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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS .....covvriiieiecieteieieeeete st e 247,290 | 0.040 |............. 247,290 | O | 247,290 |............. 0.040
1.02 All Other GOVEIMMENLS ..........ovvveveeeeeeeeiiieeeteteeeiee et e 18,585,107 |.....c..... 3.005 |........ 18,585,107 | O [ 18,585,107 |............. 3.005
1.03 U.S. states, territories and possessions, etc. guaranteed 14,691,874 |.............2.375 |....... 14,691,874 | 0 14,691,874
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 21,391,472 |............. 3.458 |........ 21,391,472 [ O [ 21,391,472
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 73,165,903 |............ 11.828 |....... 73,165,903 |...coovevvice 0 | 73,165,903 |........... 11.828
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 378,650,731 |............ 61.215 |...... 378,650,731 [ 0 | 378,650,731 |........... 61.215
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiireininnnneeeeeeneseseseseeeeene oo 8,940,939 |............. 1.445........ 8,940,939 .o 0 | 8,940,939 |............. 1.445
6.02 Cash equivalents (Schedule E, Part 2) ...........ccocoeeeeierenininsseeeeens froeene 82,317,410 |............ 13.308 |........ 82,317,410 [ O [ 82,317,410 |........... 13.308
6.03 Short-term investments (Schedule DA) ............cccoveveveveeeeeeeeeeeeeeee e 20,566,559 |.............. 3.325 |..... 20,566,559 |.....coovererenn 0 e 20,566,559 |............. 3.325
6.04 Total cash, cash equivalents and short-term investments .....................}...... 111,824,908 |............ 18.078 |...... 111,824,908 |......ocoovveeen 0 e 111,824,908 |.......... 18.078
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 618,557,285 100.000 618,557,285 618,557,285 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevevneeee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et teesutetosntntasseanstaansssaanssaaansseessteessseesateeessteeaseeesaseeeasseeanbseesase Saeeeenneeeeaneeenaseeeaeeenaneeaas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueeeeeeeceeteeeeeeeesceete et esesssaesesesesessssesesesesessssssesesesensssssssasesensssesesasasnsssstesassssnssansesans seessscacaeses 221,013,785
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ecuiuiiiiuiiitieiteteeeete et te et et et et et et et et eae et ese st eae st ete et eseseseasesessatessesessssese st ese et ebe s ebeasetessabensssensasseneesenneneneas 316,636,251
ACCTUAL OF QISCOUNL ........cvoce ettt eeee et eee e e e ee e e e e e ee e e ena e e enaesena e e ense s ene s s enseeensesenseeensesensesenseeenaesensssensseanseeanseeenseeensseanseaansnsenseeansnaanen 421,922

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

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

LRI o= Ta 2 Y=ot 1[0 1720 0o 11U ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T1 oottt h bbbt £ bbb bt £ e e E b E bt £ e e E bbbt e et b bbbttt ne R R e a e .0
Total gain (loss) on disposals, Part 4, Column 19 10,969
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiiiiiieeieieeeeeeteeee ettt et e et e st et et e s es e s et eseeseassessaseeseseeeeaeeeeaen 30,614,438
DedUCt aMOTHZAtION OF PIEIMIUM ........viiceeeeeeieecceeeetetete e saeeeeete s s saeaesete s s esssassesesesessssssesesesesssasseses s s snsssesesessssssseses s s sssssesesesasseasssses s s esssssesasasassnansns <hesesesassesesetannas 750,703
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt ettt et ettt et et s e se s et e s e s et e b e s e s e et seas e s e s et e b et e s eseseesas e s et e b e s esesesseses s e s et et esess st es s s e bbb ebee et st st et ettt 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeecececececee ettt ettt ea s s e sttt et es e s e s e s e s s s s s e s et e s easasa s s st et eseseseasas s st eseseseans febebebeettae st nsetebebebsaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbbt £t et E b bbb b eo b4 £ eE b E b £ e E b b £ ot b bttt b et eeeensnsna et s e s et en 0 e 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b e £ te b6 E R eh b0 £ L8 E b0 £ oS E b1 £ oL b bttt b e b s enensnsea et en s s e s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ....vouieiiieeeeeeeceee ettt ettt a et s et e s e s e s e s s s s s et et e s e s s s s s s s st et eseseseasas s st eseseseans febebestett et nenaesebebebnaeaens 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b et e st h e b e b e et s st h b et e et s et et et tacae 2osensnseaetesasennanaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieiiiee ettt ettt ettt ettt ae et et et et et et et e s e se s es s s et et et esesesesses s e s ese s et esesesseseses et e b et eseaesseses s e s et esesessas s as s s et bk ebee et et ne e et bbb e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cccoviiiiiiiiiiiiiinisisesc s e 14,591
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cccevevererruereeeeeeeeeeetetesesesseaesetesesessssesetesesesssaesesssesessssesesesasas seesesssscaesens 506,732,377
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o USSR 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........ccrueuiieeeeececeeteeeeeeeceete et eseessaete e esessse et s s eseessasaesesesensssssesesesansssssesesssensssssesesssanas feesesesesesinas 506,732,377
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ......cccoveveececeeereeeeeeee e 247,290 oo 246,664 |......ccocveveeen 247,145 (.o 250,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 18,585,107 17,854,206 18,562,583 18,600,000
by governments) 4. Totals 18,832,397 18,100,870 18,809,728 18,850,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,691,874 13,649,345 14,824,848 14,448,235
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 21,391,472 19,955,601 21,311, 141 23,505,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 73,165,903 67,667,147 73,101,607 73,032,050
Industrial and Miscellaneous, SVO 8. United States .....coeeeeeeeeeeeeeeeeeeeeee o 335,105,509 |............... 315,839,554 |................ 335,551,027 |.covveee. 335,793,494
Identified Funds, Unaffiliated Bank 9. CANAGA ... 978,501 [ovieeeene 945,339 .o 974,060 |......ccconv... 1,000,000
Loans, Unafilated Cortiicates of 10._ Other Countries 42,566,722 40,671,228 42,660,238 42,500,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 378,650,732 357,456,121 379,185,325 379,293,494
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 506,732,378 476,829,084 507,232,649 509,128,779
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 506,732,378 476,829,084 507,232,649
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

GoIs

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals 69,309,870 99,635 69,557,160 12:1 135,495, 195 39:4 69,557,160 0

2. All Other Governments
2ANAIC T (e e 8,498,533 |............ 18,585,107 2 s A 15,090,292
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

15,090,292

10,086,574 18,585,107 18,571,436

2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..

12,796,348 14,691,874 ..o 2.5 o 8,399,348 A 14,691,874

32NAIC 2 e O 0 e O e 0 e 0 o XK e O i 000 [ 0 e 000 [ 0.
3.3NAIC 3 .. L0 0.
3.4 NAIC 4 L0 . 0 . 0.
BENAICS e O 0 Joeeeeeeeerrenmeeeeen O e O o O XK e O e 000 o O e 000 e 0
3.6 NAIC 6 0 . 0
3.7 Totals 475,746 12,796,348 1,419,780 0 0 XXX 14,691,874 8,399,348 2.4 14,691,874

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

AANAIC T e 2,964,259 |.............. 8,022,370 |............. 10,404,843 ..o (1 [V — D, ¢ S RS 21,391,472 | 3.7 o 7,139,518 [ 2.1 f 21,391,472 | 0
42NAIC 2 .. . . . . .
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals 2,964,259 8,022,370 10,404,843 0 0 XXX 21,391,472 3:7 7,139,518 2:1 21,391,472 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1 37,966,190 18,018,182 74,162,940 . 36,937,811 . 74,162,940
52NAIC2.. . . .
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 11,129,794 37,966,190 18,018,182 5,627,577 1,421,197 XXX 74,162,940 12:9 36,937,811 10:7 74,162,940 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 34,032,290 |........... 305,262,189 |............. 19,246,356 |.............. 8,477,550 |...cvveenenne 1,420,730 368,439,115 B s 135,917,875 | 39.5 [ 201,293,992 |........... 167,145,123
6.2NAIC 2 .. 2,511,434 | ... 7,700,182 |.... .. . . 10,211,616 |.. B s 1,548,798 |.... 0.5 10,211,616 |..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S .o 0
B.BNAIC B ..o 0

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

12.6 NAIC6 ...

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

121 NAIC T e (d) ....126,410,492 |........... 374,233,306 |............. 49,236,816 |............ 14,105,127 |............... 2,841,927 oo 0 o 566,827,668 396,187,730 |........... 170,639,938
12.2NAIC 2 ... ) e 2,511,434 |.............. 7,700,182 |.... 10,211,616 |.. 10,211,616 |..

123 NAIC 3 e (D) e 0 [ O Joe O et O e O et O o O i 000 | XK [ XXX e o 0

124 NAIC 4 o (D) s 0 [ O Joie O et O e O et O o O i 000 | XK e XX i o 0

125 NAICS e (D) s 0 oo O et O e O e 0 [ 0 1(©) e O [ 000 | XXX e e XX [ 0

12.7 TOtalS .o

128,921,926 |........... 381,933,488 |.............49,236,816 |............. 14,105,127 |..............2,841,927 | ....ccoceorirrrrrnn. 406,399,346 |........... 170,639,938
12.8 Line 12.7 as a % of Col. 7 22.3 66.2 8.5 2.4 0.5 0.0 100.0 70.4 29.6
13. Total Bonds Prior Year
13ANAIC T e 153,697,838 |........... 155,120,469 |.............29,173,219 |...............3,909,349 |................ 560,308 |......cceerrrieiees O o XXX e fee e XK e 342,461,183 |.....oooeevee 99.5 |.......... 263,331,266
13.2NAIC 2 e (V) 1,548,798 oo O e O e 0 [ O e XXX e e XK e o 1,548,798 ..o 0.5 | 1,548,798
13.3NAIC 3 oo O i O e O e O [ O e O O XXX e XK [ 0f.. ...0.
13ANAIC A e O e O e O L 0 [ O e O O XXX e XX [ 0 ...0.
13.5NAICS ... 0. ...0.
13.6 NAIC6 ... 0 0.
13.7 TOtalS .o 153,697,838 |........... 156,669,267 |.............29,173,219 |............... 3,909,349 (b) ....344,009,981 |........ccooveuneee 100.0 |........... 264,880,064
13.8 Line 13.7 as a % of Col. 9 44.7 45.5 1.1 100.0 XXX 77.0
14. Total Publicly Traded Bonds
TAANAIC T e 114,384,935 |........... 241,870,307 |.............32,883,714 |............... 5,627,577 |...ooveree 1,421,197 | 0 e 396,187,730 |....cccveverenn 887 o 263,331,266 |........ovneeee. 76.5 | 396,187,730
T42NAIC 2 ottt 2,511,434 |.............. 7,700,182 |.... 10,211,616 | 1.8 1,548,798 |... ...0. 10,211,616 |..
T4.3NAIC 3 e (01 A 0 [ O oo O e O e O e O [ 000 e 0. 0.0 | 0.
144 NAIC4 ... 0. L0 0. 0 ...0. 0.
145 NAICS oo e (V] A 0 [ O e O e 0 e O e 0 [ 020 | 0 [ 000 | 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 116,896,369 |........... 249,570,489 |............. 32,883,714 |.............. 5,627,577 |............... 1,421,197 | [V 406,399,346 |.......coceveen 704 264,880,064 406,399,346
14.8 Line 14.7asa % of Col. 7 ...ccooveveieeee o 28.8 | 61.4 [ 8.1 | | (VR 0.0 oo 100.0 [ XX o XXX e oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 20.3 43.3 5.7 1.0 0.2 0.0 70.4 XXX XXX XXX 70.4 XXX

15. Total Privately Placed Bonds
151 NAIC T e
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

............... 1,420,730

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

Section 12

....12,025,557 |...

2.1

22.9

2.8 1.5

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

................................. 0 current year, $

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

................ 170,639,939 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

................................. 0 current year, $

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

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

.......... 70,306,907 ; NAIC2 $

......................... 0:NAIC3 $.coovvcveccniccc 0 s NAIC4 $ v 0

; NAICS $...........

