........c.c.cveveueueueiieieieeeseeeieeeeeie e sese e s s sesesesessasna |rese ettt (U 94,908
3. LOSS AGJUSIMENE EXPENSES ....evvviiiieieiiietetetetesesetste et ese s se et es et et eseseses e e e s et eseseseseseses s et et esesese e s st esesesenenenessesesesesenenenaeeseseenenesnensas s seaes 5,565 [ 5,565
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiiiiiiiieieeeeeeeeeee e [ (U 0
5. Other expenses (excluding taxes, lICENSES AN FEES) ...........iuiuiueueiiiiiiiririre ettt sesese e s sss|eose s 28,060 |.eoecveeiecicieenne 16,490
6. Taxes, licenses and fees (excluding federal and foreign iNCOME taXES) ........c.ciuiiiiiiiiieiieii ettt e (U 0
7.1 Current federal and foreign income taxes (including $ ......ccccceveveeene 30,400 on realized capital gains (I0SSES)) .......covvv. freereeeeeereicncnns 391,508 | 76,700
7.2 Net deferred taX HADIILY ............cceuiiieiiecicictetetce ettt ettt ettt et ssse e e e s e s sebesesesess et es s sesesesessssesssasesesesessssssasssssesesesesssns|reseesebebebeeet et eeberenis (U 0
8. Borrowed Money $ ....cooeureeirieiricinneins 0 andinterestthereon $ .......ccccovveuvicrnicnnn. 0 e e O 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ....ccocoovviiiiiiiicee. 0 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........c.ccoovevececeeenes e 26,699 |.oviiieie 26,659
10, AQVANCE PIrEMIUIM ....ouoivieietieieteeeeteeee s ettt eaetetes et et et e s et ess et es s et es et ess s es e s eseaseseasesess et es s et es et eseases e s et essesesseses st ese s eseasesessesensesessesens [ersesensebene et e aenbessrenennenn (01 0
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt e e ot et ot ettt s s b et ettt b et et et e b et eae e nsns et en et (O 0
11,2 POICYNOIAETS ...ttt ettt ettt ettt et et et e b et e s e ae s et s s e s et et et esssssses s es e s et et esesess s ssesesesesesesnss s st asesesesesesnnsssssass|reseesebebebein ettt s rebeeis (U 0
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) ........cciiiiiiiiiiiii e (0 U 0
13.  Funds held by company under reiNSUranCe trEALIES ..........cceiiiiiiiiiiiiiii ittt ettt sb e bbbt ebe s e sneeseee s s b e nb et e et s nne s (U 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiiiii e 0 oo 0
15.  Remittances and iteMS NOt @IIOCALEM ...........c.euriiieeierurerireeieeeerereseeeeeeteeseseseeeeeesesesesesesesessesesesesesssseaesesesesesssassesesesesssansnsesesssssns [soessneesssisssananeesnas 3,852 oo 8,217
16.  Provision for reinsurance (including $ .......cocooeiiiiiinenns 0 GEMIEAY ...vovveeeceeece e [t (0 R 0
17.  Net adjustments in assets and liabilities due to foreign exchange rates ...............cccoiiiiiiiiiiiiii o (O 0
R T B =i oW 53 ¢ g Lo 1 T OSSRV RRPRUPROPPTUPRTUITY RUTUST
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ...t h e R R R R R R R R R e eee e
21, PAYabI@ fOr SECUMMIES ......iviitiitiitiiti ittt bbb bbb bbbt bbb bRt bbbt bbbt bbbt bttt b nne e
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UniNSUrEd PIANS ..........ccuiiiiiiiiiiie e e |pre e
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-ins fOr HADIIHES ................c.oveviieeeeeeeeeeeeeeeeeeeeeeeeeee e tee et e ee e ee et ees e ee et ee e en s en st eneseen s eensseenssesnsseenaneenanennas 5,341,752 4,973,918
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 6,480,353 5,807,918
27, Prot@CtEA CEIl ADIITHES .......eveeeecueieteeeie ettt c et et eee e e eseseeeeee e eseaeeeeee e eaesesee a2 e eseseses e e e e aeseseses s e sesesesess s snsesesesnseetesrenttenbebes et eesbenena (U 0
28.  Total liabilities (LINES 26 @NG 27) ........cvcueueuiririiiiririeteteteteset sttt st teses et st sessesebesesesesesssessesesesesesesessssssasesesesesesessssssssesesesenensnssssd|sossssesenennininns 6,480,353 |....ccovrirnnne 5,807,918
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas (U 0
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 2,500,000 |......coonee.. 2,500,000
31, Preferred CAPItAI STOCK ..........c.ciiiiiieieeeecececce ettt ettt et s s s s s ettt e s et e s e ae s s st eses et esessasss s st es et esessas s st sesesesessas s s st sttt ettt (U 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
33, SUIPIUS NOLES ...ttt ettt et a ettt e s e s e s e s s sttt es e s e s e seae s s e s s e s et es e s e s s s s st et et esesessas s st seseseseasas s s st esesesesne et ne sttt (U 0
34.  Gross paid in and CONHDULEA SUPIUS .........c.ceuiiiieeeeeeeeeececeeeeete et et e e e ee et ee s s s s seseseseaeasassssesesessanassssssesesessasanssnssao|eseseseseneeea 53,791,989 |................ 53,791,989
35, UN@SSIGNEA fUNAS (SUMPIUS) .....vvuveeeececeeteeeeeeeeeceete e eeesscaetetesesensesetesesesesssssaesesesensssssssesesensssssesesessnsssssesesassnsssssssasassnsnsssesesasannsndloetessssenisnees 12,188,109 ..o 8,769,013
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30 $  ..ococvvveciniciniiciniciiae 0 ) s e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ccvvvevcceceerinncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 68,480,098 65,061,002
38. Totals (Page 2, Line 28, Col. 3) 74,960,451 70,868,920
DETAILS OF WRITE-INS
25071, STatULOrY CONTINGENCY TESEIVE ...oiviiiiiiiiiicieecte ettt bbbt b bbb s se e e s s b b ebesene e s ssssssenesens |oansesetenenennnas 5,341,752 oo 4,973,918
25072 TSRS SRS
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,341,752 4,973,918
2007, ettt b b £ b bt b £ e h 2o E e e R e £ R R £ R ee £ E k£ e R £ A e e R e ee ek e e eE e £ R e R e R eR £ R ee £ AR e £ AR eh £ eeeh e eeeE £ e R et e R e et e R e Rt e R et e ee ekt na bt neebeee et et e et nt bt st ettt et bttt enen [ere ettt

2902.

2003, ittt ettt e E e E £ R R £ R R £ e b et e oS E e £ R e £ SR oA £ R R £ e b £ e e b e e SR e SR E R e £ R e £ ARk e ee b e e E et E e e bR e b a e b bt na ettt e et

2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeceeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202, ettt h b E bt e b e h e E e E £ E e £ R ee £ e R ek £ ek £ e R e A4 ek e e R e £ R R e R eR £ R e £ AR b £ AR e b e eeeE e ee e R e e R e e e R e et R e Rt e b et e eb ekt naebeeeebees et et e e it na et sttt ettt ettt et enen [ebere ettt
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (Written $  .eeevveeeirierieae 2,430 ) s 2,430 | 258 i 651
1.2 Assumed (written $ ..o 784,966 ) ..o e FO4 92T 1,002,551 |...oooveieine 1,294,959
1.3 Ceded (Written $  .ocvvreeiccecccie 0 ) e ..
1.4 Net (written $ oo 787,396 ) oo e snieeneieennenees TOT 30T [ 1,002,809 |....coovveeennee 1,295,610
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ..o 180,000 )
2.1 DIFECE ..ttt e (10,068,055)|......cocvnenvne (8,466,629)|................ (10,909,659)
2.2 ASSUIMIEA ..ooieitieeite ettt 4212 | 255,016 |... ...(100,597)
2.3 CRABM ....viei ettt et e (O O (O O 0
24 Net ..o ..(10,023,843)]|.. (8,211,613)|... ..(11,010,256)
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 2,619,794 | 2,356,719 |oeeree 2,838,703
4. Other Underwriting €XPENSES INCUITEA ..........c.cueveviireieeereieiieieseseseiessesesese s ssssssesesesssssssesesesssssssssesa |eossssssesesecaenns 2,780,566 |..ccvrvreennee 1,202,127 oo 1,647,567
5. Aggregate write-ins for uUnderwriting dEAUCHONS ............c..cueueveiiieeieieieiieeie et 367,834 | 490,988 |....c.cvoveveenn 633,916
6. Total underwriting deductions (LIS 2 throUGh 5) ..........cccceueueuiiiiiiiecieieeieeeeie st (4,255,649)......ccceneene (4,071,779)|.c.eeeee. (5,890,070)
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiNE 6 + LiNE 7) ....c.cueueiiiiiieieieeeeeeeieieieee e e 5,043,006 |...cccvvreennne 5,074,588 |......ccoovennne 7,185,680
INVESTMENT INCOME
9. Netinvestment iNCOME BAIMEM ...ttt ettt e 1,936,013 |oeeriee 1,624,568 |.................. 2,254,031
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceccuene 30,400 ..o 114,361 (261,626) (248,754)
11. Netinvestment gain (10SS) (LINES 9 + 10) ...c.ovriiiiiiiiieieiiriiniririeieteieieee sttt sessesesesesesesssssss|resssneneseseeeas 2,050,374 |..cooveeeenne 1,362,942 | 2,005,277
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
B 0 amountcharged off § oo 0 ) e e (O O (N 0
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiicie e (O O 0 [ 0
14. Aggregate write-ins for miscellan@ous INCOME ..........ccuiiiiiiiiiiiiiiiiee s 0 0 0
15.  Total other income (LINes 12 throUGh 14) ......c.cuviierieriinniiceinrnesieiere st eeseenenns 0 0 0
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........cooiuiiiiieeececeie e ee e ee e eae et en s et 7,093,380 [ 6,437,530 |.ceririnenn 9,190,957
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 0 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) .......cooviiuiueueieiiieecieieiceeie e [eoe s 7,093,380 |...cooveeeeerennes 6,437,530 |oceerererene 9,190,957
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (1,594) (830,807) (830,517)
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........ccouiuiururiririiiiieirieiriceieiseeeseeeeiese e 7,094,974 7,268,337 10,021,474
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 65,061,002 47,113,366 47,113,366
22, Netincome (from LiNE 20) ........ccceuiiririiiiiiieieterisetsesestsieseteseseesesesssseseseseseesessssesesesesesesessssssasesesesenssns [oesesenenesssesees 7,094,974 | 7,268,337 |.cveveenn. 10,021,474
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e [V 0
24. Change in net unrealized capital gains (losses) less capital gains tax of § .........cccooveiiiiiinnnns 0 .0 0
25. Change in net unrealized foreign exchange capital gain (I0SS) .........c.covvririniniiniinieninenesesesesese s e (O O 0f..
26. Change in net deferred iNCOMe tax .........cccovvvrerieveeienineneenns ... (1,574,394)|.. ... 12,087,645 |...
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireieiiiie ittt b bttt es st ese s s s snsene [oceeeeeeeeenees (2,101,484)(................ (4,387,169)
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock DIVIAEN) .........coiiiiiiiiiiii s
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........cuiiiiiiiiiiiiiine s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 3,419,096 14,968,813 17,947,636
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 68,480,098 62,082,179 65,061,002
DETAILS OF WRITE-INS
0501. Addition to the contingency reserve ........ccocooooeccicociieieieieeieees 393,679 |, 501,405 |..cooeveeeeeee 647,805
0502. Release of contingency reserve per 120 month statutory holding period . (25,845)].. ..(10,417)|... ..(13,889)
(05101 TPl RO TP TP F T TSP UP PP PRPTN) RSP RROTPP PP PP OPRPOPRPPI
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 367,834 490,988 633,916
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiiuruiuciiieiiieieeeste ettt sesiees [oessnnensnenneneees 112,843 | 2,540,672 ..o 2,413,201
2. NetiNVESIMENT INCOME .......uiuiiiiiiiiiieee ettt [ersne s 1,776,289 |......coovvnee. 1,694,108 |..covvevinnee 2,221,240
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 0 0 0
4. TOtal (LINES 110 B) ..ottt 1,889,132 4,134,780 4,634,441
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane (9,957,625) ... (8,527,142) ..o (10,970,297)
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccueveueueueceeeeieieverens feeeeeeenennenens 5,388,790 |[....ccovueurinnee 3,637,254 |..ovvien 4,485,668
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ...ttt b bbb (286,000) (792,809) (1,142,327)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e (4,854,835) (5,682,697) (7,626,956)
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 6,743,967 9,817,477 12,261,397
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 35,892,004 |.. 30,338,109 |.. 38,103,107
12.2 Stocks .............. 0. 0. .0
12.3 Mortgage loans ... .0 | 0. .0
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 35,892,094 ... 30,338,109 |...ccvevenee 38,103,107
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [enaetenen s 42,890,411 | 31,692,613 |...cocceenne 49,810,340
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 0 0 0
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 42,890,411 31,692,613 49,810,340
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (6,998,317) (1,354,504) (11,707,232)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 186,987 450,879 464,803
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 186,987 450,879 464,803
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) . |..cccocoeeeivncncne (67,363)-eceeeeeencnn 8,913,852 |..ccviviinne 1,018,968
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieieieiiieteteeeeeee ettt s s s s eseseasannssnens |oesessenesenneeas 6,985,908 |.....cccovvrneee 5,966,940 |.coeirirennee 5,966,940
19.2 End of period (Line 18 plus Line 19.1) 6,918,545 14,880,792 6,985,908
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in CONTINGENCY FESEIVE ..c.oiiiiiiiiieieteieiee ettt eeenes [ererereseesssennaes (367,834)]...ccvevevcecrnne (490,988) |.....cccveeeeee. (633,916)
20.0002. Change in nonadmit from contributed assets ... [ (512,985) ....cvvvrernnee (546,730) [.cvcveveveienes (743,800)




