CONSOLIDATED
CORPORATE OVERVIEW

Capital Group Ltd.”

www.archcapgroup.bm .

Q3 September 30, 2011

Arch Capital Group Ltd., a Bermuda-based company with approximately $4.87 billion in capital at September 30, 2011, writes insurance and reinsurance on a
worldwide basis through its operations in Bermuda, the United States, Europe and Canada. Our subsidiaries provide a full range of property and casualty insurance
and reinsurance products on a global basis, with a focus on specialty lines of business.

Gross and Net Premiums Written
by Segment ($mm) 9.30.11 TTM*

$3,401

$ 3500

$ 3000 29%

$ 2500
$ 2000
$ 1500
1%

1000
3 65%

$ 500

$ 0 GPW . NPW
Insurance M Reinsurance

*TTM - Trailing Twelve Months

Total Capitalization $mm)

Net Premiums Written by
Line of Business 930.11 TTM*

Operating Income ($mm)

Casualty &
ProlessiunaI’\
Liability
34%

Property, Energy,
// Marine & Aviation
34%

O’lher/

9% ./
Other / AN
Specialty Construction Programs

7% 5% 1%

Investments by Type 9.30.11

$800

$700 18.3%

8600 4540, °

$ 500 o

12.0%
$ 400 ®

7.0%
$ 300 2
$200
$100

$0

2008 2009 2010
Operating Income

Sep-11 TTM*
@ Return on Average Equity

Investments by Rating 9.30.11 ($mm)

4,913

$ 5000 $4.723 $ $4,874
$ 4500 L
$ 4000

$ 3500
$ 3000
$ 2500
$ 2000
$ 1500
$ 1000
$500
$0

Dec - 08 Dec - 09

B Cmn S/H Equity

Dec - 10

Sep - 11
Pref S/H Equity B Debt"”

() Excludes non-recourse TALF borrowings

Agency Ratings

Cash & short-term Equity Securities

9% y
Non-U.S. gov't
o X

Asset backed sec.
59

o —

Equity method
Iunég & other
8%

U.S. gov't
/ 10%
Corporates
/ 21%

Municipal
12% ’\

CMBS --

non-guaranteed Corporates --
6% — guarameed3 :’Z
MBS -- / MBS/CMBS -
non-guaranteed guaranteed "
2% 14%

MBS=Mortgage backed securities
CMBS=Commercial mortgage backed securities
(" Includes amounts guaranteed by U.S. or foreign governments

Credit quality rating of fixed maturities:

AA
15.7% A
7.8%

BBB

5.7%

BB

1.6%

B

AAA ~ 1.4%
66.0%

———UnderB
1.1%

\ Not Rated
0

.7%

Investable assets ($mm) $12,229
Average effective duration 3.17
Average credit quality AA+

RATING AGENCY
A.M. Best Company

Moody’s
Standard & Poor’s
Fitch Ratings

FINANCIAL STRENGTH RATING ™
“A” (Excellent) - Class XV

“A2” (Good)
“A+” (Strong)
“A+” (Strong)

OUTLOOK
Positive

Positive
Stable
Stable

1) Financial strength ratings by A.M. Best Company, Moody's, Standard & Poor’s and Fitch Ratings issued to Arch Reinsurance Ltd., Arch Reinsurance Company, Arch Insurance Company, Arch Specialty Insurance Company, Arch Excess & Surplus Insurance Company and Arch
Insurance Company (Europe) Limited. Arch Reinsurance Europe Underwriting Limited has been rated by Standard & Poor’s and Fitch Ratings.

This information is intended for use by licensed insurance producers. This information is qualified in its entirety by reference to reports filed by Arch Capital Group Ltd. (*ACGL") with the SEC, including, without limitation, the risks and other factors set

forth therein, and the ratings reports issued by ratings agencies from time to time. Please note that any opinions, estimates or forecasts regarding the performance of ACGL and its subsidiaries made by the ratings agencies are their alone and do not represent opinions, forecasts or
predictions of, and have not been adopted by, ACGL or its subsidiaries. ACGL and its subsidiaries undertake no obligation to publicly update or revise any information contained herein. Not all insurance coverages or products offered by the subsidiaries of ACGL are available in all
jurisdictions. This overview makes reference to some non-GAAP measures of financial performance. The reconciliation to GAAP and definition of operating income can be found in the Current Report on Form 8-K furnished to the SEC by ACGL in connection with its most recent
earnings press release, and is also available on ACGL's website: www.archcapgroup.bm. From time to time, ACGL posts additional financial information and presentations to its website, including information with respect to its subsidiaries, and investors and other recipients of this
information are encouraged to check the website, including www.archcapgroup.bm/presentations.aspx, regularly for additional information regarding ACGL.

The following insurance company subsidiaries of ACGL are included in Arch Insurance Group (North America): (1) Arch Insurance Company (a Missouri corporation, NAIC # 11150) with admitted assets of $2.08 billion, total liabilities of $1.48 billion and surplus to policyholders of
$599.2 million; (2) Arch Specialty Insurance Company (a Nebraska corporation, NAIC #21199) with admitted assets of $442.0 million, total liabilities of $123.5 million and surplus to policyholders of $318.5 million; and (3) Arch Excess & Surplus Insurance Company (a Nebraska
corporation, NAIC # 10946) with admitted assets of $32.4 million, total liabilities of $5.1 million and surplus to policyholders of $27.3 million. All figures are as shown in each entity’s respective Quarterly Statement ended June 30, 2011. Executive offices are located at One Liberty
Plaza, New York, NY 10006. Not all insurance coverages or products are available in all jurisdictions. Coverage is subject to actual policy language. This information is intended for use by licensed insurance producers
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