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
................................. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

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

1. U.S. Governments
1.01 Issuer Obligations ............cccecevrieirieenieesieeeenns 147,655
1.02 Residential Mortgage-Backed Securities ... w0
1.03 Commercial Mortgage-Backed Securities .......... 0
1.04 Other Loan-Backed and Structured Securities ... 0 0 0
1.05 Totals 69,309,870 99,635 147,655 69,557, 160 69,557, 160

N

. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee

B R 8,498,533

............. 18,585,107

............. 15,090,292

2.02 Residential Mortgage-Backed Securities ............ |.ocooovevieiieieenn. 0l

2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0

2.04 Other Loan-Backed and Structured Securities ... 0 . .

2.05 Totals 8,498,533 10,086,574 0 0 0 XXX 18,585, 107 3.2 18,571,436 5.4 15,090,292 3,494,815
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccoceevreereeeseeeeeeennes 12,796,348 14,691,874 |...coooveeeeeen 2.5 | 8,399,348 ..o 2.4 14,691,874

3.02 Residential Mortgage-Backed Securities 0. 0. .0 .0

3.03 Commercial Mortgage-Backed Securities .......... 0 0 v 000 oo 0 [ 020 | 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0

3.05 Totals 475,746 12,796,348 1,419,780 0 0 XXX 14,691,874 8,399,348 14,691,874 0

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.01 Issuer Obligations ............ccccccoeioiiiiniiiiiiiicceceies e 2,964,259 |....cocooe. 8,022,370 | 10,404,843 | [V 0 D,9,0 NN RUN 21,391,472 oo 3.7 [ 7,139,518 |ooiiiiie 2.1 | 21,391,472 oo 0

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

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

4.05 Totals 2,964,259 8,022,370 10,404,843 0 0 XXX 21,391,472 3.7 7,139,518 2.1 21,391,472 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccccuuee B A 8,264,322 |............. 28,447,215 |............. 10,225,999 ..o 0 [ [ S XXX ovvivies oo 46,937,536 ..o 8.1 | 21,543,165 ..o 8.3 | 46,937,536

5.02 Residential Mortgage-Backed Securities ... 2,865,472 |. 9,518,976 |.. 7,792,182 |.. .27,225,404 |.. 15,394,647 |... ..27,225,404 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T 0 Jooeeeeeeeeeeeeieeen 0 e 0 e XK [ 0 v 000 oo 0 e 000 oo 0

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

5.05 Totals 11,129,794 37,966, 191 18,018, 181 74,162,940 12.9 36,937,812 74,162,940
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooioiioiiniiiiiiicciee e, 19,023,322 |........... 207,244,922 |.............. 2,893,254 oo 0 [ [ S XXX oo oo 229,161,498 |....cococvvcinnne 39.7 [ 79,313,519 | 231 [ 168,355,256 |............. 60,806,242

6.02 Residential Mortgage-Backed Securities ... I 3,805,687 |............ 15,808,670 |....ccenvee 11,514,763 |.............. 8,188,079 |............. 1,420,730 |............ XXX ovvivies oo 40,737,929 |..coviiiieieicne A B P 19,405,356 |.c.ooveveieiiiienne 5.6 [ [V 40,737,929

6.03 Commercial Mortgage-Backed Securities .......... [................. 357,906 |...ocvenee 32,392,094 oo, 0 [ 0 [ [ S XXX ovvivies oo 32,750,000 |.....coovvreernnne 5.7 [ooeiien 3,750,000 ..o L [V 32,750,000

6.04 Other Loan-Backed and Structured Securities ... 13,356,810 57,516,685 4,838,340 289,471 0 XXX 76,001,306 13.2 34,997,798 10.2 43,150,351 32,850,955

6.05 Totals 36,543,725 312,962,371 19,246,357 8,477,550 1,420,730 XXX 378,650,733 65.6 137,466,673 40.0 211,505,607 167,145, 126
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

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

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 108,536,052 |............. 266,697,064 |.............. 25,091,531 oo 0 ...400,324,647 |.ooviiiiin [ D.9.0 NI RUN D.9.0 NI RUNR 336,023,590 |..cvevenene 64,301,057

12.02 Residential Mortgage-Backed Securities .......... [.cccccoennen. 6,671,159 |.............. 25,327,646 |.............. 19,306, 945 67,963,333 ..o 1.8 [ D,0, 0, TN I D,0, 0, TN R 27,225,404 |.............. 40,737,929

60I1S

12.03 Commercial Mortgage-Backed Securities ........ ... 32,392,094 32,750,000 32,750,000
12.04 Other Loan-Backed and Structured Securities . |- ..57,516,685 .. 76,001,306 |. 32,850,955
12.05 SVO Identified FUNAS .......cccooveeieinieieeeeeies oot XXX e XX [t XX e XXX e XXX o0 s 0] . 0
12.06 Affiliated Bank LOANS ..........cccceveveneneneninenes foeeeneneicneieeeeeens 0 o0 o0 0 0 e XXX oo 0 Joeeereerreenreeneeneenn 000 [ XXX e XXX [ 0 e 0
12.07 Unaffiliated Bank LO@ns ..........ccccovveneeneenieeniens foeviiniiniicc0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX e XXX e [ 0 e 0
12.08 Unaffiliated Certificates of Deposit 0 0
12.09 Totals 577,039,286 170,639,941
12.10 Line 12.09 as a % of Col. 7 100.0 XXX XXX XXX 70.4 2.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccceoviiiinrniniiiiiiene ...270,462,181 245,551,892 |.............. 24,910,289
13.02 Residential Mortgage-Backed Securities .......... . 34,800,003 |. . 15,394,647 |.. 19,405, 356
13.03 Commercial Mortgage-Backed Securities ........ . ...3,750,000 |. .3,750,000
13.04 Other Loan-Backed and Structured Securities . |. . 34,997,798 |. 31,064,273

13.05 SVO Identified Funds . . . . .. . TSR RO
13.06 Affiliated Bank Loans ... . . 0. . . . .. .
13.07 Unaffiliated Bank LOANS ..........ccccvevrvnennninninne fooereieneneneneeeeeend 0 o0 o0 o0 0 e XXX e XXX i o XXX i oo
13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

344,009,982
100.0

264,880,064
77.0

45.5 8.5

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........cccceoveieiiienieeieeeeeees e 106,535,842 |............. 204,396,217 |.eoveeennne 25,091,531 oo
14.02 Residential Mortgage-Backed Securities ...9,518,976 |.. .7,792,182
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

+.0336,023,590 |
.. 27,225,404 |.

...245,551,892
. 15,394,647 |.

336,023,590
. 27,225,404 |..

Section 12 20.3 43.3 5.7 1.0 0.2 0.0 70.4 XXX XXX XXX 70.4 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............cccceeiiviiviiiiciincs v 2,000,210 f.oeoovenenenes 62,300,847 64,301,057 24,910,289 64,301,057

................ 3,805,687 |..............15,808,670
... 32,392,004
. 21,861,389

15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 2.1 22.9 2.8 1.5 0.2 0.0 29.6 XXX XXX XXX XXX 29.6

40,737,929
32,750,000
32,850,955 |.

19,405, 356
....... 3,750,000
. 31,064,273 |.

40,737,929
32,750,000

................ 8,477,550
......................... 5.0

.... 1,420,730
............. 0.8
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

Statement value at end of current period (Line 10 minus Line 11)

20,566,559

20,566,559

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccooveueveieins foeveererenens 144,184,482 |............... 122,996,195 |.cvovveenee 21,188,287 |
2. Cost of cash equivalents aCqUIrEd ..............ccoceeveveveueueuceeeeeeieie e et 561,554,641 |....ccccvenve 49,713,427 |....c.o.cc.. 511,841,214 |
3. ACCIUAI Of GISCOUNE ...ttt nasnas [oessessessese s 30,668 |.....ocvrirrinnee 30,668 |.....ooveicieine L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s [ [ [0
6. Deduct consideration received on diSPOSALS ...............ccoceueveveeeeecueueeeeeeescaens [orereceeenenns 623,452,386 |................ 122,999,947 | 500,452,439 |...ooveveieiiirereeie
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 82,317,410 |..ccocvnnn. 49,740,348 |................ 32,577,062 |.....oovevecrnieecieenene
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ [V RN (L N
12. Statement value at end of current period (Line 10 minus Line 11) 82,317,410 49,740,348 32,577,062