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The accompanying financial statements of Arch Mortgage Assurance 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 # 2025 2024

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 7,094,974 $ 10,021,474
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Change in contingency reserve 58 4 5 $ (367,834) $ (633,916)
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 7,462,808 $ 10,655,390
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 68,480,098 $ 65,061,002
(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 $ 68,480,098 $ 65,061,002

Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

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

“2” (considered to be investment grade) are carried at amortized cost. Bonds and LBaSS with an NAIC designation of “3”, “4”, “5”,"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 5GI 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.

Effective January 1, 2025, the NAIC adopted the principles-based bond definition of a bond which shall be defined as any security representing a creditor relationship,
whereby there is a fixed schedule for one or more future payments which qualifies as either an issuer credit obligation or an asset-backed security. Determining
whether a security represents a creditor relationship should consider its substance, rather than solely the legal form of the instrument. A security that in substance
possesses equity-like characteristics or represents an ownership interest in the issuer does not represent a creditor relationship.

Securities held at the effective date of the transition were assessed to determine if they qualified within the bond definition for reporting on Schedule D-1. Based upon
this assessment, all investments reported on Schedule D-1 Long-Term Bonds as of December 31, 2024, qualify as bonds under the principles-based bond concepts as
of January 1, 2025.

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

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

NOTE 2 Accounting Changes and 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
Not Applicable

NOTE 4 Discontinued Operations

Not Applicable



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments
D. Asset-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for single class, multi-class mortgage-back and asset-backed securities are provided by Clearwater Analytics. Clearwater sources
cash flow information from both BlackRock and Moody's.

(2) OTTI recognized 3rd Quarter
Not Applicable
(3) Recognized OTTI Securities
Not Applicable
(4) All Impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):
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 $ -
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

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

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

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

M.  Working Capital Finance Investments
Not Applicable

N.  Offsetting and Netting of Assets and Liabilities
Not Applicable

R.  Reporting Entity’'s Share of Cash Pool by Asset Type
Not Applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
Not Applicable

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
D.  Amount Due From Or To Related Parties

At September 30, 2025, the Company reported a receivable of $634,181 and a payable of ($280,758) from/to affiliated companies. Details of the balances are:

United Guaranty Services, Inc. $634,181; United Guaranty Residential Insurance Company ($16,129); Arch Mortgage Insurance Company ($2,992); Arch U.S. Ml
Services, Inc. ($163,049); United Guaranty Residential Insurance Company of North Carolina ($84,641); Arch Investment Management Ltd. ($13,947).

At December 31, 2024, the Company reported a receivable of $180,297 and a payable of ($231,992) from/to affiliated companies. Details of the balances are:
United Guaranty Services, Inc. $78,753; United Guaranty Residential Insurance Company $101,544; Arch Mortgage Insurance Company ($1,053); Arch U.S. MI
Services, Inc. ($125,360); United Guaranty Residential Insurance Company of North Carolina ($105,579)

Intercompany balances are settled monthly.

6.1



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 11 Debt
B. FHLB (Federal Home Loan Bank) Agreements
Not Applicable

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Not Applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
D. Date and Amounts of Dividends Paid

Not Applicable

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
Not Applicable

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
Not Applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
Not Applicable

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

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

NOTE 20 Fair Value Measurements

A
(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
Exempt MM Mutual Fund $ 75,000 |$ -1 - 198 - 198 75,000
Other MM Mutual Fund $ 261,571 |$ - 19 - 19 - 19 261,571
Total assets at fair value/NAV $ 336,571 | $ -19 - 13 - 19 336,571

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
As of September 30, 2025, 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 occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. There were no transfers into or out of Level 3 for the quarter ended September 30, 2025.

4

=

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

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

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

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

(5) Fair Value Disclosures

Not Applicable

=

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

C. 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)

Issuer Credit
Obligations $ 63379941 [$ 63,023,600 |$ 60,346,849 | $ 3,033,092 | $ - 198 - 18 -

Cash, Cash Equivalents
and Short-Term
Investments 3 6918545 | $ 6918545 | $ 6918545 | $ -19 - 19 - 19 -

D.  Not Practicable to Estimate Fair Value
Not Applicable

E.  NAV Practical Expedient Investments
Not Applicable

6.2



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other Items
Effective August 1, 2025, Arch U.S. MI Services, Inc. and its affiliates, including the Company, terminated its master service agreement ("MSA Agreement") with NFP
Property and Casualty Services, Inc.

NOTE 22 Events Subsequent
Subsequent events have been considered through November 7, 2025 for these statutory financial statements which are to be issued on November 7, 2025.

Type | — Recognized Subsequent Events:
Not Applicable

Type Il — Nonrecognized Subsequent Events:
Not Applicable

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
F.  Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing
provisions (YES/NO)? Yes []1No [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 $7.6 million and $6.3 million for the nine months ended
September 30, 2025 and 2024, respectively, as a result of re-estimation of unpaid losses and loss adjustment expenses. The change is generally the result of ongoing
analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding individual claims.

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

NOTE 26 Intercompany Pooling Arrangements
Not Applicable

NOTE 27 Structured Settlements
Not Applicable

NOTE 28 Health Care Receivables
Not Applicable

NOTE 29 Participating Policies
Not Applicable

NOTE 30 Premium Deficiency Reserves
No significant changes

NOTE 31 High Deductibles
Not Applicable

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

NOTE 33 Asbestos/Environmental Reserves
Not Applicable

NOTE 34 Subscriber Savings Accounts
Not Applicable

NOTE 35 Multiple Peril Crop Insurance
Not Applicable

NOTE 36 Financial Guaranty Insurance
Not Applicable

6.3
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 947484
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
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
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2020
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. .............ccocevevevevecceerereeeeereennns 12/31/2020
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
GALE). eueetatrieei ettt s s e h sttt 01/26/2022
By what department or departments?
Wisconsin Office of the CommISSIONEr Of INSUFANCE ...
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi 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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

GENERAL INTERROGATORIES

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? ..............cccooviiiiiiiniiiie,

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

(b) Full, fair, a(F:)curate, 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 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

LOLHLe e

Yes[ 1 No[X]
] No[ 1 NALX]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

GENERAL INTERROGATORIES

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, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Mellon Center - Room 1072, Pittsburgh, PA 15258 ........ccccccceenenns

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full 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. This includes both primary and sub-advisors. 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 Ltd. .......

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirriieeiieirrrse e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Arch Investment Management Ltd. ...... 549300V710JOXTAVNB2S ........ | oo

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

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 securities? ............ Yes[ 1 No[X]

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? ...........cccccooeiiieiene Yes[ 1 No[X]

7.2



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT .......cuiietetctceeeee ettt vt et sae ettt e e et et et et e asse et e s s ese s et et esess s e s es et eseb et essae s eses et esesesesesesees a2 e s et et et esesess s es e st et et esese st s esesesebebes £t eeee e e R e R b ettt ettt bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........vveieeeceieeece ettt ettt et et eae s sttt e s e s e s e s e s sas st s et et esesessssas st et et eseseses s s s s s et e s esesessas s seseseseseasasas oo ee b b ebee et et a e e e bbbttt et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiueuiiiieeeteseeeseaeeeeeteteseteseasse s sesesesesesessssasssesesesesessasassssesesess Seesesebestatat et st eeeb bbb eeeae et neseee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ......cccoceere . AL [ T [0 [0 (900) - (882) .o [0 0
2. Alaska ...cccooeevvveeeee . AK [ Lo oo [0 [0 (01 67 [ [0 0
3. Arizona .. CAZ | Lo oo [0 [0 [0 [0 [0 0
4. Arkansas ..........c..... AR | S O 0 [ [0 O (W£C15) ] P (765) [ (1 TR 0
5. California ......ccccccoceee... CA | T [0 [0 1,048 | 1,766 .o [0 0
6. Colorado ....... L. .
7. Connecticut ........c.c..... CT  |oveerenene Lo oo [0 (01 BT oo [0 [0 0
8. Delaware ........c.ccc..... DE |oeeiiins Lo oo [0 [0 (994,951) ... (871,625) ... [0 0
9. District of Columbia .....DC |.......... T [0 [0 (149,798)|.....cocev...... (211,013) [ [0 0
10.  Florida .....cccoovviiiaenee N
11. Georgia . L.
12.  Hawaii ... L
13. Idaho ..... L
14, 1NOIS ...ovveeeeeiee L
15, Indiana .......ccccceeeennene. L
16. lowa ...... . L. .
17. Kansas .. . KS | Lo oo [0 (01 (30,489) ..o (6,356) ... [0 0
18.  Kentucky ... W KY e Lo oo [0 [0 R 284 | (32,554) .. [0 0
19.  Louisiana ..........c.ccccu... LA | Lo oo [0 [0 [0 [0 [0 0
20. Maine ....cccoveeeiiane L
21. Maryland ....... . L.
22. Massachusetts . W MA | Lo o829 o893 [ 88 e O e O [
23. Michigan ....... . L
24. Minnesota ................... N
25. Mississippi L
26. Missouri .... L.
27. Montana .... W MT e Lo e O e O e 0 e
28. Nebraska .. o.NE | Lo e O e O e 0 e
29. Nevada........cccceoe... NV [ Lo oo O el 0 | (2,238) [
30. New Hampshire .......... NH [ Lo frorec 1,975 [ [0 [0 0
31. New Jersey ...... L. .(1,506,265)|.. (999,283)|..
32. New Mexico ......ccc.......NM [eceeeee. Nerrees o [0 [0 [0 0
33. NewYorK ...cccocveeeeeeee. NY e Lo oo [0 [0 (1,634) ] (1,553) v [0 0
34. North Carolina ............NC [.......... Lo oo O e 0 e (1,799,759)|.............. (1,963,459) ..o O [
35. North Dakota L
36. Ohio ..cccocuenes L.
37. Oklahoma . L
38. Oregon ......... N
39. Pennsylvania L
40. Rhode Island L
41. South Carolina . L.
42. South Dakota ... L
43. Tennessee ... L
44, L
45, L
46. L.
47. N
48. L
49 L
50. L
51.  Wyoming L.
52.  American Samoa . N
53.  Guam .............. N
54. Puerto RiCO ................. N
55. U.S. Virgin Islands N
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 46 4. Q - Qualified - Qualified or accredited reiNSUrer................c..oceveevevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 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).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ..... 11

10
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

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

Notes:
*Third party entities which are less than 50% owned by an Arch company are not shown on this chart
*For each entity the following is listed: ownership percentage, country flag, FEIN #, company name, jurisdiction, NAIC# or equivalent, region/state

Note 1: Arch Financial Holdings (UK) Limited owns 12 more corporate member companies which are presented under one heading of Arch Corporate Member Limited

3¢ Arch
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Arch Tnvestment Holdings
111 Ltd.

Bermuda

-
|
|
|
|
|
|

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

Melody Capital Partners
Offshore Credit Fund, L.P.

Cayman
98-1140757

Bridge KF112 Partners LLC

Delaware
86-3636120

T
Real Estate Credit

Cayman Islands
98-1385608

Soluntions Offshore Fund 11,
Lp

Cibus Fund LP
Guernsey

Glendower Strategic V Co-
Investment (Nevelson)
Luxembourg

PART | - ORGANIZATIONAL CHART

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

r

Pinebridge Structured Pinebridge Structured rtress Bermuda Co-Investment Income

Axiom Underwriting Agency
Limited

United Kingdom
0554722

100.00% 98.03%

Idlemear Holdings Limited
United Kingdom

100.00%

7

Blue Sky Partners Limited
United Kingdom

N

Arch Tnvestment ICAV

Pinebridge Secondary
Partners V Feeder, SLP
L

HarbourVest Dover Street
Fund XI LP

; !
! Ireland |
| 98-1602535 ! o= — -
} 1 | Arch Investment Holdings 11}
S — J | Ltd. i
} Bermuda i
| |
Altai Ventures It BlackRock Carbon VI LP L ]
Delaware Delaware e B —
87-3246295 81-2327459
CEMOF-A Investors II, LP EW RE Fund Pte Ltd
550% oo Delaware Singapore
90-0910035

100.00%

Global Renewable Power

Fund II (B), L.P.
Cayman Islands
98-1271952

2586%

1224%

066555408
2459% 2627% 1957% 18.84% Capital Partners Offshore II-|| Capital Partners Offshore 11| Infrastructure Partners (A) || Fund, L.P. Non-US Series D
7557% LP. , g 7 v
BLp > ermuda Delaware 725% 1300%
HV Gondor Feeder L.P. Cibus Co-Invest II LP ayman ayman 98-1348733 00.00%
Delaware Guernsey 90-0861822 98-1256911 AP IX PEGASUS CO-INVEST
Thomas Underwriting (DEBE HOLDINGS), L.P.
% 7
9933% $821% 26.00% 00.00% Agency Ltd New York
United Kingdom
T9.00% 50.00% 02391095
6%
0000%
SALT Insurance Services
Limited
——————————————— 8 United Kingdom
Arch Reinsurance Ltd. |
rmu |
98-0493884 ! 100.00%
|
]
[ Muzinich Alternative Arch Asia-Pacific Private ADM-Galleus Fund II Ltd - || ADM-Galleus Fund II Ltd -
Monarch Capital Partners | ([ China Car Parks Investment| |[ Bay Capital Feeder Fund Ltd Lime Tree Emergin Melody Harmoni Co-Tnvest, | [ Arch Financial Holdings ADM Capital Somei Lending| [~ Arch Financial Holdings Investment Funds ICAY | Credit Opportanites Fund I, ss A6 ~
il 'y Capl Shield Capital Fund I, LP 9ing Y " fnanck 9 Premia Holdings Ltd. Greysbridge Holdings Ltd P! 9 9 Bermuda/Ireland L.P. Cayman Islands Cayman Islands
Offshore Fund III LP - e, Beachfront Land Club Fund Lp Europe II Limited ) e Platform Limited Europe 11l Limited Cayman Islands
New York cayman Mauritius Cayman Islands Delaware Ireland Cayman Islands Treland
98-1148405 96-1084100 98-1300492 98-0616491
TS 100.00% 100.00%
16.40% 40.00% 18.14% 13.44% 39.60% 18.00% 100.00% 23.00% 40.00% [ 28.00% 100.00% 100.00%
Actis Asia Real Estate BlackRock Asia-Pacific Monarch Capital Partners ||| Monarch O Real
Carrock Co-Investment ||| AG Essential Housing, LP. | || private Credit Opp. Fund 1 | ||  SPIslanders Feeder L.P. Offshore Fund IV LP Estate Fund 1-C LP. Arch Financial Holdings Precision Marketing
Premia Reinsurance Ltd. Premia Holdings Inc. Somers Group Holdings Ltd.
Luxembourg (LX Feeder) SCSp Cayman Islands Delaware Europe IV Limited Zeinsurs ia Holdings Pty Ltd
84-4716164 Luxembourg Treland ermuda elaware Australia
98-1554793
2805% T557% 40.98% TT46% 3550%

Asia Property Fund IV
Feeder S.A SICAV-SIF
Luxembourg

T100%

Cayman Islands
981532451

Investment Fund L.P
Cayman Islands
98-1413105

Invest Odyssey (A) LP
Cayman Islands

Hong Kong

Value Fund
Cayman Islands
98-1194227

Value Fund II, L.P.
Cayman Islands

27.48%

5097%

China Car Parks Investment

12.00%
China Car Parks Strategic

26.00%
Dyal Capital Partners V Co-

Gaw Growth Equity Fund I,
LPF

3197%

Highbridge European Asset

M25%

Highbridge European Asset

SP Sunset Investors L.P
Cayman Islands

Partners Group Secondary
2020 (USD) C-1,L.P.
Cayman Islands

26.40%

06-1430254
10348

-
Arch Reinsurance Company |
|
|
|
|
I

1041%

99.90%

rvices, LLC
Delaware
223501803

49.00%

Note:

Capital Protection Insurance

RichBrook Offshore
Segrated Portfolio D -
Agency MBS
Delaware

100.00% 100.00% 100.00% 100.00%

Coface North America
Tnsurance Company Premia LV1 Ltd. Premia Solutions Inc. Somers Re Ltd.

75.00%

Mcoochusatts Bermuda Delaware Bermuda
20-0527783
31887
29.86% Footnote 1 100.00% 100.00% 100.00% I
Watford Holdings (UK) Watford Insurance Company| Watford Asset Trust 1 Watford France Holdings
mited Europe Limited Delavar Fram
United Kingdom Gibraltar claware ance
100.00% | 100.00% 100.00% 100.00%

Lime Syndicate
Management Holdings
Limited

Watford Holdings (U.S.) Inc.

Fund, L.P.
98-1240480

1332%

CVC Credit Partners Global
Special Situations USD

Cayman Islands

3420%

Global Credit Opportunities
Fund Luxembourg SCSp

Luxembourg
98-1420948

47-4532543

United Kingdom

100.00% 000

Watford Services Inc. Watford Specialty Insurance| Lime Syndicate Lime Syndicate Services
s ompany Management Limited imite
y New Jersey United Kingdom United Kingdom
47-4444135 4511316A
15824

100.00% 100.00% 100.00% 100.00%

Axeria IARD
France

100.00%

Wisconsin

Arch US

1045%

This chart shows ownership by Arch companies where (i) the percentage of issued securities or units issued to Arch is more than 10% (with the remaining securities or
units issued to a third party) or (ii) the ownership is 100% by Arch but represents ownership in an entity formed for a particular investment purpose where such
investment entity has no operations other than to hold an investment. Each Arch Entity is in a "dotted line" box with entities owned by it meeting the criteria set forth in
the prior sentence in "solid line" boxes below; there is no ownership relationship between "solid line" boxes.

Footnote 1: Coface North 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 29.86% owned by Arch Financial Holdings Europe IV Limited (Ireland entity) which is 100% owned by Arch Financial Holdings Il Limited (Ireland entitiy). Arch
Financial Holdings Europe II Limited is 100% owned by Arch Reinsurance Ltd. (Bermuda entitiy) 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 NAIC# (or equivalent number if applicable) are listed. The figures in the chart

are as of December 31, 2024, such figures are updated on an annual basis in line with normal practices.

Marilyn Alpha
Co_Investment L.P.
Delaware

15.00%

CVC Credit Partners EU DL
1 Co-Invset Fund SCSp
Luxembourg

Edelweiss Infrastructure
Yield Plus LP
Singapore

Madelra Capial Investments| | qs wybrid Arch 11 SLP
Mauritius Luxembourg

287% T5.18% T560% AT
CVC Credit Partners
European Direct Lending e el fsets QS Hybrid Arch SLP Salus Investments Limited
Feeder Fund 111 5CSp Smgamare Luxembourg ritius
Luxembourg
g T6.40% 5931% 770%

| Arch Capital Group (U.S.) |
| Inc. !
} Delaware |
! 06-1424716 }
|
L )

Melody Tillman Loan and

quity

New York

27.00%

Arch US Investments, LLC
Delaware

Adams Street Global
Secondary Fund 8 LP
Delaware

20.00%

Long Arc Capital Fund I, L.P
Delaware
84-3852891

14.98%
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

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

Coface North America Insurance Company

. Asch Capital Employee
Public Group Ltd. Shares
29.86%
-
£8.80% 1.34%
Coface SA

- Compagnie Frangase D'assurance
Compagnie Frangaise - Pour Le Commerce Extérieur
D'assurance Pour Le 100% & Canada Branch
Commarce Extérieur

I_""""‘1

Cotace horth ik Cofacs Canada
Amarice Holdng = Hoiding Corp
Company (Detewars) akkdd
100% 100% 100%
Colece Norh l::atms'lmeu Cofate Sices
Amencs insurance North Amaerics, Canada Company
Conpary o [Hova Sensa)
( I | Detrwae) |
100% 1007
Rei8ed to Reillad 1o Analytics
Analytics int: GiobalLLC
{Orario) {Dolavare)

Coface Morth American InsurRnce Company s 100% owned by Coface S A. Coface is 28.88% & owned by Arch Capital Group Lid, the ultimste parent. As pan of Arch ownership of
Cofaca SA; CNAIC has been included in the Arch Insurance Group (Group Cade 1278), A separale Arch Organizational C hart following.
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A P 00000 ....[98-0374481 ..| .... . NASDAQ ... |Arch Capital Group Ltd. .... ..0.000 .... oo | NO .
..... 00000 ....|02-0576800 .. Arch Capital Services LLC .. .. |Arch Services Holdings Inc. . | Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|98-0602504 .. Arch Investment Management Ltd. .. |Arch Capital Group Ltd. Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|98-0493884 .. Arch Reinsurance Ltd. .............. ..|Arch Capital Group Ltd. Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|98-1031826 .. Arch Global Services (Philippines) Inc. .. |Arch Capital Group Ltd. ... Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... 00000 ....| .. Arch Global Services (Cyprus) Ltd ... .. |Arch Global Services Holdings Ltd. . . | Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... 00000 ... Arch Global Services Holdings Ltd. . |Arch Capital Group Ltd. Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|98-1244615 .. Arch Underwriters Ltd. ... .. |Arch Reinsurance Ltd. ... . | Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....N0..
..... Thomas Underwriting Agency Limited . |Arch Financial Holdings (UK) Limited ....... |Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....No..
..... SALT Insurance Services Limited Thomas Underwriting Agency Limited .......... |Ownership ..1.000 .... |Arch Capital Group Ltd. ... ... No.