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
91282C-EH-0 ..... UNITED STATES TREASURY NOTE .....ccevvveenvvvvvinnnnnenns oo e e | s LA e 99,535 |...96.2660 |.......ccevnnnnnns 96,266 |..euuniiiiinnnnn 100,000 |ovvvvenniiiinnnnnn 99,635 |..euuniiiiinnnnnd {0 S [ RN | I R | R RO~ N - ;o T FN 2.791 ....06/10/2022 ...|....04/15/2025 ...
91282C-FT-3 ..... UNITED STATES TREASURY NOTE ......cccvveuinreermnnnnanaes LSD | s b LA s 147,610 |. 100.2660 |.........ccennnnn 150,398 |..eeiiiieennnn 150,000 |-evveeniieeennnnn 147,655 [..ooovnnnens 0 fooeeeeeeeneeen 85 |0 foeinnnnn 0 ]...4.000 ... 4.266 , ....11/04/2022 ...|....10/31/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer 247,145 | XXX 246,664 250,000 247,290 0 XXX XXX
0109999999. Total - U.S. Government Bonds 247,145 | XXX 246,664 250,000 247,290 0 XXX XXX
045167-FG-3 ..... ASIAN DEVELOPMENT BANK .. .| 1AFE .. ...93.3050 |. .. 2,009,351 |. . 2,250,000 . 2,249,282 |.. .0 ....09/28/2021 .. 10/08/2024 ...
12802D-2E-5 . CAISSE DAMORT DETTE SOC .. 1.CFE .. ...93.9890 |. .. 3,289,622 |. .3,500,000 . 3,494,815 |.. .0 ...05/18/2021 .. 05/27/2024 ...
208785-J-9 ... EUROPEAN INVESTMENT BANK .. .. 1.AFE ..|... ...93.7160 |....oevvnnnnns 4,076,663 |.... .4,350,000 |.. ... 4,342 477 0. ....04/20/2021 ...|....07/24/2024 ...
459058-JV-6 ..... INTL BK RECON & DEVELOP ... - TAFE L. ...98.7080 |...ccevnunnnns 4,195,103 |.... .4,250,000 |.. .... 4,248,666 0 . ....04/13/2021 ...|....04/20/2023 ...
500769-IN-5 ... D...... e | LAFE L ...98.6700 |.......oennnns 4,193,467 |.... .4,250,000 |.. ... 4,249,867 0. ...04/08/2021 ...]|....04/25/2023 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 18,562,583 [ XXX 17,854,206 18,600,000 18,585, 107 0 XXX XXX
0309999999. Total - All Other Government Bonds 18,562,583 [ XXX 17,854,206 18,600,000 18,585,107 0 XXX XXX
20772K-AF-6 ..... CONNECTICUT ST ... voo |- 1.DFE ..|... .. 996,580 |...98.1160 |... ..981,160 |.... 997,710 0 feeeennn 1,130 | ...06/22/2022 ...|....01/15/2024 ...
20772K-EZ-8 ..... CONNECTICUT ST ... ... 1.DFE ..|... 1,081,290 |...95.0040 |... .... 1,071,306 0 feeeennn.. (9,984) | ...02/16/2022 ...|....09/15/2028 ...
207726-J0-0 ..... CONNECTICUT ST . |- 1.DFE ... ..1,011,010 |...96.1540 |... .... 1,006,908 0 |eeennnn. (4,102) | ....02/02/2022 ...|....07/01/2024 ...
419791-YT-9 ..... HAWALL ST |- 1.CFE ... .. 1,120,100 |. 102.7890 |... . .. .... 1,055,355 0 foeeeee... (16,748) | ...12/05/2018 ...|....02/01/2026 ...
574193-TS-7 ..... MARYLAND ST - TAFE L. .. 761,273 |...87.8500 |... . 750,000 |.. ....157,183 0 . . (1,974) [ ....11/30/2020 ...|....08/01/2026 ...
68583R-CZ-3 ..... OREGON ST CMNTY CLG DISTS . ... 1.CFE ..|... ..500,000 |...90.1380 |... . 500,000 |.. ... 500,000 0. ....08/12/2021 ...|....06/30/2025 ...
68583R-DB-5 ..... OREGON ST CMNTY CLG DISTS .. 1.CFE ..|... ..500,000 |...85.5250 |... ... 500,000 |.. 500,000 0 . ....08/12/2021 ...|....06/30/2027 ...
686053-GG-8 ..... OREGON ST SCH BRDS ASSN SHORT- |- 1.CFE ... 3,263,095 |...98.5960 |... .... 3,256,164 0. ....08/10/2022 ...|....06/30/2028 ...
882830-AD-4 ..... TEXAS ST TRANSPRTN COMMISSION .... N A |- TAFE L .. 594,815 |. 100.8310 |... 0 . ....11/24/2020 ...|....04/01/2025 ...
97705M-UK-9 ..... WISCONSIN ST e |10 .. 1.BFE ..|.. 4,996,685 |...90.6810 |... .... 4,997,850 0. ...09/22/2021 ...|....05/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 14,824,848 [ XXX 13,649,345 14,448,235 14,691,874 0 (59,451) 0 0 XXX XXX XXX 73,204 269,942 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 14,824,848 [ XXX 13,649,345 14,448,235 14,691,874 0 (59,451) 0 0| XXX XXX XXX 73,204 269,942 XXX XXX
099032-Ga-1 ..... BOONE MCHENRY & DEKALB CNTYS | LADFE e 250,000 |...93.0360 250,000 ....06/02/2020 ...|....01/01/2026 ...
170016-F7-9 ..... CHIPPEWA VLY MI SCHS |- 1.BFE ... ...78.4220 |... ..265,000 |.. ....08/26/2020 ...|....05/01/2031 ...
182252-XG-6 ..... CLARKSTON MI CMNTY SCHS .. 1.BFE .. ...87.3410 |. ..873,410 |. .1,000,000 ....02/10/2022 .. 05/01/2028
182252-XH-4 . CLARKSTON MI CMNTY SCHS .. 1.BFE .. ...85.7500 |. .. 1,410,588 |. . 1,645,000 ...02/10/2022 .. 05/01/2029
243859-1K-8 . DEER LAKES PA SCH DIST ... .. 1.CFE .. ...85.6750 |. ..214,188 |. ..250,000 ....07/17/2020 .. 10/01/2027 ...
352802-HC-9 ..... FRANKLIN CNTY KS UNIF SCH DIST ... .. 1.EFE ..|... ...96.9220 |... . 500,000 |.. ... 500,000 ....02/02/2021 ...|....09/01/2023 ...
418780-QJ-4 ..... HATBORO-HORSHAM PA SCH DIST . .. 1.B FE ..|... ...87.2890 |... ..250,000 |.. ....250,000 ....11/13/2020 ...|....09/15/2026 ...
425200-7C0 ..... HENDERSON NV .. 1.CFE ..|... ...90.9970 |... ..250,000 |.. ....250,000 ....06/03/2020 ...|....06/01/2026 ...
A474F-F4-T ... KING CNTY WA | TAFE L ...96.2540 |... .1,500,000 |.. ... 1,465,239 ...06/17/2022 ...|....12/01/2023 ...
537292-LK-8 ..... LITTLE MIAMI OH LOCAL SCH DIST ... .. 1.DFE ..|... ...82.2270 |... ..250,000 |.. ....06/10/2020 ...|....12/01/2026 ...
549188-Y8-7 ..... LUBBOCK TX ... ... 1.BFE ..|... ...92.1140 |... . ....11/20/2020 ...|....02/15/2025 ...
549188-72-9 ..... LUBBOCK TX ... .. 1.BFE ..|... ...86.9470 |... 217,368 |.... . . ....250,000 ....11/20/2020 ...|....02/15/2027 ...
586145-F5-8 ..... MEMPHIS TN |- 1.CFE ... ...99.4280 |... 745,710 |.... . 750,000 |.. ....749,020 ...12/05/2018 ...|....04/01/2023 ...
611322-HZ-4 . MONROE TWP NJ BRD OF EDU GLOUC .. 1.DFE .. ...91.5460 |. ..457,730 |. . 500,000 500,000 |.. ...09/10/2021 .. 03/01/2025
625506-HI-3 ..... [MULTNOMAH CNTY OR .. .. 1.AFE .. ...75.7890 |. ..6,063,120 |. .8,000,000 .6,161,142 |.. ....12/02/2022 .. 06/01/2028
659666-T6-8 ..... [NORTH HEMPSTEAD NY . . .. 1.AFE .. ...91.9920 |. ..250,000 .258,988 |.. ....11/25/2020 .. 01/15/2026
663532-KK-4 ..... [NORTHAMPTON ONTY PA ....oiiiiiiiiiiiiiiiiieeeccviiies oo e .|..1.BFE .. ...95.6210 |. . A .1,000,000 977,555 |.. ...06/17/2022 .. 10/01/2024 ...
698873-G3-4 ..... PAPILLION-LA VISTA NE SCH DIST ...eeeveeeieeeeeeena feen e .. 1.CFE .. ...89.2500 |. ..267, N . 300,000 300,000 |.. ....11/18/2020 .. 12/01/2025 ...
720424-21-0 ..... PIERCE CNTY WA SCH DIST #10 TA ... e [T 1B FE L . ...90.1620 |... ....250,000 ....07/09/2020 ...|....12/01/2025 ...
720424-20-7 ..... PIERCE CNTY WA SCH DIST #10 TA ...eevvveieriernnnnnnecfons vee [ nnnnes 1 s L ABFE | 250,000 |.. 86.8610 |...cevvuneeeenn 217,163 |ooenniiinnnnt 250,000 foiieinninnnnnnes 250,000 ...07/09/2020 ...|....12/01/2026 ...
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736679-LD-1 ..... PORTLAND OR ..evveniiiiniiieieeceniie e eeeeni e eeennnnens [oen (I [P LLAFE L 691,440 |...81.0890 |.................608,168 |................ 750,000 |oeeeevnnnninnnns 704,191 [oooiiiiiiinnnnnnd 0 fooeeeeenn 9,977 oviiiiiiininnn0 feiiiiiiiinnnn 0 1...20.000 ... 1.432 [N/A ... ....09/16/2021 ...|....06/01/2027 ...
758449-Rli-4 ... REEDY CREEK FL IMPT DIST .. vee |- 1.DFE ..)... 1,755,618 |...91.8620 |... .1,750,000 |.. ... 1,754,124 O e (1,494) |0 0 el 10769 | 1.669 | D ....... ...02/02/2022 ...|....06/01/2025 ...
79623P-ES-0 ..... SAN ANTONIO TX e | TAFE Ll .. 250,000 |...86.6490 |... ..250,000 |.. O 0 0 [0l 12225 | 1.225 |FA ...... ....07/01/2020 ...|....02/01/2027 ...
803770-UR-5 ..... SARPY CNTY NE SCH DIST #37 voo |- 1.DFE ..|... .. 250,000 |...81.4500 |... ..250,000 |.. . O 0 0 k0l 10762 | 1.762 | D ....... ....06/25/2020 ...|....12/15/2029 ...
815662-LS-8 ..... SEDGWICK CNTY KS UNIF SCH DIST ... e | LEFE L. .. 250,000 |...97.9860 |... ....250,000 O 0 0 00000002250 | 2.250 [MS ...... ....09/24/2019 ...|....09/01/2023 ...