Arch Underwriting Agency (Australia) Pty.""

..... UV JUUR 18 { DO Arch Managing Agency Limited ... Ownership ... |Arch Capital Group Ltd. ... ....No

..... 00000 ....|98-0399846 .. Arch Capital Holdings Ltd. . . . ...NIA....... | Arch Reinsurance Ltd. ... Ownership.. .... |Arch Capital Group Ltd. ... No..

..... 00000 ....|98-0616488 .. Arch Financial Holdings Europe | Limited .... |..IRL....]......NIA....... [Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ... No.

..... 00000 ....|98-0585481 .. Arch Re Underwriting ApS Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ..No

..... 00000 ....|98-0652764 .. | . o Arch Syndicate Investments Ltd . . |Arch Reinsurance Ltd. Ownership.. ... |Arch Capital Group Ltd. .. No..

..... UV ... |Gulf Re Holdings Limited . Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ..No

..... UV ... |Gulf Reinsurance Limited CARE....J.......|A........[Gul f Re Holdings Limited ... Ownership ... |Arch Capital Group Ltd. ... ..No

..... 00000 ....|98-070559 .. Arch Investment Holdings | Ltd. . |Arch Reinsurance Ltd. ... Ownership.. .... |Arch Capital Group Ltd. ... No..

..... 00000 ....|98-0705598 .. Arch Investment Holdings Il Ltd. ..... Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ... No.

..... 00000 ....|99-1244244 .. Arch Investment Holdings II1 Ltd. .... .BW....]......NIA....... [Arch Reinsurance Ltd. ... Ownership ... |Arch Capital Group Ltd. ... ..No

..... 00000 ....|98-0705593 .. Arch Investment Holdings IV Ltd. .. |Arch Reinsurance Ltd. ... Ownership.. ... |Arch Capital Group Ltd. .. No..
Somers Group Holdings Ltd. ................ LB NIA....... Greysbridge Holdings Ltd ... Ownership ... |Arch Capital Group Ltd. ... ..No
Somers Re Ltd. ....oooeeiiiiiiiiinnns LBW....] . IA........ Somers Group Holdings Ltd. ...... . | Ownership ... |Arch Capital Group Ltd. ... ..No
Watford Holdings (UK) Limited LGBR....)......NIA....... [ Somers Re Ltd. ...ccovvvrvernnnns Ownership.. .... |Arch Capital Group Ltd. ... No..
Watford Holdings (U.S.) Inc. .... oo | DB e NIA....... Watford Holdings (UK) Limited . | Ownership ... |Arch Capital Group Ltd. ... N0 e
Watford Insurance Company Europe Limited .... |..GIB....]....... IA........ Watford Holdings (UK) Limited .. | Ownership ... |Arch Capital Group Ltd. ... N0
Watford Services INC. ..coeeeeeeeeeieiiiiiiieiees LDE] e NIA....... Watford Holdings (U.S.) Inc. ...... . | Ownership . |Arch Capital Group Ltd. ... N0 e
Arch Reinsurance Ltd. Escritorio De

..... 00000 ....|99-1245248 .. Representacao Ltda. .......... .BRA....]......NIA....... [Arch Reinsurance Ltd. ... Ownership . |Arch Capital Group Ltd. ... N0 e
Arch Underwriting at Lloyd's

..... 00000 ....|98-1006574 .. Ltd coeeeeiieiiiiiiieeieeeeeeeeeeeeeeeeeeeeeeees | JAUSLLLL) Lo NTALLLLLLL [ Arch Managing Agency Limited ... Ownership ... |Arch Capital Group Ltd. ... N0 e

..... 00000 ....|98-0616491 .. Arch Financial Holdings Europe Il Limited ... |..IRL....]......NIA....... [Arch Reinsurance Ltd. ............. Ownership ... |Arch Capital Group Ltd. ... N0

..... 00000 ....|98-1243751 .. Arch Financial Holdings Europe Il1 Limited . |..IRL....J......NIA....... |Arch Reinsurance Ltd. ........................... |Ownership ... |Arch Capital Group Ltd. ... e N0 e

..... 00000 ....|98-1244422 .. Arch LMI Pty Ltd ..oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | LAUSLLLL) Lo NTALLLL... [ Arch Financial Holdings Australia Pty Ltd |Ownership . |Arch Capital Group Ltd. ... N0

Arch Financial Holdings Europe Ill Limited

..... 00000 ....|98-1305287 .. Arch Financial Holdings Australia Pty Ltd ... [.. . Ownership.. .... |Arch Capital Group Ltd. ....N0..

..... 00000 ....|47-3497583 .. Arch Mortgage Risk Transfer Holdings LLC .... .. |Arch U.S. MI Services Inc. Ownership.. ... |Arch Capital Group Ltd. ....N0..

..... 00000 ....|47-4121100 .. Arch Mortgage Risk Transfer PCC Inc. ..........|.. .. | Arch Mortgage Risk Transfer Holdings LLC . |Ownership.. ... |Arch Capital Group Ltd. ....N0..

..... 00000 ....|82-3878331 .. Incorporated Protected Cell No. AMRT-FRE-01 . |Arch Mortgage Risk Transfer PCC Inc. ....... |Ownership.. ... |Arch Capital Group Ltd. ....N0..

..... 00000 ....|98-0616493 .. Arch Financial Holdings B.V. ....cccccevunnnnnnn Arch Financial Holdings Europe || Limited |Ownership . |Arch Capital Group Ltd. ... ... N0
Arch Insurance (EU) Designated Activity

................................................................ 00000 ....|98-1024362 .. COMPANY veeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeaeeaeanaeeeees | IBLe) o NIALLLL... [Arch Financial Holdings Europe Il Limited |Ownership .... |Arch Capital Group Ltd. .....ccoooeeveeeees [ NOLf oo s
................................................................ 00000 ....|98-1243732 .. Arch Underwriters Europe Limited ............... |..IRL....]......NIA....... |Arch Financial Holdings Europe Il Limited |Ownership . |Arch Capital Group Ltd. .....ccoooeeeeeeees [ N0 oo s

Arch Reinsurance Europe Underwriting
Designated Activity Company
Arch Capital Group (U.S.) Inc.

..... 00000 ....|98-0611448 ..
..... 00000 .... [06-1424716 ..

LRLL NIA....... Arch Financial Holdings Europe Il Limited |Ownership
. |Arch Financial Holdings Europe | Limited . |Ownership..
Arch Reinsurance Europe Underwriting
................................................................ 00000 ....|06-1424716 .| ..........ccc. | weveeeveeveeees | wevevereeeeeeeeeeeeeeeenneeen... | Arch Capital Group (U.S.) Inc. ......ceeeeeeeee. [ DE.....[......NIA....... | Designated Activity Company ................... |Ounership......cccccccevvevevveeeennnnnnnnn.. 0.100 ... [Arch Capital Group Ltd. .....ccooeeeeeenen [ N0 L,

... |Arch Capital Group Ltd. ...
. |Arch Capital Group Ltd.
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................................................................ 00000 ....|98-1244441 .. ......ccccoces | evvvviiiviiee | eeveveeeveviveiiieeeeseeeeeeee.. | Alwyn Insurance Company Limited ................ [..GIB....{.......IA........| Arch Financial Holdings B.V. .................. |Ownership.....ccccccccevvvvvvreereennnnnnnnip.. 1.000 ... [Arch Capital Group Ltd. ....ccoooeeeeeeeens [ NOLf o s

Arch Reinsurance Europe Underwriting
..... 00000 ....|98-0413940 .. Arch Insurance (UK) Limited .. ..GBR.... ..|Designated Activity Company Ownership ..1.000 .... |Arch Capital Group Ltd. ...
..... 10348 ....[06-1430254 .. Arch Reinsurance Company ... .. DE... .| Arch Capital Group (U.S.) Inc. .. | Ownership.. ..1.000 .... |Arch Capital Group Ltd.
..... 00000 ....|47-537439% .. Arch Underwriters Inc. ...... ..DE..... Arch Reinsurance Company . | Ownership ..1.000 .... |Arch Capital Group Ltd. ...
..... 00000 ....|98-0389551 .. Alternative Re Holdings Limited .BW....] Arch Capital Group Ltd. ....... Ownership ..1.000 .... |Arch Capital Group Ltd. ...
..... 00000 ....|98-0704518 .. Arch Europe Insurance Services Ltd ..GBR... . |Arch Insurance (UK) Limited . . | Ownership.. .... |Arch Capital Group Ltd.
..... 00000 ....|43-0971887 .. Arch Insurance Group Inc. .............eeeeeeeee. | L DELLLL Arch Capital Group (U.S.) Inc. ... . | Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|22-3501803 .. Capital Protection Insurance Services, LLC . |..DE..... Arch Reinsurance Company Ownership ... |Arch Capital Group Ltd. ...
..... 00000 .... |98-0625844 .. Alternative Re Limited . .. |Alternative Re Holdings Limited . | Ownership.. ... |Arch Capital Group Ltd.
..... 00000 ....|43-0990709 .. Arch Specialty Insurance Agency Inc. .. Arch Insurance Group Inc. .......... . | Ownership ... |Arch Capital Group Ltd. ...
..... 11150 .... [43-0990710 .. Arch Insurance Company Arch Reinsurance Company . | Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|43-1053031 .. First American Service Corporation . . |Arch Insurance Group Inc. . .. | Ownership.. .... |Arch Capital Group Ltd.

1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 10946 .... [06-1521582 .. Arch Property Casualty Insurance Company .... |..MO..... Arch Insurance Company .. | Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group ..........cceeeeeeeees | onee 21199 ....|36-2545393 .. Arch Specialty Insurance Company . .|Arch Insurance Company .............eeeevevvvnnns Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 30830 ....|39-1128299 .. Arch Indemnity Insurance Company .. .| Arch Property Casualty Insurance Company . |Ownership.. ... |Arch Capital Group Ltd.

..... 00000 ....|45-5366880 .. Arch Insurance Solutions Inc. ...... Arch Insurance Group Inc. ...................... | Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|98-1089562 .. Arch Insurance Canada Ltd. Arch Financial Holdings Canada Ltd. ........ |Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|46-1950584 .. Arch U.S. MI Holdings Inc. . . |Arch Capital Group (U.S.) Inc. ... . | Ownership.. .... |Arch Capital Group Ltd.
..... 00000 ....|46-1950584 .. Arch Capital Finance LLC . Arch U.S. MI Holdings Inc. ............ Ownership ... |Arch Capital Group Ltd. ...
............... 00000 ....|46-1950257 .. Arch U.S. MI Services Inc. .....cceeeennnnn ..DE..... Arch US MI Holdings Inc. ...... Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 40266 ....|36-3105660 .. Arch Mortgage Insurance Company . ..|Arch U.S. MI Holdings Inc. Ownership.. ... |Arch Capital Group Ltd.

1279 ...|Arch Insurance Group ..........cceeeeeeeees | onee 18732 ....[39-1080973 .. Arch Mortgage Guaranty Company .... e W weeeen..|Arch U.S. MI Holdings Inc. ............ Ownership ... |Arch Capital Group Ltd. ...

1279 ...|Arch Insurance Group .........ccceeeeeeeees | eneee 29114 ....|95-2621453 .. Arch Mortgage Assurance Company ................ PO ] P Arch U.S. MI Holdings Inc. .......cccceeeeeens Ownership ... |Arch Capital Group Ltd. ...
............... 00000 Arch Investment Holdings (Cyprus) Ltd . e o). NIA...... |Arch Investment Property Holdings Ltd. .... |Ounership.. .... |Arch Capital Group Ltd.
............... 00000 ....| .. Arch Investment Property Holdings Ltd. ....... |..BW....] Arch Global Services Holdings Ltd. .......... |Ownership ... |Arch Capital Group Ltd. ...
............... 00000 ....|98-1341235 .. Arch Capital Finance (lreland) Limited ....... [.. Arch Financial Holdings Europe || Limited |Ownership . |Arch Capital Group Ltd.

United Guaranty Services, Inc. dba Arch
................................................................ 00000 ....|56-1273575 .. Fulfillment Services ..........cccceeeeeeeeeeeeeeees | .. NC..e Arch U.S. MI Holdings Inc. .................... |Ownership . |Arch Capital Group Ltd. .....ccoooveeeeeees [ NO oo s
United Guaranty Residential Insurance Company
1279 ...|Arch Insurance Group ..........cceeeeeeeees | enee 16667 .... [56-0789396 .. of North Carolina ......ooeeeeeeeeieeieiiieieieenns ..NC..... Arch U.S. MI Holdings Inc. ......c.ceeeeins Ownership . |Arch Capital Group Ltd. ......ccoeeeennnns N0
United Guaranty Residential Insurance Company
1279 ...|Arch Insurance Group ..........cceeeeeeeees | enee 15873 ....[42-0885398 .. Arch U.S. MI Holdings Inc. ......c.ceeeeins Ownership ... |Arch Capital Group Ltd. ... ....No
..... 00000 Prévalois SAS ... . |Arch Financial Holdings Europe Il Limited |Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia Holdings Ltd. .. |Arch Reinsurance Ltd. ... Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia Reinsurance Ltd. .|Premia Holdings Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia LV1 Ltd. ... .. |Premia Reinsurance Ltd Ownership.. .... |Arch Capital Group Ltd. ....N0..
..... 00000 Premia Holdings Inc. . |Premia Holdings Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ... Premia Solutions Inc. . .. |Premia Holdings Inc. .. Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|32-0539299 .. Arch Mortgage Funding, Inc. .. . |Arch Capital Group (U.S.) Inc. . | Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ....|98-1490970 .. Arch Intermediaries Group Limited . |Arch Reinsurance Ltd. ................ .. | Ownership.. ... |Arch Capital Group Ltd. ....N0..
..... 00000 ....| weeeeeeeeennnns Lake Shore IC, Inc. ..coeeveeeeeeeennns Arch Mortgage Risk Transfer PCC Inc. ....... |Ownership ... |Arch Capital Group Ltd. ... N0 e
..... 00000 ....| 16-1364134 .. McNeil & Company, Inc. ..oeeevvvvvvennnns Arch Insurance Company . | Qunership .... |Arch Capital Group Ltd. ... LDYES ]
..... 00000 ....|83-4516586 .. First Shield Service Corporation . |Arch Insurance Group Inc. . Ownership.. ... |Arch Capital Group Ltd.
..... 00000 ....|38-4119847 .. First Shield Service Corporation of Florid: Arch Insurance Group Inc. .......... .. |Ownership ... |Arch Capital Group Ltd. ...
..... 00000 ....|61-1932852 .. First Shield Consumer Service Corporation ... |.. Arch Insurance Group Inc. ...................... | Ownership . |Arch Capital Group Ltd.
First Shield Consumer Service Corporation of
..... 00000 ....|37-1944730 .. Florida .......eevvveevenevnneeenenennenenenneneeeennnnns | MO..oei] oo NIALLL.... [Arch Insurance Group Inc. . Ownership 1.000 .... | Arch Capital Group Ltd. ...
............... 00000 ..o.| wervrrrriiiinnn | e UV ... |Arch Credit Risk Services (Bermuda) Ltd. .... |..BW....]......NIA....... | Arch Reinsurance Ltd. ...... Ownership ..1.000 .... |Arch Capital Group Ltd. ... .
................................................................ 00000 ....|47-5537185 .. ..o | eeeeeeeiiiieeee | eeeeeeeeeiiiiiiiieeeeeeeeeeee... | Ventus Risk Management, Inc. .....ccccceeeee [ DE[......NIA....... | Arch Insurance Group Inc. ...........cccccco.... |OuNErship...cccceeeeeeeneeeeneeeneeneeee .. 1.000 ... [Arch Capital Group Ltd. .......cccooeeeeees [ NOL o L,
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1279 ...| Arch Insurance Group ..........cceeeeeeeees | onne 71455 ... | 37-0857191 .| oooovviiiiiiis | e Arch Life Insurance Company of America ....... .. KS..... Arch Capital Group (U.S.) Inc. ...evvvrrnnnnne Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....coovvvvrernnns vl N0
............... 00000 ....|84-3725636 .. Penflex Actuarial Services LLC ...........cceeee. | NY.LLLL McNeil & Company, Inc. ......ccccccceeeeeeeeeeee. |Ounership.. .. 1.000 .... |Arch Capital Group Ltd. .....oooovvreeeeees | eee N0 ceeee o
.......... Barbican Reinsurance Company Limited ......... |..GGY... Barbican Group Holdings Limited .............. | Ownership.. ..1.000 .... |Arch Capital Group Ltd. .....coovvveeeeeees | oee N0 e i
.......... Arch Financial Holdings (UK) Limited .......... | ..GBR... Arch Reinsurance Ltd. ................. Ownership.. .. 1.000 .... |Arch Capital Group Ltd. .....oooovereeeeees | eee NOceiid] ceeee o
.......... Arch Corporate Member Limited .. ..GBR... Arch Financial Holdings (UK) Limited ....... |Ownership.. ..1.000 .... |Arch Capital Group Ltd. ....ooovvveeeeeees | oee N0t ceeee o
.......... Arch Managing Agency Limited . |Arch Financial Holdings (UK) Limited ....... |Ownership.. .1.000 .... |Arch Capital Group Ltd. ..
.......... Nostrum Care .......cceeeeeeeeeeeennns .FRA.... Arch Financial Holdings Europe |l Limited |Ownership.. .... |Arch Capital Group Ltd.
.......... Arch Financial Holdings Europe IV Limited ... |..IRL... Arch Financial Holdings Europe |l Limited |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Investments |l LLC .........evvvvvvvvvnnnnnnnn | .. DELLL Arch Capital Holdings Ltd. .................... |Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |1l Limited
.............................. Precision Marketing Holdings Pty Ltd .......... | ..AUS.... Ownership.. ... |Arch Capital Group Ltd.
.............................. Precision Marketing Asia Pacific Pty Ltd .... |..AUS.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. ... |Arch Capital Group Ltd.
.............................. Precision Marketing Australia Pty Ltd ........ |..AUS.... Precision Marketing Holdings Pty Ltd ....... |Ownership.. .... |Arch Capital Group Ltd.
............... 00000 ....| weeeeeeeeennnns MPM Japan Limited ......ccoeeeeeeieeennns ..JPN. . |Precision Marketing Holdings Pty Ltd . [Ownership.. ... |Arch Capital Group Ltd. ..
............... 00000 ....|26-3015410 .. Out of Towne, LLC .. VA . | Arch Insurance Group Inc. ........... . | Ownership.. ... |Arch Capital Group Ltd. ..
............... 00000 ....|98-1765477 .. Greysbridge Holdings Ltd. . ..BWU. . |Arch Reinsurance Ltd. ........ Ownership.. ... |Arch Capital Group Ltd. ..
............... 00000 ....|86-2848610 .. Arch Services Holdings Inc. . ... |..DE.... Arch Capital Group (U.S.) Inc. ............... |Ownership.. ... |Arch Capital Group Ltd.
............... 00000 ....| weeeeeeeeennnns Arch Investment 1CAV ... | IRLLLL Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
............... 00000 ....|87-1239197 .. Soundview Claims Solutions Inc. ..... . DE. . | Arch Insurance Group Inc. .. | Ownership.. .... |Arch Capital Group Ltd. ..
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 31887 ....|20-0527783 .. Coface North America Insurance Company ....... L MA..... Coface, S.A. i Ownership.. ... |Arch Capital Group Ltd.
1279 ...|Arch Insurance Group ..........cceeeeeeeees | enee 15824 ....|47-5113164 .. Watford Specialty Insurance Company ........... LN .|Watford Holdings (U.S.) Inc. . Ownership.. ... |Arch Capital Group Ltd.
1279 ...|Arch Insurance Group ..........cceeeeeeeees | eneee 25585 ....|38-2755799 .. Arch Wilsure Insurance Company .................. .. No..... .|Arch Insurance Company Ownership.. ... |Arch Capital Group Ltd.
.......... Watford Asset Trust 1 .... .. DE... Somers Re Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd.
.......... Watford France Holdings . ..FRA. .| Somers Re Ltd. .. . | Ownership.. ... |Arch Capital Group Ltd. ..
.......... Axeria |ARD ..FRA... Watford France Holdings .. Ownership.. .... |Arch Capital Group Ltd.
.......... Somerset Bridge Group Limited ................... |..GBR... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Insurance Services Limited .. |..GBR... Somerset Bridge Group Limited ................ |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Shared Services Limited ...... | ..GBR... Somerset Bridge Group Limited ................ |Ownership.. ... |Arch Capital Group Ltd.
.......... Somerset Bridge Ltd . | Somerset Bridge Group Limited Ownership.. ... |Arch Capital Group Ltd. ..
.......... Southern Rock Holdings Limited ... |..GIB.... Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd.
.......... Southern Rock Insurance Company Limited ..... |..GIB.... Southern Rock Holdings Limited ............... |Ownership.. .... |Arch Capital Group Ltd.
.......... Arch Lenders Mortgage Indemnity Limited ...... |..AUS.... Arch Financial Holdings Australia Pty Ltd |Ownership.. . |Arch Capital Group Ltd.
Arch Financial Holdings Europe |Il Limited
.......... Arch Financial Holdings Canada Ltd. Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Group Foundation Arch Capital Group (U.S.) Inc. ............... | Ownership.. ... |Arch Capital Group Ltd.
......................... Arch Fund Management Ltd. ........cccooeeeeeeeii [0 Arch Global Services Holdings Ltd. .......... |Ownership.. ... |Arch Capital Group Ltd.
.......... Arch Group Reinsurance Ltd. .... . |Arch Capital Group (U.S.) Inc. . .. | Ownership.. .... |Arch Capital Group Ltd. ..
.......... ..|81-1736835 .. Verifly Insurance Services, LLC ................ Arch Insurance Group Inc. ...................... | Ownership.. ... |Arch Capital Group Ltd.
.......... 47-3634064 .. Verifly USA, LLC .evvvveeeiiiiiiiiieiieeieiaiaas Arch Insurance Group Inc. ...................... | Ownership . |Arch Capital Group Ltd.

.......... Feeder Fund 111 (Coinvest-DL) SCSp ............ Arch Investment Holdings IV Lid .............. |Ownership.. ... |Arch Capital Group Ltd.
.......... Asia Property Fund IV Feeder S.A SICAV-SIF . . | Arch Reinsurance Ltd. .. Ownership.. ... |Arch Capital Group Ltd. ..
.......... Highbridge European Asset Value Fund .......... Arch Reinsurance Ltd. ........................... |Ownership.. . |Arch Capital Group Ltd.

Fortress Bermuda Infrastructure Partners (A)

Marilyn Alpha Co_Investment L.P. ....
CVC Credit Partners European Direct Lending

Arch Capital Holdings Ltd .....coovvvvvirnnnnns

Arch Reinsurance Ltd. ......ccccvvrininnnnnne
Arch Mortgage Insurance Company

Ownership..