879743-PB-2 ..... TEMPE AZ UNION HIGH SCH DIST # ... voo |- 1.CFE ... .. 250,000 |...79.7340 |... ....250,000 O 0 0 0 el 12594 1.594 [ ....... ...08/14/2020 ...|....07/01/2030 ...
969268-DK-4 ..... WILLIAM S HART CA UNION HIGH S ... UV (U A IO S =R ..831,600 |...81.9410 |... .. ....833,701 O e 2,101 L0 [0 el 1,429 | 4.866 |FA ...... ....11/30/2022 ...|....08/01/2028 ...
987388-GX-7 ..... YOSEMITE CA CMNTY CLG DIST .oevvvvierieernnneneermennnsfoos von | ennnene | ineneens L ACFE e 1,000,000 |...88.5430 {.................885,430 |.............. 1,000,000 |....ooeeennnn 1,000,000 |..eeeneeeeennns 0 fooeeieveenneenn0 Jooviniiinien0 0 ]...2.082 .. 2.082 [FA ...... ....01/28/2022 ...|....08/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 21,311,141 [ XXX 19,955,601 23,505,000 21,391,472 0 XXX XXX 56,712 175,961 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 21,311,141 XXX 19,955,601 23,505,000 21,391,472 0 XXX XXX 56,712 175,961 XXX XXX
047870-8J-0 ..... ATLANTA GA WTR & WSTWTR REVENU ....ovvvvvneniieiinnnen foee e e | s LADFE e 250,000 |...87.2200 |.......eunnnnns 218,050 |.eevuuniiiinnnn 250,000 250,000 [.....ccevvnnnnnns (VN R N R | I R | R RO 1 < < RN 1.035 ....10/15/2020 ... |....11/01/2026 ...
050589-Qli-3 ..... AUBURN UNIV AL GEN FEE REVENUE A1 e [ 1D FE L ,197,663 |...94.5380 |... 1,181,725 |.... .1,250,000 |.. ,210,651 0 12,988 o0 00000002819 |l 3.108 ....07/06/2022 ...|....06/01/2024 ...
059231-V6-4 ..... BALTIMORE MD REVENUE A1 [ 1D FE L ...85.8560 |... 250,000 O 0 0 0000010338 | 1.338 ....11/19/2020 ...|....07/01/2027 ...
072024-WN-8 ..... BAY AREA CA TOLL AUTH TOLL BRI .. A e [ 1.CFE Ll ...99.3320 |... ....250,000 O 0 0 0 el 2,184 | 2.184 ....09/20/2019 ...|....04/01/2023 ...
13032U-XN-3 ..... CALIFORNIA ST HLTH FACS FING A 1 .1.DFE .. ...87.9160 |. .250,000 |.. .0 .1.168 ....10/28/2020 .. 06/01/2026
172311-PX-4 ... CINCINNATI OH WTR SYS REVENUE . . .. 1.LAFE .. ...79.7230 |. .254,469 |.. .0 .1.453 ....07/31/2020 .. 12/01/2030
194522-DY-1 ..... CLG WILLIAM & MARY VA CLG REVE 1 .1.CFE .. ...95.3440 |. . A .390,000 |.. .0 ......0.97 ....10/21/2020 .. 02/15/2024 ...
198504-A2-8 ..... COLUMBIA SC WTRWKS & SWR SYS e [ 1B FE L ...97.1170 |... 242,793 |.... . . ....250,000 O 0 0 [0 nnll2.012 | 2.012 ....11/21/2019 ...|....02/01/2024 ...
20281P-KP-6 ..... CMWLTH FING AUTH PA A1 [ LEFE L ...93.0610 |... 930,610 |.... .1,000,000 |.. ....986,034 O s 2,280 [0 000000030531 | 3.819 ....12/05/2018 ...|....06/01/2028 ...
212474-8B-7 ..... RHODE ISLAND ST CONVENTION CTR ... N A |- 1.DFE ... ...91.7860 |... ,000,000 .. ....981,922 O 3742 |0 000130265 | 3.7117 ...12/05/2018 ...|....05/15/2027 ...
220245-K5-2 ... CORPUS CHRISTI TX UTILITY SYSR ... ... 1.DFE ..|... ...91.7080 |... . ....250,000 O 0 0 [0 e 10135 | 1.135 ....07/01/2020 ...|....07/15/2025 ...
235036-60-8 ..... DALLAS-FORT WORTH TX INTERNATI ... |- LEFE L. ...85.2580 |... A, ....960,500 0 e 5,400 e o0 el 12946 | 2.682 ...02/16/2022 ...|....11/01/2028 ...
235420-QR-9 ...... DALLAS TX WTRWKS & SWR SYS REV ... ... 1.CFE ..|... ...86.2920 |... 215,730 |.... ....250,000 O 0 0 [0l 12497 | 1.497 ....06/10/2020 ...|....10/01/2027 ...
25477G-TP-0 ..... DIST OF COLUMBIA INCOME TAX SE ... .. 1.BFE ..|... ...84.0630 |... 210,158 |.... ....250,000 O 0 0 [0 el 10109 | 1.109 ....07/10/2020 ...|....12/01/2027 ...
303891-E3-5 FAIRFAX CNTY VA WTR AUTH WTR R ... | TAFE L ...94.9320 |... 237,330 |.... ....250,000 O 0 0 [0 00002.106 |- 2.106 ....11/20/2019 ...|....04/01/2025 ...
385630-AG-3 ..... [GRAND ISLAND NE COMBINED UTILS .. 1.EFE .. ...87.4570 |. ..218,643 |. .250,000 |.. .0 .1.693 ....11/12/2020 .. 08/15/2027
432308-89-6 . HILLSBOROUGH CNTY FL AVIATION . .1EFE .. ...92.6430 |. .. 1,852,860 |. .2,000,000 |.. .0 .2.238 ...02/24/2022 .. 10/01/2025
44244C-XU-6 HOUSTON TX UTILITY SYS REVENUE .1.CFE .. ...83.0130 |. ..207,533 |. ..250,000 .259,999 |.. .0 .1.735 ....07/10/2020 .. 11/15/2030
47770V-AY-6 ..... [ JOBSOHIO BEVERAGE SYS STWD LIQ .1.DFE .. ...96.5060 |. 241,265 ..250,000 273,945 |.. .0 .1.252 ....10/15/2020 .. 01/01/2029 ...
491552-8-9 ..... [KENTUCKY ST TURNPIKE AUTH ECON .. 1.DFE .. ...83.8780 |. ..629,085 . 750,000 750,000 |.. .0 ......1.668 ....00/22/2021 .. 07/01/2028 ...
54651R-DB-2 ... LOUISIANA ST UNCLAIMED PROPERT ... | LEFE L ...96.9190 |... 576,668 |.... ....595,000 O 0 0 [0l 00415 | 0.415 ....02/04/2021 ...|....09/01/2023 ...
56041M-UX-0 ..... MAINE ST GOVTL FACS AUTH .- 1.DFE ..|... ...96.6260 |... 483,130 |.... ... 500,000 O 0 0 [0l 0.429 | 0.429 ....01/21/2021 ...|....10/01/2023 ...
57584Y-89-1 ..... MASSACHUSETTS ST DEV FIN AGY R .. 1.F FE ..|... ...86.2520 |... 612,389 |.... ... 710,000 O 0 0 [0 0010600 |- 1.600 ....08/25/2021 ...|....07/01/2027 ...
59335€-CQ-8 ..... MIAMI-DADE CNTY FL SEAPORT REV ... .. 1.F FE ..|... . ...82.7800 |... 413,900 |.... .. ... 500,000 O 0 0 [0 ]l 10692 | 1.692 ....08/19/2021 ...|....10/01/2028 ...
631663-RD-5 ..... NASSAU CNTY NY INTERIM FIN AUT ... .. 1.AFE ..|... ..500,000 |...96.0060 |... 480,030 |.... . 500,000 |.. ... 500,000 O 0 0 00000000263 |l 0.263 ....02/05/2021 ...|....11/15/2023 ...
631663-RJ-2 NASSAU CNTY NY INTERIM FIN AUT ... .. 1.AFE ..|... 1,000,540 |...81.1440 |... 811,440 |.... .1,000,000 |.. ,000,451 O e (T8) el o0 el 12278 | 1.270 ...09/22/2021 ...|....11/15/2028 ...
646140-DR-1 ..... [NEW JERSEY ST TURNPIKE AUTH TU .. 1.EFE .. ...84.6080 |. . 500,000 ....502,935 |.. .0 .1.361 ....08/24/2021 .. 01/01/2028 ...
646140-DS-9 . NEW JERSEY ST TURNPIKE AUTH TU . .. 1.EFE .. ...82.2850 |. .2,000,000 01,932,138 |.. .0 .2.322 ...01/21/2022 .. 01/01/2029
64971X-3D-8 ..... [NEW YORK CITY NY TRANSITIONAL . 1 .1.BFE .. ...99.9000 |. .1,000,000 01,012,192 |.. .0 L4714 ....12/06/2022 .. 11/01/2027
64972H-6N-7 . NEW YORK CITY NY TRANSITIONAL . 1 .1.CFE .. ...96.3690 |. . 1,250,260 |.. .0 .3.541 ....07/22/2022 .. 07/15/2025
64986D-EN-1 ..... NEW YORK ST ENVRNMNTL FACS COR 1 1AFE .. ...91.9610 |. . A .530,025 |.. .0 ......2.097 ...01/20/2022 .. 06/15/2030 ...
64988Y-GV-3 ..... NEW YORK ST MTGE AGY HOMEOWNER ... .. 1.BFE ..|... ...85.3230 |... 213,308 |.... . . ....250,000 O e 0 [ l0J00.2.2.080 |- 2.080 ....09/02/2020 ...|....10/01/2028 ...
64988Y-GW-1 ..... NEW YORK ST MTGE AGY HOMEOWNER ... .. 1.B FE ..|... ...80.3730 |... 200,933 |.... ..250,000 |.. 250,000 O 0 0 [0 000002.180 | 2.180 ....09/02/2020 ...}|....10/01/2029 ...
64988Y-QP-5 ... NEW YORK ST MTGE AGY HOMEOWNER ... eveene | vevevnnn | LB FE L.l ...93.9730 |... ..4,698,650 |.... .5,000,000 |.. ....5,000,000 O 0 0 0 2257 | 2.257 ....02/28/2022 ...|....04/01/2025 ...
649906-TT-9 ..... NEW YORK ST DORM AUTH REVENUES ..........cccoeovivrvennefone vonfvnnnnns 1o LAEFE L 500,000 |...98.3950 |.......ccoeeeees 491,975 | 500,000 |..eeevnnninnnns 500,000 |..eevvvnnniinenns 0 fooeviiiiiniennn0 o0 foiniinnnnn 0 )10 2,208 s 2.208 ...09/20/2019 ... |....07/01/2023 ...
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65887P-XS-9 ..... NORTH DAKOTA ST PUBLIC FIN AUT ..eevvvvvviinnivivnnnnn foee e e | s L 1CFE i 3,511,725 (...98.0980 |.......eennnn. 3,433,430 [oooeiiiiinnnnn 3,500,000 |.....ccvunnnns 3,500,483 |..........d [V IO (2,282) | [V FO 0 ... 3.500 |...... 3.363 ....06/30/2022 ... |....12/01/2024 ...
67855C-AF-5 ..... OKLAHOMA CITY OK DEV TRUST TAX ... .. 1.CFE ..|... .. 494,615 [...98.6910 |... . 500,000 |.. ....499,283 O [ 1,199 [0 [0 e 2.932 [...... 3.182 ...12/05/2018 ...|....08/01/2023 ...
68607D-VB-8 ..... OREGON ST DEPT OF TRANSPRTN HI ... | 1B FE L) ..913,800 |...89.1450 |... .1,000,000 |.. ....925,173 O [ 11373 0 [0 0.686 |...... 3.445 ....07/13/2022 ... |....11/15/2025 ...