Ownership..
Ownership..

. |Arch Capital Group Ltd.

.... |Arch Capital Group Ltd.
. |Arch Capital Group Ltd.
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Glendower Strategic V Co-Investment
......................................................................................................................................................... (Nevelson) .....eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennennns | LUKcoo] oo OTH....... [Arch Investment Holdings [11 Ltd ............ |Ownership.......cccocoooinnnnnnnnnnnnnnnd .. 0,188 LLou [Arch Capital Group Ltd. ..oooooooiiiiiiiiis [ e s
Dyal Capital Partners V Co-Invest Odyssey
......................................................................................................................................................... (A) LP s | OYM) o OTH. ... [Arch Reinsurance Ltd. ... JOWNership. ..o 00115 L[ Arch Capital Group Ltd. .ooooeeeeieiiiiis | oee N0 3o
Monarch Capital Partners Offshore Fund IV LP
............................................................ ..CYM..... Arch Reinsurance Ltd. ..........ccceeeeeeeeeeeee. [ OWNEIShip..ceeeeeeiiieiiiiiiiiiiiieeeeeeennnd . 00115 o [Arch Capital Group Ltd. .ooooeeeeeeee [ N0 1l 3L,
China Car Parks Investment Fund Il L.P. ..... |..CYM.... Arch Reinsurance Ltd. ..........cceeeeeeeninns Ownership.. .... |Arch Capital Group Ltd. .......ccoeeennnnn ... N0...... JUUT
BlackRock Carbon VI LP .......oovvvvviiiiiiiiiienes LN Arch Investment ICAV ......ccooeiiiiiiiiiiinnns Ownership.. .... |Arch Capital Group Ltd. .......ccoeeeennnns .. NO...... JUUUR: T
Global Renewable Power Fund Il (B), L.P. .... |..CYM.... Arch Investment Holdings Il Ltd .............. Ownership . |Arch Capital Group Ltd. ......ccoeeeennnns ... N0...... JUUT
CVC Credit Partners EU DL Il Co-Invset Fund
SOSP e LUK OTH....... Arch Investment Holdings IV Ltd .............. Ownership . |Arch Capital Group Ltd. ......ccoeeeennnns ... N0...... JUUT
CVC Credit Partners Global Special
Situations USD Fund, L.P. ..ooovvvvviiiiiiiiinenns O OTH....... Arch Investment Holdings | Ltd .............. Ownership . |Arch Capital Group Ltd. ......ccoeeeennnns ... N0...... JUUT
CVC Credit Partners European Direct Lending
Feeder Fund 111 SCSP ..uvvvennnnniiiee Arch Investment Holdings IV Ltd .............. Ownership ... |Arch Capital Group Ltd.
Edelweiss Infrastructure Yield Plus LP ....... Arch Investment Holdings IV Ltd .............. Ownership.. ... |Arch Capital Group Ltd.
AG Essential Housing, L.P. ............... . | Arch Insurance Company .. | Ownership.. ... |Arch Capital Group Ltd. ..
EW India Special Assets Fund Il Pte. Ltd .... Arch Investment Holdings IV Ltd .............. Ownership.. . |Arch Capital Group Ltd.
Monarch Capital Partners Offshore Fund |11 LP|
Arch Reinsurance Ltd. .........cccoeeeiiiiiiiins Ownership.. ... |Arch Capital Group Ltd.
Madeira Capital Investments Ltd .. |Arch Investment Holdings .. | Ounership.. ... |Arch Capital Group Ltd. ..
Pinebridge Secondary Partners V Feeder, SLP . |Arch Investment ICAV ............... . | Ownership.. ... |Arch Capital Group Ltd. ..
Salus Investments Limited .........covvvvvvvvnnnnns . Arch Investment Holdings Ownership.. ... |Arch Capital Group Ltd.
Melody Harmoni Co-Invest, LP Arch Reinsurance Ltd. .........cccoeeeeeiiiiiins Ownership.. ... |Arch Capital Group Ltd.
Bay Capital Feeder Fund Ltd - Class 3 . | Arch Reinsurance Ltd. .. Ownership.. .... |Arch Capital Group Ltd. ..
Long Arc Capital Fund I, L.P ......coeeeeiiis Arch Insurance Company Ownership.. ... |Arch Capital Group Ltd.
Cibus Fund LP ...evveeiiiieiiiiiieiiiviiias Arch Investment Holdings IIl Ltd ............ Ownership.. ... |Arch Capital Group Ltd.
Shield Capital Fund I, LP . Arch Reinsurance Ltd. .........cccoeeeeeiiiiiins Ownership.. . |Arch Capital Group Ltd.
Melody Capital Partners Offshore Credit Fund,
LPo e . Arch Investment Holdings IIl Ltd. . . [Ownership.. ... |Arch Capital Group Ltd.
EW RE Fund Pte Ltd .. . Arch Investment Holdings Il Ltd ... Ownership.. . |Arch Capital Group Ltd.
Real Estate Credit Soluntions Offshore Fund
T, LLP o Arch Investment ICAV ......cooevveeviiiieieennns Ownership . |Arch Capital Group Ltd.
China Car Parks Strategic Investment Fund
LP e . Arch Reinsurance Ltd. ..........cceeeeeeeninns Ownership ... |Arch Capital Group Ltd.
Bridge KF112 Partners LLC . Arch Investment Holdings Ill Ltd ............ Ownership.. ... |Arch Capital Group Ltd.
SP Sunset Investors L.P . . | Arch Reinsurance Ltd. .............. . | Ownership.. .... |Arch Capital Group Ltd. ..
HV Gondor Feeder L.P. ....... . Arch Investment Holdings Ill Ltd. . .... |Ownership.. ... |Arch Capital Group Ltd.
HarbourVest Dover Street Fund XI LP ........... Arch Investment ICAV ......cooevveeviiiieieennns Ownership . |Arch Capital Group Ltd.

Highbridge European Asset Value Fund II, L.P.

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

. |Arch Capital Group Ltd.

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

Arch Reinsurance Ltd. .........ccoeeeiiiiiiiins Ownership..

Gaw Growth Equity Fund I, LPF .
Global Credit Opportunities Fund Luxembourg

......................................................................................................................................................... SCSP s | LUKl e OTH.LLLLLL [Arch Investment Holdings | Ltd ............... |Ownership . |Arch Capital Group Ltd. .....cccoeeeeeeeens [ N0 Ll 3 L,
Monarch Opportunistic Real Estate Fund 1-C

......................................... e |- NY.] ... OTH....... [Arch Reinsurance Ltd. ........................... |Ownership.. ... |Arch Capital Group Ltd. .....coooeeeeeeeens [ N0l 3L,

......................................... Altai Ventures I ... .. DE.....]......OTH....... [Arch Investment ICAV .............cccevvveeeeeee. | Ownership.. . |Arch Capital Group Ltd. .....cooeeeeeeeeens [ N0 3,

Lime Tree Energing Beachfront Land Club Fund
..................................................................................................................................................................................................................... ..CYM....J......0TH....... [Arch Reinsurance Ltd. ............ccceeeeeeeeee. | OWNErShip..ieeieeieieeiieieeeennnnnnnl) .. 0.396 ... | Arch Capital Group Ltd. ...ooooevvvvvveenns | N0l Ll 3Ll




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

el

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-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
China Car Parks Co-Investment Fund L.P. ..... |..CYM.... Arch Reinsurance Ltd. ... Ownership .. 0.400 .... |Arch Capital Group Ltd. ...
SP Islanders Feeder L.P. ... LNYLL . |Arch Reinsurance Ltd. .. | Ownership.. .. 0.410 .... |Arch Capital Group Ltd.
Cibus Co-Invest Il LP .... ..GGY.... Arch Investment Holdings IIl Ltd ............ Ownership .. 0.500 .... |Arch Capital Group Ltd. ...
BlackRock Asia-Pacific Private Credit Opp.
Fund 11 (LX Feeder) SCSP ..eevvvvvvvvvvvvvvennnnnns LUK OTH....... Arch Reinsurance Ltd. ..........cceeeeeeeiinis ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.505 .... |Arch Capital Group Ltd. .....ccovvvvreennns ... N0...... JUUT
RichBrook Offshore Segrated Portfolio D -
Agency MBS (Class D1-B) ....cooevvveeveriiinieenns Y] 0TH....... Arch Reinsurance Ltd. .......ccccovviiinnnenn. OWNErSNIP..eeeeeeiiiieeee e ..1.000 .... |Arch Capital Group Ltd. .....ccovvvereeenns ... N0...... JUUT
RichBrook Offshore Segrated Portfolio D -
Agency MBS (Class D2) e | NYLL Arch Reinsurance Ltd. ................ Ownership ..1.000 .... |Arch Capital Group Ltd. ...

.. 0.270 .... |Arch Capital Group Ltd.
.. 0.281 .... |Arch Capital Group Ltd.
..1.000 .... |Arch Capital Group Ltd.
..1.000 .... |Arch Capital Group Ltd. ...

Melody Tillman Loan And Equity . .
ADM Capital Somei Lending Platform Limited . |..CYM....
ADM Galleus Fund Il Ltd - Class A6
ADM Galleus Fund Il Ltd - Class A7
Arch Asia-Pacific Private Credit

. |Arch Capital Group (U.S.) Inc.
. |Arch Reinsurance Ltd. ... Ownership..
. |Arch Reinsurance Ltd. Ownership..
Arch Reinsurance Ltd. ..........cceeeeeeeiinis Ownership

. | Ownership..

......................................................................................................................................................... Opportunities Fund I, L.P. ...cooeeeeennennnnn | .OYM....) ... OTH....... [Arch Reinsurance Ltd. .............cccceeeeeeeee. [ OWNErShip. i) o 1,000 ... | Arch Capital Group Ltd. ..ooooovvvvveeennns |one N0l 0 3l
Co-Investment Income Fund, L.P. - Non- US

......................................................................................................................................................... Series D vuvvvvvvvevvvevvnnvvvnvvnennenssesssssssssnnnnns |22 WAoo oeee  OTH.LLLLL. [Arch Capital Holdings Ltd. .......ccccceeeeeees [OWNErShip...eiiiiiiiiiiiiiiieieeeeeeennn) o 1,000 ... | Arch Capital Group Ltd. ..ooooovvvvveeeenns |oone N0l 0 3l

......................................................................................................................................................... CEMOF-A Investors Il, LP .....cccceuuunnnnnnnnnnnn | .CYM....) oo  OTH.L..... [Arch Investment Holdings |1 Ltd. ............ |Ownership......cccoooiiiiiiiiiiiiiineeeen) o 1,000 ... | Arch Capital Group Ltd. ...oooooovvevveeis |oeee N0t e 3ol
Pinebridge Structured Capital Partners

......................................................................................................................................................... Offshore 11-A, L.P. e | OYMLLL) Lo  OTH. ... [Arch Capital Holdings Ltd. ..........ccccccceee [OWNErShip...ooiiiiiiiiiinnn) . 0,993 LLLL | Arch Capital Group Ltd. ..oooooevveeeeeei |oeee N0t e 3o

Pinebridge Structured Capital Partners
Offshore I11-A, L.P. ...
QS Hybrid Arch SLP . .
QS Hybrid Arch Il SLP R

O] OTH....... Arch Capital Holdings Ltd. ............
. |Arch Investment Holdings IV Ltd
Arch Investment Holdings IV Ltd ..

..0.992 .... |Arch Capital Group Ltd. ...
.. 0.993 .... |Arch Capital Group Ltd.
..0.980 .... |Arch Capital Group Ltd. ...

Ownership
. | Ownership..
. | Ownership

Muzinich Alternative Investment Funds ICAV . Arch Reinsurance Ltd. ... Ownership .... |Arch Capital Group Ltd. ...
ACON Strategic Partners I1-B, L.P. ..... . |Arch Reinsurance Ltd. Ownership.. ... |Arch Capital Group Ltd
Arc70 Fund IV, LP Arch Investment ICAV Ownership ... |Arch Capital Group Ltd. ...
PMH SPV Marble LP Arch Investment Holdings IV Ltd .. . | Ownership ... |Arch Capital Group Ltd. ...
SP Ireland Investors Feeder (Offshore) LP ... . |Arch Investment Holdings IV Ltd . | Ownership.. ... |Arch Capital Group Ltd
Shield Capital Fund I1, L.P. ..oooiiiiiiiiiis Arch Reinsurance Ltd. ................ Ownership ... |Arch Capital Group Ltd. ...
Monroe Capital CFO | LP Arch Insurance Company . | Qunership .... |Arch Capital Group Ltd. ...
Monarch Capital Partners VI LP . . |Arch Insurance Company .. Ownership.. ... |Arch Capital Group Ltd
Boost Co-Invest, L.P. ........c.e.cl s Arch Insurance Company . | Qunership ... |Arch Capital Group Ltd. ...
GEMS FUND 6, L.P. .eeeeeeeiiiiiiiii Arch Insurance COmpany .............eeeeeeeeeeees Ownership . |Arch Capital Group Ltd
Audax Private Equity/Strategic Capital -

ST et . Arch Investment Holdings IIl Ltd ............ Ownership ... |Arch Capital Group Ltd. ...
Audax Private Equity Solutions Fund, LP ..... . |Arch US Investments, LLC .. . | Ownership.. . |Arch Capital Group Ltd
Cheyne European Strategic Value Credit Fund

111 . Arch Investment ICAV . Ownership ... |Arch Capital Group Ltd. ...
Secondary Overflow Fund V LP ... . Arch Investment ICAV . Ownership ... |Arch Capital Group Ltd. ...
RichBrook E Home Equity Access .................. . Arch Insurance Company Ownership ... |Arch Capital Group Ltd. ...
Adams Street Global Secondary Fund 8 LP ...... . Arch US Investments, LLC Ownership . |Arch Capital Group Ltd. ...
AP IX PEGASUS CO-INVEST (DEBT HOLDINGS), L.P.

...... . JUUUUR Arch Investment ICAV . Ownership ... |Arch Capital Group Ltd. ...
Arch MI ASIA Limited .. . |Arch Financial Holdings Europe |Il Ltd. ... |Ownership.. . |Arch Capital Group Ltd

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

. |Arch Capital Group Ltd

. |Castel Underwriting Agencies Limited ....... Ownership..
. |Castel Underwriting Agencies Limited . [Ownership..
.. |Arch Insurance Group Inc. . . | Ownership..
. |Arch Capital Group Ltd. ... .. | Ownership..
Arch Reinsurance Company ....................... Ownership

Transact Risk Partners LLP
Yachtpod Risk Partners LLP
Propeller, Inc. ....ccccuuuee.
. . o Arch Capital Group (Cayman) Ltd

99-0736729 .| .... ] ... |Arch US Investments, LLC ...
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAILS 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-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
99-0736729 .. ... |Arch US Investments, LLC ... . Arch Insurance Company .. | Ounership .. 0.320 .... |Arch Capital Group Ltd JUU

.. 0.150 .... |Arch Capital Group Ltd

. |Arch Mortgage Insurance Company Ownership..
United Guaranty Residential Insurance
Arch US Investments, LLC |- DE et NIA....... Company
Portico Corporate Member Ltd. ... e [GBR. ...l NIA....... Arch Reinsurance Ltd. ...
Arch Global Services (India) Private Limited Arch Financial Holdings Group (UK) Limited
......................................................... Ownership
. |Arch Global Services Holdings Ltd. . . | Ownership..
Watford Holdings (UK) Limited ..... . | Ownership
Lime Syndicate Management Holdings

..|99-0736729 .. Arch US Investments, LLC ...

.. 0.020 .... |Arch Capital Group Ltd
..1.000 .... |Arch Capital Group Ltd

Ownership
Ownership

99-0736729 ..

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

Grey Slate Management Ltd. . s
Lime Syndicate Management Holdings Limited .. |..

......................................................................................................................................................... Lime Syndicate Management Limited ...........co. | .GBR....) et NIA oo [ oo | OWnETShPL b2 10000 L [ Arch Capital Group Ltd. coveeeeeeeeeeieiies | v e o
Lime Syndicate Management Holdings Limited
......................................................................................................................................................... Lime Syndicate Services Limited ........cccoeeee | @BR...) et NTA o [ oo | OWnErShDL b2 10000 L [ Arch Capital Group Ltd. coveeeeeeeeeiiiiis | e
Asterisk Explanation

T o Artisan Partners Limited Partnership owns 9.414% of the common ShAres 0f ArCh Capital GroUP LEd. ....eooiiiiiiiiiiiiiiieiiei oottt ettt et e et e et e eaeees e e eaeesb e e st e st easeeaseeaeeea e e oa e e ee e e a e e s e e a st ea s e ea e e em e e oa e e eR e e oh e e e e e s e easeeaseem e e oa e e eaeees e e s e e s e easeea s e em s e eateoe e e ee e e ea e e e e e s e emseeaeeeaseea s e ee e e ea e e oe e e e e easeen b e embeemseemeeeaeeaseenneenseenbeenneennenns
.| Greysbridge Holdings Ltd is owned by various shareholders, each holding less than 10% of the voting shares, except for Arch Reinsurance Ltd., which holds approximately 40% of the voting shares of Greysbridge Holdings Ltd ..

2. .

3. ...| Entity is an investment vehicle which is not operated or CONtrolled DY ArCh. oo e et e e et e e eae e e eseeeeaseeessseeenseeesnneesnneennn

4. .| Premia Holdings Ltd. is owned by unaffiliated shareholders, and Arch Reinsurance Ltd. holds approximately 23.21% of the voting shares of Premia Holdings Ltd. .

5 s 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 29.86% 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 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
T T L L e ) 1Y SR SSPRPRSRRRNY




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE ettt e (O RN (1 R 0.0 | 0.0
2.1 AIEA LINES .ot ettt (O [0 0.0 oo 0.0
2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0
2.3 Federal flood ........coeveveeeeeeieiieieeeeeeeeeeee e senenesneneneenene O e 0 [ 0.0 oo 0.0
2.4 PrIVALE CrOP ...ovevieeeeeieieeeeeeeieee ettt esnesesesenesesssesnssefesenesnenennennnnenennerenenens 0 foeeneeneeseenseneeeenn 0 o 0.0 [ 0.0
25 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril
5.1 Commercial multiple peril (non-liability portion) ............cccceoeieieieieiie e
5.2  Commercial multiple peril (liability portion) ..........c.ccooveeieiiiniiiinnnieeneesfei (O
6. Mortgage guaranty A
8. OCEAN MANMNE ....eiiiiiiiiitiesie ettt sttt ee e sse e e e sreesreennees fresessnssessesseeseesneesns 0 foeie i
9.1 INIANA MAEMINE .oeeitiiicicet et (O RN
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN
111 Medical professional liability - OCCUITENCE .........ccceeiiiiiiiiiiiiiiciiesceeee o (O
11.2  Medical professional liability - claims-made ...........ccccoovvnnininininnnec e (O RN
12. EArNQUAKE ...ttt ettt (O
131 Comprehensive (hospital and medical) individual ............c.ccoovvnnininini o (O RN
13.2  Comprehensive (hospital and medical) group ..........ccocceevererienneenienieene e, (O
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN
15.1  ViSION ONIY oottt oottt (O
15.2  DENLAI ONIY ..ottt (O RN
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O
15.4 Medicare SUPPIEMENT .....ooiiiiiiie e [ (1 U
15.5  Medicaid Title XIX .....coceoiiiiiriiirieiriei et
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccccoovvniiinnncc il O
15.9  Other health
16. Workers’ COMPENSALION ..........ccoveeieeiieieiiieiieieesie e eie e eee e seessee e e e esreesreesnesneseeseesieenne 0 foveiiiiicieccces
171 Other liability - OCCUITENCE ......cc.eoiiiiiiiiieieeeeeee e (O
17.2  Other liability - ClaIMS-MAAE ........ccoeiiiiiiiiieceeeee e e (O RN
17.3  Excess workers’ COMPENSAtION ........cccooiuiriiiiiiiiiiiesieesieeie e se e (O
181 Products liability - OCCUITENCE ..........coviiiiiiiiiiiiiciecccececeeeeeee o (O RN
18.2  Products liability - claims-made ............ccooeeiiiiiiiiiieeeeceeeeeeeeeeee e, (O
19.1  Private passenger auto no-fault (personal injury protection) ...........cccoevee [, (O RN
19.2  Other private passenger auto liability .............ccccooieriininiiniiiieeeeeeee e (O
19.3  Commercial auto no-fault (personal injury protection) ...........cccceeevevenecccfoniiii, (O RN
19.4  Other commercial auto liability ............cccoooiiiiiiiiiiiieeeeseereee e (O
211 Private passenger auto physical damage ..........c.cccvveviiniiiiiiiicininc o (O RN
21.2  Commercial auto physical damage ..........cccceereriieriiiiiiiieeeeeesee e e, (O
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt (O RN
23. FIABIEY vttt e (O
24.
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ... e DA% %, G RN
32. Reinsurance - Nonproportional Assumed Liability ... Jormnns DA% %, G RN
33. Reinsurance - Nonproportional Assumed Financial Lines .........ccccccovvvei frvennnnes DA% %, G RN
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn 0
35. Totals 2,430
DETAILS OF WRITE-INS
BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1.

21 Allied Lines ....

2.2 [V LB L] o) (=N o 1= o7 o PSPPSRSO

2.3 Federal flood ..........ccciiiiiiii e

24 R EAV= L S o (o] o TSRS PRR PPN

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

5.1 Commercial multiple peril (non-liability portion) ..

5.2  Commercial multiple peril (liability portion)

6. [V lo g (e E= T TN o U E=T =T o YOS USRURORR

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

9.2 PELINSUTANGCE .......cceiiiiii e
10. FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims-made .
12. Earthquake
13.1  Comprehensive (hospital and medical) INAIVIAUAL ................ceveueuiiiieieiieeieretcsceeee e enas [eeeeees e (O [0 0
13.2  Comprehensive (hospital and MEdICal) GrOUP ...........ceurriririririririeieieieeese st teresee s s seseseseseses [rereseeeene e (O RN [0 U 0
14. Credit acCident @Nd NEAIN .............c.oiiiiiieieeeecece ettt sesess oottt (O [0 0
15.1 Vision only
15.2 Dental only
15.3  Disability income 0
15.4 Medicare supplement
15.5  Medicaid Title XIX .....ciiiiiiiiiiiiiiiiic b [er e (O RN (O R 0
15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0
15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0
15.9  Other health ........ccciiiiii e
16. Workers’ compensation
171 Other liability - occurrence .
17.2  Other liability - claims-made
17.3  EXCESS WOTKErS' COMPENSALION .......c.eivivieiirieiitieeiteeeiteteeteteeteseesetesetesestesessessssesessesesseseesesessssessssessssdrteeabenesbesesteneseeseneerenes (1 U 0 [ 0
18.1  Products liability = OCCUITENCE ..........o.vvvveecececeeeiieie ettt ettt s s ettt (O [0 0
18.2  Products liability - CIAIMS-MEAAE .........cocvrieieieieieieieiiieieieie ettt [eebe bttt (O RN [0 U 0
19.1  Private passenger auto no-fault (personal iNjury ProteCtioN) .............cceveueieieieieiiuereteeceeeee e e e (O [0 0
19.2  Other private passenger auto lability ............cccoiiiiiiiiii e

19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability 0
211 Private passenger auto physical damage
21.2  Commercial auto PRYSICAl JAMEGE ......c.c.euiuiriiiieieieieieeeie ettt ettt (O RN [0 U 0
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et (O [0 0
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt (O RN [0 U 0
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 1,684 2,430 258

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End

Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2025 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2025 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve

Prior Year- Year-End Loss | LAE Payments on Claims Total 2025 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/

Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)

© N o oA wDN =

Prior Year-End Surplus
As Regards
Policyholders

(7,372)

Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3
Line 7 Line 7 Line 7
1. (9,228.8) 2. (67.2) 3. (2,001.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (11.7)




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

The data for this supplement is not required to be filed for this company.
The data for this supplement is not required to be filed for this company.
The data for this supplement is not required to be filed for this company.