68607D-VE-2 ..... OREGON ST DEPT OF TRANSPRTN HI ... | 1B FE L) ...82.7180 |... .1,000,000 |.. ....008,589 O [ 229 [0 feil0 e 1.330 |...... 1.355 ...08/24/2021 ... |....11/15/2028 ...
717893-R4-5 ..... PHILADELPHIA PA WTR & WSTWTR R ... .- LEFE ... ...85.7730 |... ....250,000 LU PN | B RO | ) RN | B R 1.586 |...... 1.586 ....07/23/2020 ... |[....11/01/2027 ...
717893-R5-2 ..... PHILADELPHIA PA WTR & WSTWTR R ... . 1.EFE ..|... ...83.6280 |... 209,070 |.... . . ....250,000 LU PPN | B R | [ AR | B R 1.734 |...... 1.734 ....07/23/2020 ... |[....11/01/2028 ...
733580-4V-3 ..... PORT AUTH OF NEW YORK & NEW JE ... .. 1.DFE ..|... ...98.2040 |... 982,040 |.... .1,000,000 |.. ....989,887 JLUIS PO (V107 RUUUUUUURRRRSO | I AN | B R 1.086 |...... 3.140 ....06/16/2022 ... [....07/01/2023 ...
735389-115-3 ..... PORT OF SEATTLE WA REVENUE .| 1.DFE ... ...97.7720 |... ..1,715,899 |.... .1,755,000 |.. ,755,000 LU PPN | B R | [ AR | B R 3.475 |...... 3.475 ....08/03/2022 ... |....08/01/2024 ...
762326-AE-6 ..... [RHODE ISLAND ST TURNPIKE & BRI . .. 1.6 FE .. ...95.4920 |. ..238,730 |. .250,000 |.. .0 .2.332 |....0. 2.332 ....11/21/2019 .. 12/01/2024
797412-DN-0 . SAN DIEGO CNTY CA WTR AUTH .. 1 1B FE .. .. 88.6600 |. .. 443,300 |. .503,960 |.. .0 .0.971 |......0.730 ....11/25/2020 .. 05/01/2026
79765R-3V-9 . SAN FRANCISCO CITY & CNTY CA P 1 .1.DFE .. ...97.9020 |. ..979,020 |. 994,912 |.. .0 ......2.806 |......3.431 ....12/05/2018 .. 11/01/2023 ...
797669-XW-3 ..... SAN FRANCISCO CA BAY AREA RAPI ... A1 e | 1LCFE L ...98.8660 |... . . ....997,286 0 feeeeennnn5,8302 0 [0 e 2.621 |...... 3.172 ...12/05/2018 ...|....07/01/2023 ...
875124-ES-4 ..... TAMPA BAY FL WTR REGL WTR SPLY .. 2 e [ 1B FE L ...93.3180 |... .2,650,000 |.. ....2,726,693 O [ (,617) [0 [0 2,782 |...... 1.700 ...02/01/2022 ... |....10/01/2026 ...
875291-All-6 ..... TAMPA FL WTR & WSTWTR SYS REVE .. .| 1AFE .. ...87.5400 |... ..425,000 |.. .0 . PR | FON | B R 0.981 |...... 0.981 ....07/17/2020 ... |....10/01/2026 ...
88675A-BS-4 ..... TIGARD WTR SYS REVENUE ... 1.DFE ..|... ...92.3280 |... ..250,000 |.. O [ A7) [0 [0 2.000 |...... 1.000 ....10/21/2020 ... |....08/01/2025 ...
914126-22-7 ..... UNIV OF CALIFORNIA CA REVENUES ... .| 1.DFE ... ...90.3550 |... . 500,000 |.. LU PO 1) B R | [ FORNN | B R 3119 ... 3.852 ....12/05/2018 ...|[....05/15/2028 ...
91417K-M9-9 ..... UNIV OF COLORADO CO ENTERPRISE ... .|.1.BFE ..|... ...99.1450 |... .1,200,000 |.. JLOI PO - YV TR | N AN | B R 2.569 |...... 3.145 ...12/05/2018 ...|....06/01/2023 ...
928075-JC-5 ..... VIRGINIA ST PORT AUTH CMILTH P ... | 1B FE L) ...83.6300 |... 209,075 |.... 250,000 LU PN | B R | [ AN | B R 1.407 |...... 1.407 ....07/22/2020 ...|....07/01/2028 ...
928075-J0-3 ..... VIRGINIA ST PORT AUTH CMILTH P ... .. 1.BFE ..|... ...81.5670 |... 203,918 |.... ....250,000 LI PN | B RO | ) RN | B R 1.857 |...... 1.857 ....07/22/2020 ... |....07/01/2029 ...
928181-HY-5 ..... | VIRGINIA ST RESOURCES AUTH WTR .1.CFE .. ...80.1350 |. ..200,338 |. .250,000 |.. .0 . ......1.612 ....07/15/2020 .. 11/01/2029
954507-FG-9 . W MIFFLIN PA SAN SWR MUNI AUTH .. 1.CFE .. ...87.7420 |. ..219,365 |. .250,000 |.. .0 722 |l 1722 ....11/13/2020 .. 08/01/2026
954507-FH-7 . W MIFFLIN PA SAN SWR MUNI AUTH .. 1.CFE .. ...85.4000 |. ..213,500 |. .250,000 |.. .0 .1.872 |......1.872 ....11/13/2020 .. 08/01/2027
977100-AC-0 ..... WISCONSIN ST GEN FUND ANNUAL A .1.CFE .. . 100.7060 |. 1,762,355 |. 1,828,815 |.. .0 ......5.700 |...... 3.547 ...07/22/2022 .. 05/01/2026 ...
977123-X8-6 ..... WISCONSIN ST TRANSPRTN REVENUE .........ccccoceeeeiiiis|oeevun [ eenens .. L 1AFE ... .. 88.6080 |... 221,520 |.... ..250,000 |.. 250,000 .0 .. . 0 ... 1.007 |...... 1.007 .2, ...07/10/2020 ... |....07/01/2026 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 42,518,018 45,975,000 45,940,500 0 21,036 0 0 [ XXX XXX XXX 263,879 709,994 XXX XXX
S131XY-YM-5 ... UMBS - POOL ZM5216 .... 4. .. 1T.AFE .|... ...95.6730 |... ....443,853 .0 . o (1,880) [0 |0 e 4.000 |...... 3.554 | MON ..... ...1,463 |... ....12/05/2018 ...|[....12/01/2047 ...
313290-N6-4 ..... |UMBS - POOL ZA6713 . |4 1AFE .. ...93.4600 |. .0 (2,715) |. .3.500 |......2.168 ...08/08/2019 .. 04/01/2049 ...
3132DV-7B-5 . UNMBS - POOL SD8090 . .4 1AFE ...82.0100 |. .0 ... (297) |. ......2.000 |......1.548 ....09/10/2020 .. 09/01/2080 ...
3132DV-7B-5 ..... UMBS - POOL SD8090 ... i L .. 1.AFE ..|... ...82.0100 |... 0 | o (778) [0 |0 e, 2.000 |...... 1.548 ....09/10/2020 ... [....09/01/200 ...
3133A2-BS-8 ..... UNMBS - POOL QA7249 .... 4. .. 1T.AFE .|... ...88.5600 |... O PO €< 7. 1:) T R | I AR | B R 3.000 |...... 2.3% ....02/13/2020 ... |[....02/01/2050 ...
3133L8-FU-4 ..... UMBS - POOL RC1979 .... i L .. 1.AFE ..|... ...92.1650 |... .. O [ (35,649) [0 [0 2.500 |...... 1.421 ....04/12/2021 ... |....03/01/2036 ...
31400B-JC-3 ..... UNMBS - POOL CA3858 .... 4. .. 1T.AFE .|... ...02.2710 |... ..564,874 |.. O PO €20 ) f R | [ FORPNN | B MR 3.500 |...... 2.324 ....12/09/2019 ... |[....07/01/2049 ...
31400P-2F-3 ..... UMBS - POOL CB4373 ... 4. .. 1.AFE ..|... ...94.4320 |... .9,767,066 |.. O [ 1,726 [0 [0 4.000 |...... 4.137 ....08/25/2022 ... |....08/01/2052 ...
3140X4-K7-0 ... UMBS - POOL FM1217 ... 4. .. 1T.AFE .|... ...92.5360 |... 337,274 |.... ..364,479 |.. ....374,901 .0 . 2 (3,036) [ouneeiiiiiiin0 |0 e 3.500 |...... 2.625 ...07/23/2019 ...|....07/01/2049 ...
3140X8-KH-9 ..... UNMBS - POOL FM4795 . 4 1AFE .. ...82.0070 |. ..666,893 |. ..813,213 .838,986 |.. .0 (3,155) |. .2.000 |...... 1.549 ....11/00/2020 .. 11/01/2050 ...
3140X9-EK-7 ..... UNMBS - POOL FM5537 . 4 1AFE ...89.1480 |. ..4,063,474 |. . 4,558,140 . 4,750,255 |.. .0 ..(36,164) |. .2.000 |......1.119 ....01/22/2021 .. 01/01/2036
3140XJ-R-5 . UMBS - POOL FS2971 . 4 1AFE .. ...97.1940 |. ..4,949,050 |. .5,001,942 L4,913,724 |.. .0 . 1,463 |. .4.500 |......5.002 ....09/28/2022 .. 10/01/2052
31418C-SC-9 ..... |UMBS - POOL MA3214 . . 4 C1AFE .. ...90.6250 |. ..534,819 |. ..590, 147 .574,561 |.. .0 ..2,920 |. .3.000 |......3.797 ...12/05/2018 .. 12/01/2037
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 27,248,116 | XXX 25,149,129 27,057,050 27,225,403 0 (86,141) XXX XXX XXX 76,990 438, 129 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 73,101,607 | XXX 67,667, 147 73,032,050 73,165,903 0 (65, 105) XXX XXX XXX 340,869 1,148,123 XXX XXX
010392-FY-9 ..... ALABAMA POWER CO . 1 1EFE .. ...05.8480 |. ..2,156,589 |. . 2,250,000 .2,204,857 |.. .0 ..2,692 |. . 32,578 ..0 |....00/09/2022 .. 09/01/2027
025816-CC-1 ..... AMERICAN EXPRESS CO 2 1.FFE .. ...98.2900 |. ..982,901 |. .1,000,000 1,030,797 |.. .0 ..(28,957) |. . 12,183 . 34,000 |....05/20/2021 .. 02/22/2024
025816-CWf-7 ... AMERICAN EXPRESS CO 2 1FFE . ...95.6380 |. ..1,912,762 |. .2,000,000 1,961,101 |.. .0 . 13,050 . 40,500 |....08/23/2022 .. 05/03/2029 ...
026650-DK-4 ..... AMERICAN HONDA FINANCE 1. .. 1.GFE ..|.. .. 249,920 |...97.8700 |... 244,674 |.... ..250,000 |.. 249,986 Ol 27 e e 0 0.875 |...... 0.886 | JJ cooeen Jooeeeiiieeee 1,067 |... ...2,188 |....07/06/2020 ...|....07/07/2023 ...
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037833-CU-2 ..... APPLE INC ..iiiiiiieciccii e eeeceens o een | s T CABFE e 1,068,160 [...97.4410 |.................974,413 |.............. 1,000,000 [...oeerennnnn 1,028,084 |..coovvvnnnnnns (O PO (< 5 123 1 RN | N AU | B RN 2.850 |...... 0.489 [MN ... |oovvrnnnniinnns 3,958 |oeeiiiiiinns 28,500 [....04/09/2021 ...|....06/11/2024 ...
05531F-BH-5 ..... TRUIST FINANCIAL CORP 2 ... .. 1.G FE ..|... ...96.0640 |... .2,500,000 |.. ... 2,555,676 0 [ (36,834) |0 o0 e 2.500 |...... 0.989 [FA ...... ... 26,042 |... ...06/25/2021 ...|....08/01/2024 ...
05565E-BU-8 ..... BMW US CAPITAL LLC .... B L .. 1.F FE ..|... ...93.4730 |... ... 850,000 |.. LU D~ T N | N RPN | ) AN 0.750 |...... 0.783 [FA v |oeviininiienns 2,461 |... ....08/09/2021 ...|....08/12/2024 ...
05565E-CA-1 ..... BMW US CAPITAL LLC .... N L .. 1.F FE ..|... ...94.6010 |... O e 146 |0 o0 e 3.450 |...... 3.473 ...08/28/2022 ...|....04/01/2027 ...
06051G-JD-2 ..... BANK OF AMERICA CORP . B L .. 1.G FE ..|... . ...90.0940 |... . O e (1,740) |0 o0 e 1.319 |...... 0.960 ....01/07/2021 ...|....06/19/2026 ...
06051G-JK-6 ..... BANK OF AMERICA CORP ... N L .. 1.G FE ..|... .. 250,000 |...89.2230 |... 250,000 O o0 0 o0 e 1.197 |...... 1.197 ....10/16/2020 ...|....10/24/2026 ...
06051G-JR-1 ..... BANK OF AMERICA CORP .... B L .. 1.G FE ..|... 1,500,000 |...93.3990 |... .. .... 1,500,000 O o0 o0 [0 0.976 |...... 0.976 ....04/16/2021 ...|....04/22/2025 ...
06051G-KJ-7 ..... BANK OF AMERICA CORP ... N L .. 1.G FE ..|... ...89.0020 |... .3,000,000 |.. ....3,000,000 O o0 0 o0 e 2.551 |...... 2.551 ....02/01/2022 ...|....02/04/2028 ...
06406R-AQ-0 ..... BANK OF NY MELLON CORP 2 1FFE .. ...88.9730 |. ..1,290,110 |. . 1,450,000 1,448,068 |.. .0 .0.750 |......0.794 ...01721/72021 .. 01/28/2026
06406R-AS-6 ..... BANK OF NY MELLON CORP . 2 1FFE .. ...94.3120 |. ..943,118 |. .1,000,000 999,527 |.. .0 .0.500 |......0.536 ....04/19/2021 .. 04/26/2024
110122-D7-2 ..... BRISTOL-MYERS SQUIBB CO 2 1FFE .. ...96.3050 |. .. 1,203,814 |. . 1,250,000 .1,250,000 |.. .0 ......0.537 |......0.537 ....11/09/2020 .. 11/13/2023 ...
111013-AL-2 ..... BRITISH SKY BROADCASTING .. N .. 1.G FE ..|... ...97.5040 |... .1,000,000 |.. .... 1,049,841 0 feeeeenn(28,863) |oeeeeeeeeeen0 [0 e 3.750 |...... 0.806 ...04/13/2021 ...|....09/16/2024 ...
115637-AS-9 ..... BROWN-FORMAN CORP A1 [ TG FE L ,014,810 |...97.5080 |... .1,000,000 |.. ....1,011,072 LU SRR (T ') N N | N RPN | ) AN 3.500 |...... 2.959 ....03/30/2022 ...|....04/15/2025 ...
12189L-AR-2 ..... BURLINGTN NORTH SANTA FE .. N L .. 1.DFE ..|... .. 1,009,610 |...98.5200 |... .1,000,000 |.. .... 1,002,071 0 e (1,962) |0 o0 e 3.750 |...... 3.541 ....12/05/2018 ...|....04/01/2024 ...
12189L-AT-8 ..... BURLINGTN NORTH SANTA FE .. B L G FE ... .. 743,167 |...97.6450 |... . 750,000 |.. ... 747,881 O v 1,214 0 [0 3.400 |...... 3.576 ....12/05/2018 ...|....09/01/2024 ...
136375-CJ-9 ..... CANADIAN NATL RAILWAY Y FFE ... .. 974,060 |...94.5340 |... .1,000,000 |.. ....978,501 O 41 0 0 e 2.750 |...... 3.473 ...04/19/2022 ...|....03/01/2026 ...
14913R-2F-3 ..... CATERPILLAR FINL SERVICE .. B L FFE ... .1,249,150 |...96.8580 |... .1,250,000 |.. .... 1,249,800 O 284 |0 [0 0.450 |...... 0.473 ....09/09/2020 ...|....09/14/2023 ...
14913R-2H-9 ..... CATERPILLAR FINL SERVICE .. N L FFE ... ,135,700 |...89.7230 |.....cevnnnnnt 1,121,543 |.... 1,250,000 |.. ....1,151,523 0 [ 15,828 |0 o0 0.800 |...... 3.724 ....06/30/2022 ...|....11/13/2025 ...
14913R-2J-5 ..... CATERPILLAR FINL SERVICE .. B L FFE ... ...99.3040 |... 496,518 |.... . 500,000 |.. ....499,964 O 215 o0 [0 e 0.250 |...... 0.293 ....02/22/2021 ...|....03/01/2023 ...
14913R-2L-0 ..... | CATERPILLAR FINL SERVICE .. 1 FFE .. ...94.1760 |. ..706,323 |. . 750,000 749,537 |.. .0 .0.450 |......0.495 ....05/10/2021 .. 05/17/2024
14913R-28-5 ..... | CATERPILLAR FINL SERVICE 1 FFE .. ...96.0690 |. .. 1,921,386 |. .2,000,000 1,999,835 |.. .0 .0.950 |......0.958 ....01/03/2022 .. 01/10/2024
172967-LZ-2 ..... |CITIGROUP INC .. 1 .G FE .. ...99.2610 |. ..992,609 |. .1,000,000 .1,014,367 |.. .0 .. (34,347) | .4.044 |......0.586 ....04/29/2021 .. 06/01/2024
172967-M0-1 ... CITIGROUP INC .. 1 .G FE .. ...94.4850 |. ..708,635 |. . 750,000 .784,051 |.. .0 . (14,747) | .3.106 |......1.075 ...02/19/2021 .. 04/08/2026 ...
172967-NX-5 ..... CITIGROUP INC .. N .G FE .. . 100.4950 |. .. 1,004,947 |. .1,000,000 .1,000,000 |.. .0 ......5.610 |......5.610 ....00/22/2022 .. 09/29/2026 ...
17327C-AM-5 ... CITIGROUP INC .. B L G FE ... ...87.1720 |... 653,789 |.... ... 750,000 |.. 750,000 O 0 o0 [0 1122 ... 1.122 ....01/21/2021 ...|....01/28/2027 ...
17327C-AN-3 ... CITIGROUP INC N L GFE ... ...92.8390 |... 2,320,965 |.... .2,500,000 |.. ....2,500,000 JLO I N | I ARt | B APPSR | B FOT 2.014 |...... 2.014 ....01/18/2022 ...|....01/25/2026 ...
191216-CL-2 ..... COCA-COLA CO/THE . B L EFE ... ...95.1980 |... 2,379,948 |.... .2,500,000 |.. 2,548,650 O R 0 X N N | N RPN | ) AN 1.750 |...... 0.525 ...04/2172021 ...|....09/06/2024 ...
194162-AM-5 ..... COLGATE-PALMOLIVE CO . N L DFE ..|... ...96.7300 |... .1,000,000 |.. O e 118 0 0 e 3.100 |...... 3.13%2 ....08/01/2022 ...|....08/15/2025 ...
20030N-BL-4 ..... COMCAST CORP B L G FE ... ...96.9150 |... .2,250,000 |.. O e (3,851) |0 o0 e 3.375 |...... 3.113 ....04/11/2022 ...|....02/15/2025 ...
20030N-BN-0 ..... COMCAST CORP ... N L GFE ... ...96.5170 |... 772,133 |.... ... 800,000 |.. 849,014 0 [ (20,396) |veeeeeeeeen0 [0 e 3.375 |...... 0.764 ...07/23/2020 ...|....08/15/2025 ...
20030N-DK-4 ... COMCAST CORP ... 1 .G FE .. ...94.3040 |. ..1,886,082 |. .2,000,000 .1,941,764 |.. .0 .3.300 |......4.053 ....08/30/2022 .. 04/01/2027 ...
20826F-AU-0 ..... CONOCOPHILL IPS COMPANY 2 FFE .. ...95.2070 |. ..1,190,081 |. . 1,250,000 1,248,915 |.. .0 .2.400 |......2.441 ...02/22/2022 .. 03/07/2025
210518-DM-5 ..... CONSUMERS ENERGY CO ... 1 EFE .. ...98.1240 |. .. 735,930 |. . 750,000 749,957 |.. .0 .0.350 |......0.364 ...12/02/2020 .. 06/01/2023
21688A-AU-6 ..... COOPERAT RABOBANK UA/NY . .DFE .. ...98.3640 |. .. 4,426,357 |. .4,500,000 . 4,494,461 |.. .0 .3.875 |...... 3.953 ....08/17/2022 .. 08/22/2024
22160K-AL-9 ..... [COSTCO WHOLESALE CORP ... 1 DFE .. ...97.3370 |. ..486,686 |. . 500,000 495,694 |.. .0 ..en2.750 |...... 3.304 ....12/06/2018 .. 05/18/2024 ...
22546Q-AP-2 ... CREDIT SUISSE NEW YORK .. GFE ... ...93.3270 |... . 750,000 |.. ....162,417 JLO I R (8% (1<) N ARt | B IEUUPRPRRIN | ) FOUN 3.625 |...... 2.616 ...07/09/2019 ...|....09/09/2024 ...
22550L-2C-4 ..... CREDIT SUISSE NEW YORK .. D...... G FE ... ...90.0020 |... ..250,000 |.. ....262,141 JLO N R -7 £ N AR | I RPN | ) AN 2.950 |...... 0.789 ....09/15/2020 ...|....04/09/2025 ...
233851-EB-6 ..... DAIMLER FINANCE NA LLC . GFE ... ...94.8590 |... .1,000,000 |.. ....965,971 O [ 13,251 |0 o0 0.750 |...... 3.761 ...07/11/2022 ...|....03/01/2024 ...
233851-EC4 ..... DAIMLER FINANCE NA LLC .... G FE ... ...89.4410 |... ... 2,223,357 LU R [+ 1A N | N RPN | ) AN 1.450 |...... 5.289 ....09/29/2022 ... |....03/02/2026 ...
24422E-VJ-5 ... JOHN DEERE CAPITAL CORP ... FFE ... ...96.5910 |... O e 198 |0 o0 0.400 |...... 0.439 ....10/06/2020 ...|....10/10/2023 ...
28422E-IN-6 ... JOHN DEERE CAPITAL CORP ... FFE ... ...95.5130 |... O o 186 |0 [0 0.450 |...... 0.475 ....08/01/2021 ...|....01/17/2024 ...
24422E-\Y-2 ... JOHN DEERE CAPITAL CORP ... FFE ... ...93.4870 |... . ....3,998,723 JO I O - 1 < ) APPSRt | B APPSR | B AU 1.250 |...... 1.266 ...01/04/2022 ...|....01/10/2025 ...
284226104 ... JOHN DEERE CAPITAL CORP FFE ... ...98.4670 |......oeunnnns 1,969,348 |.... .... 1,999,099 O ien 99 o0 [0 e 4.050 |...... 4.068 ....09/06/2022 ...|....09/08/2025 ...
25243Y-BA-6 . DIAGEO CAPITAL PLC .... .G FE .. ...94.9810 |. 1,424,709 |. .1,511,123 |.. .0 (6,540) | 2125 | 1677 ...03/08/2022 .. 10/24/2024 ...
25243Y-BC-2 ..... DIAGEO CAPITAL PLC .... GFE ... L.91.1870 [..oivveennnnns 1,139,833 |.... .1,250,000 |. ... 1,169,137 U A 9,224 |0 o0 s 1.375 |...... 3.884 ...08/31/2022 ... |....09/29/2025 ...