The data for this supplement is not required to be filed for this company.

Bar Codes:

resieea upue Sement Bosmen dertter =2 |II| |I ||I |I |I| I| ||I I| ||I || I|I |I ||I || II| |I ||I I| I|| || I|I |I |I| || II| II|
2 9 1 1 4 2 0 2 5 4 9 0 0

oppement e Sehecue TRosmen ferier 2 |II| |I ||I |I |I| I| ||I I| ||I || I|I |I ||I || II| |I ||I I| I|| || I|I I| I|| I| I|| II|
2 9 1 1 4 2 0 2 5 4 5 5 0

e e S Swppement besument Gerfier =2 |II| |I ||I |I |I| I| ||I I| ||I || I|I |I ||I || II| |I ||I I| I|| II ||| |I I|| I| I|| II|
2 9 1 1 4 2 0 2 5 3 6 5 0

e e Suppiement bessment Gertier = |II| |I ||I |I |I| I| ||I I| ||I || I|I |I ||I || II| |I ||I I| I|| I| I|| || II| I| I|| II|
2 9 1 1 4 2 0 2 5 5 0 5 0

o
—

0 3

0 3

0 0 3
o 0 3

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. [N ... B ... AP SO ... B ... B e
4. Total gain (loss) on disposals ........cccccceceeveeeee... [ NENERA. - B ... ... D - - B B -
5. Deduct amounts received on disposals . | B Y P PR BN M Y B e
6. Total foreign exchange change in book/adjusted JEEyINCREEEE ... \GA........ A ...
7. Deduct current year’s other than temporary impai
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred INterest and OthET ..........cciiiiiiii et sb e be e beebeesbeebesneesseesaeas
4. Accrual Of diSCOUNT .......c.oouiuiiiiiiiiiice .
5. Unrealized valuation increase/(decrease) .......... | ... JN.... AN "SGR ... . JA ... B ... .
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ....
8. Deduct amortization of premium and mortgage infillest PREEEEENdN\EERMitmalilres ... NG ...
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment recognized
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14.  Deduct total nonadmitted @MOUNLS .............oiiiii s anaes [reeese e e et nens [ee e
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiiieiieeeee ettt s e saeeaesneennees [eneensennensensesnseenaeenseeans [orteeite et e et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e et e et e e st e eaeesaeesaeenaeeseesesnnesnnes [oeeteetente et e e et e e e ens [oeeiee i et
2.2 Additional investment made after acquisition g .........ge......... s ... ...
3. Capitalized deferred interest and other .....
4. Accrual of discount .........ccoceeveevcnienicieee R B B N BN . B
5. Unrealized valuation increase/(decrease) .......... . N0 NG EE... T .......... B BN A NN ...
6. Total gain (loss) on disposals ........cccccceeveeeee.. R ... N ... A ... A . BN .. G ...
7. Deduct amounts received on disposals .............. ... —__ . "N ’
8. Deduct amortization of premium, depreciation and proportional amortization .
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt e e e et e ea e e ea e e es e e sse e s e e aeeaeeaneeanseeneeeneeeneesneenseenne [oreeiseenseenseeteeseesseessensees [oreesseessenseeeseenaeeaeeaeenneas
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cceiiiiririeiereeieeeesiseieeeseeeeesessenes [eoceeieeeenenas 55,858,432 |..ooiene 44,431,630
2. Cost of bonds and stocks acquired .. 42,890,411 |... ....49,810,340
3. Accrual of discount
4. Unrealized valuation iNCrEASE/(ECIEASE) .........cuiiuiiuiitiitiitiite ettt bbbt bbb bbbt bbbt bbbt bt bt e bttt et e st e st nbe s [oemseeen e e e e e e e e e [0 0
5. Total gain (loss) on disposals (314,877)
6. Deduct consideration for bonds and stocks disposed of .... 38,103,107
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value ..
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12.  Deduct total nonadmitted @MOUNLS ..o
13. Statement value at end of current period (Line 11 minus Line 12) 63,023,600 55,858,432

SI101
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt sttt b s s e 56,298,059 |.....cccovennee. 15,696,582 |......cccoceunnee 9,975,749 | 5,611 | 56,254,880 |......ccco.... 56,298,059 |.......coeneee 62,024,503 |.....ccenveee 55,285,080
B NN [ - OSSR RRURSTSRTPII RURRRRR 999,000 [....voveeeieiicene (RSN (L N L [V 999,000 |....coovvvrrreren 999,097 [.vveeieeirrieiricirieene 0
B NAIC B () it b et b et b et bt st [eR e (U [V [V [V [V [V [V 0
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
5. INAIC 5 (8) soveueuereiiiiieieieie ettt ettt ettt ettt e s bbb e st s e s s st s st s s s s s s es e s ettt sesesesenesene et esesenesesens |eeee et [V [V [V [V [V [V [V 0
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0 0
7. Total ICO 57,297,059 15,696,582 9,975,749 5,708 56,254,880 57,297,059 63,023,600 55,285,080
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 573,351
LS TR Y (TSP PRSTSTRRRRUR USROS | ) IO | R NUURURROORRRRPRU | B RUOUOORRRTUURRROUN ) USRI | OSSO | ORI | N RO 0
T, NAIC 3 bbbt h bbb b E bbbt b h bbb bt bes [seee e (U [V [V [V [V [V [V 0
N 1 72X PSSRSO PPRUSRSRPTRUTY HOURURRTTRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et (U [V T [V [V [V [V [V 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 0 0 0 0 0 0
14.  Total ABS 0 0 0 0 455,988 0 0 573,351
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22. Total ICO, ABS & Preferred Stock 57,297,059 15,696,582 9,975,749 5,708 56,710,868 57,297,059 63,023,600 55,858,431
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

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

S103, SI04, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCembEr 31 Of PriOF YEAT ..........cccvevcueueueieeeiiieeeteteeeeeeee ettt eseses s se et s e e s s sesesesesesesnanas [ereeneesesensesannens 626,830 |..oevoeeieene 348,995
2. Cost Of Cash eqUIVAIENTS BCGUITET ............ccciiiiieieeeeceeececee ettt ettt s sttt e s e s s s s st es et eseseassssasesesesesessasannassss [eoenensnsnsanennens 7,647,534 | 20,343,864
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cveueuiuiiiiieiieeeeetesesesee st eeste e sesesss et et esesesesesessss et ssssssesesesessssessssseseseseses |oesessesssesenenens 7,937,793 | 20,066,029
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7+8-9) ..........cceceeiirieierereeeeeeeeeeee oo [ereeeeeeeeeeeeeeens 336,571 | 626,830
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 336,571 626,830

S108




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
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 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
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-NL-1 ......... UNITED STATES TREASURY . 07/14/2025 ..... P MOrgan SECUFitieS INC. .unieeeeeiiieeeeeee e e e et e e e e e e e e e e e e e e e e e e e e eenna e e e e eennnneeeees eeernnnnaeeeeennnnnaeeeennnnnaenees Joernniaereerns 4,986,133 005,000,000 [eeueieeemniieeeeeenn s 7,643 | 1.
912820-\V-9 ......... UNITED STATES TREASLRY ... I 09/18/2025 ..... BANK OF AMERICA SECURITIES 10,710,449 ...10,700,000 |.... ... 20,358
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 15,696,582 15,700,000 28,001
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 15,696,582 15,700,000 28,001
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 15,696,582 15,700,000 28,001
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 15,696,582 15,700,000 28,001
1889999999. Total - Asset-Backed Securities (Unaffiliated) 0 0 0
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 0 0 0
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 0 0 0
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 15,696,582 15,700,000 28,001
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 15,696,582 XXX 28,001




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

S04

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 21

1 12 13 14 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock and
Book/ Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends SiYe}

CuUsIP Number of Adjusted (Amor-  |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received Admini-

Ident- Disposal Name Shares of Consid- Actual Carrying tization)/ | Recog- | (10 + 11 - | Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During strative

ification Description Date of Purchaser Stock eration Par Value Cost Value Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Symbol

..91282C-JC-6 | UNITED STATES TREASLRY .......ccovvveiiiiininnnnns . 09/18/2025 . | BANK OF AMERICA SECURITIES ..... |...ceevvveennnnnnnns 10,075,122 |........ 9,980,000 |........ 9,970,405 |........ 9,973,028 [.....eevvennnnn0 foinnnnns 2,720 |l [V PP 2,720 | [ 9,975,749 |.......oeeueee. 0 [........ 99,373 |......... 99,378 |..ooen..d 428,786 1A ...

0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from

RBC) 10,075, 122 9,980,000 9,970,405 9,973,028 2,721 0 2,721 0 9,975,749 0 99,373 99,373 428,786 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 10,075,122 9,980,000 9,970,405 9,973,028 2,721 0 2,721 0 9,975,749 0 99,373 99,373 428,786 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997 Total - Issuer Credit Obligations - Part 4 10,075,122 9,980,000 9,970,405 9,973,028 2,721 0 2,721 0 9,975,749 0 99,373 99,373 428,786 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 10,075,122 9,980,000 9,970,405 9,973,028 2,721 0 2,721 0 9,975,749 0 99,373 99,373 428,786 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - Asset-Backed Securities - Part 4 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 10,075,122 9,980,000 9,970,405 9,973,028 2,721 0 2,721 0 9,975,749 0 99,373 99,373 428,786 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 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 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 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 XXX
6009999999 - Totals 10,075,122 XXX 9,970,405 9,973,028 0 2,721 0 2,721 0 9,975,749 0 99,373 99,373 428,786 XXX




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America ..................... Concord, CA e oo ..0.000 | [0 A (V) 5,609,854 |............ 6,119,078 |............ 6,581,937 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 12 38 37
0199999. Totals - Open Depositories XXX XXX 0 0 5,609,866 6,119,116 6,581,974
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 5,609,866 6,119,116 6,581,974
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

5,609,866

6,119,116

6,581,974

E13
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE ARCH MORTGAGE ASSURANCE COMPANY

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 0 0 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 0 0 0
Q4I75H-29-6 ........ [ALLSPRING: TR MM | .vovevoeeseeeeesessesseseeseeseeseeseeseeseeseeseseassessesseseeesesseeseeseeseseeesaseeeeasseeseseesseseseseseesseesessaseesseesesseesessssseseaee [sD....cc... [ 10/02/2024 ......... [, X R I Pl 2,369
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 75,000 250 2,369
262006-208 ....... I oo [, [ 09/03/2025 .......... oo e R R [ 870
8309999999. Subtotal - All Other Money Market Mutual Funds 261,571 1,824 870
8589999999. Total Cash Equivalents (Unaffiliated) 336,571 2,074 3,239

0 0 0

8599999999. Total Cash Equivalents (Affiliated)

336,571
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