¥'0L3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
25243Y-BF-5 ... DIAGEO CAPITAL PLC ...evvvveeeiiiiiiiiieeeeciniieeeeens fean e D...... T L1GFE Lo 4,063,000 |. 101.3670 |...eeunnnnnnnn 4,054,687 |...oeevennnnn 4,000,000 |.eeevunnnnns 4,062,046 |[.....covvnnnnnnns (U R (7.3 AN | Y FPPOR | R RO 1(1 0 I FN 4.604 ... 12/12/2022 ...|....10/24/2025 ...
25601B-2D-6 ..... DNB BANK ASA |- 1.DFE ... .. 2,500,000 |...96.4330 |..oeennnnnnnn 2,410,825 |.... .2,500,000 |.. ....2,500,000 O 0 0 000l 2.968 |- 2.968 ....08/24/2022 ...|....03/28/2025 ...
264420-A8-3 ... DUKE ENERGY CAROLINAS vevveeees | LEFE Ll .. 1,906,660 |...94.2400 |... .... 1,858,576 O e (28,781) [0 feiiil0 000002950 | 1.215 ....04/23/2021 ...|....12/01/2026 ...
26444H-AC-5 ... DUKE ENERGY FLORIDA LLC ... e | LFFE L .. 1,096,820 |...94.3550 |... ....1,071,990 0 e (18,437) |0 o0 0022232200 |- 1.249 ...08/23/2021 ...|....01/15/2027 ...
316770-BT-5 ..... FIFTH THIRD BANK 2 e TG FE L .. 4,000,000 |. 100.7720 |... ....4,000,000 O 0 0 00000050852 | 5.852 ....10/24/2022 ...|....10/27/2025 ...
341081-FZ-5 ..... FLORIDA POWER & LIGHT CO .. A1 e [ 1D FE L .. 1,005,400 |...95.8310 |... .... 1,004,007 O e (1,393) [0 eeeiiieeeeel0 002,850 |- 2.659 ...08/15/2022 ...|....04/01/2025 ...
369550-BG-2 ..... GENERAL DYNAMICS CORP A1 [ TG FE L ...97.3540 |... .... 4,104,542 LU U (< 28 ) N AR N RPN | I AR 8- 41 I AN 2.219 ...02/23/2022 ... |....05/15/2025 ...
374288-AB-4 ..... J PAUL GETTY TRUST N L .. 1.AFE ..|... ...95.7830 |... 0 . eeeereeeeeeennd0 o0 00002391 | 0.391 ....01/22/2021 ...|....01/01/2024 ...
377373-AL-9 ..... GLAXOSMITHKLINE CAPITAL 1 1FFE .. ...96.7450 |. A s .0 (2,821)|. .0.319 ....04/26/2021 .. 10/01/2023
38141G-W0-3 ..... GOLDMAN SACHS GROUP INC . 1 L2.AFE .. ...96.4850 |. .. 3,135,745 |. 3,250,000 .0 14,211 .4.922 ....00/14/2022 .. 09/29/2025
38141G-XJ-8 ..... GOLDMAN SACHS GROUP INC . 1 1FFE .. ...96.1320 |. ..480,662 |. . 500,000 .0 .. (12,199) | ......0.989 ...09/17/2020 .. 04/01/2025 ...
38141G-XM-1 ... GOLDMAN SACHS GROUP INC ... N L .. 1.F FE ..|... ...88.3610 |... . 500,000 |.. ... 500,000 O 0 0 [0l 12093 1.093 ....12/04/2020 ...|....12/09/2026 ...
38141G-XS-8 ..... GOLDMAN SACHS GROUP INC ... B L .. 1.F FE ..|... ...90.5550 |... . 750,000 |.. ... 750,000 O 0 0 00000000855 |l 0.855 ....02/10/2021 ...|....02/12/2026 ...
38141G-XZ-2 ..... GOLDMAN SACHS GROUP INC ... N L .. 1.F FE ..|... ...98.8490 |... . 750,000 |.. ....150,162 JLO I U €:161:) N APPSR FEUUPPRRRRIN | N SO | 7<) AU 0.557 ....05/05/2021 ...|....03/08/2024 ...
38141G-YE-8 ..... GOLDMAN SACHS GROUP INC ... B L .. 1.F FE ..|... ...96.2570 |... . 500,000 |.. ....499,855 LU Y[+ T N N RPN | I SN | 1< A AN 0.699 ....08/16/2021 ...|....09/10/2024 ...
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC ... N A .. 1.F FE ..|... ...89.0570 |... . 500,000 |.. .. 500,000 O 0 0 [0 2,640 |- 2.640 ....01/19/2022 ...|....02/24/2028 ...
404280-CJ-6 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...90.3700 |... O 3,145 0 [0l 10645 | 2.114 ....01/14/2022 ...|....04/18/2026 ...
404280-CS-6 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...92.5420 |... ....2,628,8%5 0 e 28,135 [0 feeeiiiel0 0000002976 |l 4.229 ...09/19/2022 ...|....05/24/2025 ...
404280-CU-1 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...96.2640 |... 962,642 |.... ,000,000 O 0 0 000000000732 | 0.732 ....08/10/2021 ...|....08/17/2024 ...
437076-CA-8 ..... HOME DEPOT INC 1FFE .. ...92.1240 |. ..921,242 |. .990,030 |.. .0 .2.748 ....08/14/2022 .. 04/15/2027
437076-CN-0 ..... HOME DEPOT INC 1FFE .. ...93.4940 |. ..934,935 |. .995,405 |.. .0 .2.990 ...03/24/2022 .. 04/15/2027
437076-CR-1 ..... HOME DEPOT INC ... 1FFE .. ...98.6070 |. ..986,068 |. .999,670 |.. .0 .4.013 ....00/12/2022 .. 09/15/2025
438127-AA-0 ..... HONDA MOTOR CO LTD . .1.GFE .. ...94.5510 |. ..2,836,518 |. .3,000,000 |.. .0 .2.21 ....03/03/2022 .. 03/10/2025 ...
440452-AH-3 ..... [HORMEL FOODS CORP 1FFE .. ...86.7360 |. .1,000,000 .932,153 |.. .0 ......3.068 ...08/23/2022 .. 06/03/2028 ...
458140-BY-5 ..... INTEL CORP .. 1.EFE ..|... ...96.3160 |... .2,250,000 |.. 2,228,543 O v 1515 0 [0 0000032750 | 3.979 ....08/23/2022 ...|....08/05/2027 ...
459200-KM-2 ..... 1BM CORP .. .. 1.G FE ..|... ...90.0670 |... 1,249,855 O e 30 0 0 000222.200 |- 2.203 ...02/02/2022 ...|....02/09/2027 ...
459200-KS-9 ... 1BM CORP .. .. 1.G FE ..|... ...98.4450 |... 4,500,000 O 0 0 [0 00204.000 . 4.000 ....07/20/2022 ...|....07/27/2025 ...
46647P-BH-8 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... ...92.4900 |... O e (2,392) [0 e l0 22,005 |- 1.019 ....07/22/2020 ...|....03/13/2026 ...
46647P-BR-6 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... ...87.5590 |... .. 2,469,318 O e 6,193 L0 [0 000002.182 | 2.477 ...01/18/2022 ...|....06/01/2028 ...
46647P-BT-2 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...88.1410 |... ..250,000 |.. 250,000 O 0 0 0 el 12045 | 1.045 ....11/12/2020 ...|....11/19/2026 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO .1EFE .. ...87.8270 |. .2,000,000 1,813,775 |.. .0 .4.648 ....08/20/2022 .. 04/22/2027 ...
46647P-CN-6 ..... JPMORGAN CHASE & CO 1EFE .. ...92.3120 |. .1,500,000 .1,500,000 |.. .0 .0.768 ...08/03/2021 .. 08/09/2025
49327M-3E-2 . KEY BANK NA .......... .1.GFE .. ...97.63%0 |[. .2,750,000 .2,749,327 |.. .0 .4.160 ....08/03/2022 .. 08/08/2025
539830-BU-2 ..... [LOCKHEED MARTIN CORP . . 1.GFE .. . 100.7420 |. .1,000,000 997,313 |.. .0 .5.055 ....10/19/2022 .. 10/15/2025
576291-CV-0 ..... [MASSMUTUAL GLOBAL FUNDIN .. 1.BFE .. ...97.0420 |. .1,000,434 |.. .0 ......0.414 ....09/16/2020 .. 08/28/2023 ...
5762911-DB-3 ..... MASSMUTUAL GLOBAL FUNDIN .. .. 1.BFE ..|... ...94.5030 |... ... 1,499,272 0 e 865 [0 e l0 002220600 ... 0.638 ...04/08/2021 ...|....04/12/2024 ...
576201-DK-3 ..... MASSMUTUAL GLOBAL FUNDIN .. .. 1.B FE ..|... ...97.7670 |... ... 3,996,332 O 482 fennl0 [0l 40150 |l 4.187 ....08/23/2022 ...|....08/26/2025 ...
59217G-EJ-4 ..... MET LIFE GLOB FUNDING | ... .- 1.DFE ..|... ...90.8430 |... O i 87 o0 [0 10022202950 |- 0.986 ....06/29/2020 ...|....07/02/2025 ...
59217G-EN-5 ..... MET LIFE GLOB FUNDING I ... ... 1.DFE ..|... ...93.7560 |... LU R 11 I N N RPN | SN | <4 I AN 0.585 ....06/01/2021 ...|....06/07/2024 ...
59217G-ER-6 ..... MET LIFE GLOB FUNDING | ... .- 1.DFE ..|... ...88.5000 |... O e 378 0 e l0 el 10875 | 1.899 ...01/08/2022 ...|....01/11/2027 ...
59217G-FC-8 ..... MET LIFE GLOB FUNDING | .. e [ 1D FE L ...97.7400 |... . .. O e M9 0 [0 000040050 | 4.064 ....08/18/2022 ...|....08/25/2025 ...
617446-80-5 ..... MORGAN STANLEY 1. .. 1.EFE ..|... ...92.9810 |... 464,907 |.... ... 500,000 |.. 513,440 0 e (5,685) [oeeeeieeeeen0 o0 el 2,188 | 1.015 ...08/17/2020 ...|....04/28/2026 ...
617446-8V-4 ..... MORGAN STANLEY ... 1. .. 1.EFE ..|... ...87.6580 |... 657,436 |.... . 750,000 |.. ... 750,000 O 0 0 [0 0000.0.985 |l 0.985 ....12/07/2020 ...|....12/10/2026 ...
61747Y-EB-7 ..... MORGAN STANLEY 1 1EFE .. ...94.5290 |. .. 472,646 |. . 500,000 500,000 |.. .0 ......0.791 ....07/15/2021 .. 01/22/2025 ...
61747Y-EK-7 ..... MORGAN STANLEY ... 1.. 1.EFE ..|.. .. 2,500,000 )...89.0570 |.............. 2,226,423 |.... .2,500,000 |. ....2,500,000 O 0 o0 00002475 . 2.475 ...01/19/2022 ... |....01/21/2028 ...
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61772B-AA-1 ..... MORGAN STANLEY ...vvvviiniiiiiiiiineeccriiineeeceviiines foee ven | s T L1EFE e 1,000,000 |...98.5150 |......ceuunnenens 985,145 [...covvvnnnnns 1,000,000 [...oeerennnnn 1,000,000 |.eveennirrennnnns (O S N R | I R | B SO o B £ [ RN 0.731 A0 cevees Jovennieiiinnnnns 1,746 ....04/19/2021 ...|....04/05/2024 ...
641062-AQ-7 ..... NESTLE HOLDINGS INC ... A1 e [ 1D FE L ...95.5090 |...ccevnunnnns 1,193,861 |.... .1,250,000 |.. .... 1,249,056 O 904 0 k01110000375 | 0.448 [ ....... e 2,161 |... ....09/08/2020 ...|....01/15/2024 ...
641062-AV-6 ..... NESTLE HOLDINGS INC ... A1 [ 1D FE L ...87.6400 |.........on.n. 1,752,790 |.... .2,000,000 |.. .... 1,998,271 O 415 0 [0l 10150 | 11721 ....... .... 10,669 |... ...09/07/2021 ...|....01/14/2027 ...
641062-BA-1 ..... NESTLE HOLDINGS INC N A |- 1.DFE ... ...98.4620 |.............. 1,969,234 |.... .2,000,000 |.. .... 1,999,402 O e 62 o0 e l0 002224.000 |- 4.012 [MS ...... .. 24,000 |... ....09/06/2022 ...|....09/12/2025 ...
649521I-Di-0 ... NEW YORK LIFE GLOBAL FDG S LAFE L ...88.9800 |.......oeunnns 1,567,148 |.... .1,750,000 |.. .... 1,749,002 O 328 L0 [0 00020850 |- 0.869 ...01/1172021 ... |....01/15/2026 ...
649521I-EB-5 ... NEW YORK LIFE GLOBAL FDG .. .. 1.AFE ..|... ...94.2540 |... ... 750,000 |.. 749,804 O e M7 0 k0012000550 |- 0.570 ...04/20/2021 ...|....04/26/2024 ...
64952lI-EU-3 ... NEW YORK LIFE GLOBAL FDG .. .. 1.AFE ..|... ...96.8610 |... .... 3,749,086 O e 136 o0 [0 0000.3.600 |- 3.610 ....08/01/2022 ...|....08/05/2025 ...
65558R-AA-T7 ..... NORDEA BANK ABP .- 1.DFE ..|... ...96.6580 |... ... 3,227,755 0 e 3,657 o0 e l0 0022230600 |- 3.898 ...08/02/2022 ...|....06/06/2025 ...
65558R-AC-3 ..... [NORDEA BANK ABP .. .. 1.DFE .. ...99.2830 |. 1,745,411 |.. .0 .4.854 ....00/15/2022 .. 09/22/2025
65559C-AC-5 ..... [NORDEA BANK AB ... . .. 1.DFE .. ...93.8090 |. 999,944 |.. .0 .0.629 ....05/17/2021 .. 05/24/2024
67021C-AM-9 ..... [NSTAR ELECTRIC CO .. 1 1FFE .. ...94.0440 |. A .2,084,854 |.. .0 ..o 2.120 ...01/20/2022 .. 05/15/2027 ...
693475-BH-7 ..... PNC FINANCIAL SERVICES .. N2 e [ 1GFE L . 101.0680 |... 2,526,693 |.... ....2,500,000 O 0 0 [0l 5U67T | 5.671 ....10/25/2022 ...|....10/28/2025 ...
713448-FB-9 ..... PEPSICO INC .... A1 [ LEFE L ...96.5270 |... 1,206,583 |.... ... 1,249,817 O 288 o0 [0 000220.400 . 0.419 ....10/05/2020 ...|....10/07/2023 ...
74005P-BQ-6 ..... LINDE INC/CT ... e | LFFE L ...96.2480 |... 2,165,585 |.... ....2,234,146 O 3429 |0 k00002032200 |- 3.443 ....04/19/2022 ...|....01/30/2026 ...
741530-CL-1 ..... PRICOA GLOBAL FUNDING 1 ... ... 1.DFE ..|... ...95.3740 |... O i 0 [0 000002.400 . 2.402 ....09/16/2019 ...|....09/23/2024 ...
741530-CM-9 ..... PRICOA GLOBAL FUNDING 1 ... .- 1.DFE ..|... ...89.9950 |... . JO I AU Y () I FORUPRRY | R AU | I SO )18 - 4[4 I AU 0.847 ...01/13/2021 ...|....09/01/2025 ...
741531-CR-8 ..... PRICOA GLOBAL FUNDING 1 ... e [ 1D FE L ...98.0570 |... 3,432,008 |.... 0. 223 [0 0 [ 4.200 . 4.222 ....08/24/2022 ...|....08/28/2025 ...
742718-FV-6 ..... PROCTER & GAMBLE CO/THE ... A1 e [ 1D FE L ...90.7390 |... 4,536,940 |.... . . .... 4,994,152 0 . L1252 [0 |0 [0 12900 . 1.930 ...01/27/2022 ...|....02/01/2027 ...
744560-BL-9 ..... PUBLIC SERVICE ELECTRIC ... B L .. 1.F FE ..|... ...95.6880 |... 478,442 |.... ... 500,000 |.. 521,443 O [ (9,984) [0 [0 f100003.000 . 0.954 ....06/25/2020 ...|....05/15/2025 ...
756109-AZ-7 ..... [REALTY INCOME CORP .... 1 . 1.GFE .. ...87.0040 |. .. 1,305,056 |. .1,500,000 01,492,534 |.. .0 ..2,285 |. .0.908 ....12/09/2020 .. 03/15/2026
756250-AE-9 ..... [RECKITT BENCKISER TSY .1 .1.GFE .. ...92.2830 |. ..4,614,159 |. .5,000,000 .5,161,051 |.. .0 .. (33,949) |. .2.200 ....01/18/2022 .. 06/26/2027
771196-BT-8 ..... ROCHE HOLDINGS INC . 1 .1.CFE .. ...94.8100 |. ..2,228,037 |. .2,350,000 .2,350,000 |.. .0 L2132 ....08/03/2022 .. 03/10/2025
771196-BV-3 ..... ROCHE HOLDINGS INC . 1 .1.CFE .. ...91.2110 |. ..2,280,273 |. .2,500,000 .2,500,000 |.. .0 .2.314 ...08/08/2022 .. 03/10/2027 ...
82620K-AX-1 ..... SIEMENS FINANCIERINGSMAT 1 1EFE .. ...95.1070 |. .. 1,426,611 |. .1,500,000 1,501,925 |.. .0 ......0.542 ....05/14/2021 .. 03/11/2024 ...
85440K-AC-8 ..... STANFORD UNIVERSITY A1 [ TAFE L .. 86.8670 |... 217,166 |.... 250,000 O 0 0 [0 0010289 | 1.289 ....05/28/2020 ...|....06/01/2027 ...
857477-BS-1 ..... STATE STREET CORP N2 e | LFFE L ...89.6680 |... 4,169,538 |.... 4,650,000 O 0 0 [0 0001 2.208 |- 2.203 ....02/02/2022 ...|....02/07/2028 ...
86959L-AG-8 ..... SVENSKA HANDELSBANKEN AB .. | oeeeeeeeen [ 1.CFE L ...93.7130 |... 2,342,833 |.... 2,499,069 L R .71V I O N RPN | I SN | <1 I AN 0.576 ....06/07/2021 ...|....06/11/2024 ...
87612E-BM-7 ..... TARGET CORP N A .. 1.F FE ..|... ...90.8250 |... 1,747,560 0 835 [0 0 el 12950 | 1.986 ...01/19/2022 ...|....01/15/2027 ...
882508-BK-9 ..... TEXAS INSTRUMENTS INC ... N 1.EFE ..|... ...88.3710 |... . .. O 0 0 [0 e 12125 | 1.125 ....09/07/2021 ...|....09/15/2026 ...
89236T-HU-2 ..... TOYOTA MOTOR CREDIT CORP .. 1.EFE ..|... ...95.5690 |... 477,843 |.... . 500,000 |.. ....499,990 O e 10 0 feeiel0 000202450 |-l 0.452 ....01/06/2021 ...|....01/11/2024 ...
89236T-JD-8 . TOYOTA MOTOR CREDIT CORP .. .. 1.EFE .. ...98.9240 |. .. 741,927 | . 750,000 749,919 |.. .0 .0.441 ....04/06/2021 .. 04/06/2023 ...
89236T-JX-4 ..... [TOYOTA MOTOR CREDIT CORP .. 1.E FE .. ...97.2720 |. .. 1,459,077 |. .1,500,000 1,499,425 |.. .0 .2.5382 ....08/17/2022 .. 03/22/2024
89236T-KC-8 ..... TOYOTA MOTOR CREDIT CORP .. . .. 1.EFE .. ...98.2050 |. .. 2,455,120 |. .2,500,000 . 2,498,004 |.. .0 .3.984 ...06/27/2022 .. 06/30/2025
89236T-KG-9 ..... TOYOTA MOTOR CREDIT CORP .. 1 1EFE .. ...98.9920 |. 1,237,404 |. . 1,250,000 1,249,957 |.. .0 . 4.402 ....09/15/2022 .. 09/20/2024
902674-YB-0 ..... UBS AG LONDON .. .. 1.DFE .. ...94.6550 |. .. 1,419,831 |. 1,499,572 |.. .0 ......0.476 ....02/02/2021 .. 02/09/2024 ...
902674-YF-1 ..... UBS AG LONDON .. .. 1.DFE ..|... ...97.9610 |... 979,607 |.... . . 999,776 O e 835 [0 k0110000375 | 0.429 ....05/24/2021 ...|....06/01/2023 ...
904764-BJ-5 ..... UNILEVER CAPITAL CORP ... B L .. 1.EFE ..|... ...96.7090 |... .1,250,000 |.. ... 1,249,623 O 834 0 00000000375 | 0.418 ....09/08/2020 ...|....09/14/2023 ...
911312-BK-1 ..... UNITED PARCEL SERVICE ... N L .. 1.F FE ..|... ...99.3950 |... ... 750,000 |.. 0 e 6,380 [0 e l0 el 2,500 |- 3.380 ....12/05/2018 ...|....04/01/2023 ...
911312-BL-9 ..... UNITED PARCEL SERVICE ... B L .. 1.F FE ..|... ...96.3880 |... .2,000,000 |.. O e 8,081 L0 [0 00002.800 |- 3.633 ....06/17/2022 ...|....11/15/2024 ...
91159H-JC-5 ... US BANCORP 2 ... .. 1.F FE ..|... ...89.9370 |... .3,000,000 |.. O 0 0 [0 22215 | 2.215 ...01/20/2022 ...|....01/27/2028 ...
9115H-JF-8 ..... US BANCORP A1 [ LR FE L ...97.7650 |... .1,000,000 |.. O e (488) [eiiiinnl0 0 el 40548 | 4.365 ....08/29/2022 ...|....07/22/2028 ...
91324P-DR-0 ..... UNITEDHEALTH GROUP INC .. 1T |- LFFE .t ...96.2310 |... 721,730 |.... ... 750,000 |.. 770,744 O e (12,679) [0 o0 102,375 | 0.658 ...04/09/2021 ...|....08/15/2024 ...
931142-ER-0 ..... WALMART INC .... 1T [ 1.CFE ... ...88.4500 |... 1,105,621 |.... s ... 1,248,234 O 464 0 [0l 10050 | 1.089 ...09/08/2021 ...|....09/17/2026 ...
931142-EW-9 ..... [WALMART INC .... 1 .1.CFE .. ...98.7020 |. ..1,727,290 |. 1,750,000 .1,748,8% |.. .0 eeenn 3.925 ....09/06/2022 .. 09/09/2025 ...
95000U-2A-0 ..... WELLS FARGO & COMPANY ... 2 s | 2AFE L. ...92.8400 |.......oennnns 1,160,501 |.... .1,250,000 |. ....1,312,777 O . (12,948) |0 000003584 ). 2.373 ...01/11/2022 ... |....05/22/2028 ...
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95000U-2R-3 ..... WELLS FARGO & COMPANY ....cevvveniiviinnnnnneniinnnnenns foee vee | e [T L 2AFE L 2,557,212 ...98.4350 [...eerrinnnn 2,460,875 |.viiiennnnn 2,500,000 |.....ccvvnnnns 2,511,434 |0 [ (27,188) [oeeeeeiiiiennn0 il e 1.654 |...... 0.561|dD e Joeeeeeieeees 3,331 ...04/29/2021 ...|....06/02/2024 ...
95000U-3C-5 ..... WELLS FARGO & COMPANY |- 2.AFE L. 3,223,188 |...98.0100 |... ..3,185,314 |.... .3,250,000 |.. 8,225,927 o0 e 2,739 o0 o0 e 4.540 |...... 4.844 [FA ...... ... 55,741 |... ....09/07/2022 ...|....08/15/2026 ...
976656-CL-0 ..... WISCONSIN ELECTRIC POWER .. v [ P FE L .. 1,054,160 |...94.6950 |... 946,946 |.... .1,000,000 |.. ... 1,023,392 L (12,383) [0 o0 2.050 |...... 0.789 | ....... ...06/25/2020 ... |....12/15/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 229,731,197 | XXX 217,540,902 229,350,000 229,161,498 0 (294,755) 0 0 XXX XXX XXX 1,659,061 2,482,951 XXX XXX
03464B-AA-6 ..... ANGEL OAK MORTGAGE TRUST 22-1 A1 ... L..78.9610 |..ccevnnnnnnns 1,895,097 |.... . 2,400,029 |.. ....2,400,007 O e 17 0 [0 e 2.881 |...... 2.849 [MON ..... . 63,383 |....02/08/2022 ...|....12/25/2066 ...
03464T-AA-7 ..... ANGEL OAK MORTGAGE TRUST 22-3 A1 ... L..94.1190 |t 1,999,897 |.... . 2,124,864 |.. ....2,102,651 JLU PR I (I N | N RN | ) A 4.000 |...... 4.131 [MON ..... . 56,663 |....06/05/2022 ...|....01/25/2067 ...
07336G-AD-6 ..... OCEANVIEW MORTGAGE TRUST 21-4 A4 ... ...79.7660 |... 1,517,766 |.. .... 1,540,058 O e (2,377) |0 o0 e 2.500 |...... 2.294 |NON ... . 37,944 |....09/24/2021 ...|....10/25/2051 ...
07336L-BL-6 ..... OCEANVIEW MORTGAGE TRUST 21-2 A20 .. ... 77.29%60 |... 421,771 .. LU RN €72 DN PO | N RPN | ) AN 2.500 |...... 2.248 [MON ..... . 10,544 |....07/26/2021 ...|....06/25/2051 ...
07336N-AA-7 ..... BAYVIEW MSR OPPORTUNITY MASTER 22-2 A1 .... ...83.4840 |... .2,534,080 |.. ... 2,550,157 O e (1,917 0 o0 e 3.000 |...... 2.869 [MON ..... . 69,687 |....01/24/2022 ...|....12/25/2051 ...
12566P-BE-4 ..... CIM TRUST 21-INV1 A29 ... 77.3990 |... 336,086 |.... ..434,226 |.. 440,321 JLU N R (-0 PO | I RPN | ) AN 2.500 |...... 2.267 ....08/11/2021 ...|....07/01/2051 ...
12571Y-AA-T ... CIM TRUST 22-R1 A1 ...88.0340 |... .. 2,825,532 |.... . 3,209,603 |.. .... 3,189,997 0 [ 3,088 |0 o0 e 3.000 |...... 3.098 ...02/25/2022 ... |....01/25/2061 ...
12659Y-AA-2 ..... COLT FUNDING LLC 22-3 A1 ...91.6200 |. ..839,120 |. ..915,872 .839,310 |.. .0 .3.901 |......5.647 ... 11/16/2022 .. 02/25/2067
19685E-AA-9 ..... COLT FUNDING LLC 22-2 A1 .. ...91.8710 |. ..2,809,714 |. . 3,058,309 . 3,058,309 |.. .0 .2.9% |......2.957 ...02/18/2022 .. 02/25/2067
33851K-AC-0 ..... FLAGSTAR MORTGAGE TRUST 20-2 A2 . ...81.8740 |. .. 245,286 .252,185 |.. .0 ......3.000 |......2.031 ....08/13/2020 .. 08/25/2050 ...
33852H-AB-8 ..... FLAGSTAR MORTGAGE TRUST 21-8INV A3 ... ...79.7660 |... . 4,541,945 |.. ....4,617,660 0 [ (8,163) |0 [0 e 2.500 |...... 2.264 ...08/20/2021 ...|....09/25/2051 ...
36169K-AA-4 ... GCAT 22-NaM2 A1 ...95.8040 |... 1,375,982 |.. .... 1,369,665 O [ 841 0 [0 4.210 |...... 4.253 ...04/28/2022 ...|....02/25/2067 ...
617710-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A ...79.7660 |... L.371,427 .. 0 [ (1,185 |0 o0 e 2.500 |...... 1.942 ....12/11/2020 ...|....12/25/2050 ...
64831M-AA-0 ..... NEW RESIDENTIAL MORTGAGE LOAN 22-NOM2 A1 .... ...86.2970 |... . 4,352,984 |.. O e 1,894 |0 [0 3.079 |...... 3.112 ...08/03/2022 ...|....03/27/2062 ...
67448I-AP-3 ..... ONSLOW BAY FINANCIAL LLC 20-EXP3 1A8 ...85.4160 |... ..229,727 |.. O [ (2,544) |0 [0 e 3.000 |...... 1.965 ....09/18/2020 ...|....01/25/2060 ...
67647W-AV-9 ..... OCEANVIEW MORTGAGE TRUST 21-3 A20 ...77.5000 |... 1,481,638 |.. O [ (2,279) [0 [0 2.500 |...... 2.305 ....08/20/2021 ...|....07/25/2051 ...
67648B-AA-0 ..... BAYVIEW MSR OPPORTUNITY MASTER 22-1 A1 . ...83.9630 |... 770,218 |.... ..917,325 |.. 932,232 O [ (,754) |0 e l0 e 3.000 |...... 2.767 ...01/06/2022 ...|....12/25/2051 ...
81748X-AA-2 ..... SEQUOIA MORTGAGE TRUST 21-5 A1 ... ...79.8910 |... ..2,201,485 |.... .2,755,623 |.. ....2,784,040 0 | 2 (2,867) [0 |0 e, 2.500 |...... 2.346 ....06/21/2021 ...|....07/25/2051 ...
81748X-AU-8 ..... SEQUOIA MORTGAGE TRUST 21-5 A19 . ...77.1620 |. 327,122 ). .. 423,942 425,399 |.. .0 (147) . .2.500 |......2.434 ...06/21/2021 .. 07/25/2051
85573M-AA-7 ..... STARWOOD MORTGAGE RESIDENTIAL 20-3 A1 ...90.9010 |. ... 48,946 |. 53,845 ..53,844 |.. .0 .0 .1.486 |......1.426 ...08/05/2020 .. 04/25/2065
89173F-AB-6 ..... TOWD POINT MORTGAGE TRUST 17-1 A2 ..... ...96.6590 |. .. 1,208,236 |. . 1,250,000 .1,197,742 |.. .0 1,257 .3.500 |......5.154 ....12/02/2022 .. 10/25/2056
89180G-AW-9 ..... TOWD POINT MORTGAGE TRUST 22-SJ1 ATB ......oevvvvvnnnsfoun oe ...94.8370 |. .696,49% |.. .0 .3.612 |...... 3.504 ...08/22/2022 .. 03/25/2062 ...
89180L-AA-6 ..... TOWD POINT MORTGAGE TRUST 21-SJ2 ATA ...eeereeenee feen et ...91.2180 |. .326,357 |.. .0 eeenn2.250 |......1.860 ....12/15/2021 .. 12/25/2061 ...
896881-AA-9 ..... TOORAK MORTGAGE CORP 21-INV1 A1 ...82.9660 |... .. ....2,681,280 LU -2 N N | N RPN | ) AN 1.1683 |...... 1.137 ....07/20/2021 ...|....07/25/20%6 ...
92538N-AB-3 ... VERUS SECURITIZATION TRUST 22-4 A2 . ...93.8320 |... 1,098,139 |.. .... 1,091,249 0 e i 900 |0 o0 e 4.740 |...... 4.809 ...04/22/2022 ... |....04/25/2067 ...
92837K-AA-9 ..... VISIO 2020-1 TRUST 20-1 A1 ...95.8170 |... ..313,011 .. O o o0 [0 1.545 |...... 1.497 ....07/24/2020 ...|....08/25/2055 ...
95002T-AA-2 ..... WELLS FARGO MORTGAGE BACKED SE 20-3 A1 .... . ...87.7510 |... ..359,371 |.. . 0 e (2,109) |0 o0 e 3.000 |...... 2.119 ...07/15/2020 ...|....06/25/2050 ...
95003A-AC-8 ..... WELLS FARGO MORTGAGE BACKED SE 21-1 A3 . Y PP e |2, .. 613,985 |...86.1410 |... . 707,191 |.. ... 614,100 O e 15 0 0 2.500 |...... 6.004 ...12/06/2022 ... |....12/25/2050 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 40,736,767 [ XXX 34,889,673 40,797,102 40,737,928 0 XXX XXX XXX 98,286 948,100 XXX XXX
03880X-AA-4 ..... ARBOR REALTY COLLATERALIZED LO 22-FL1 A .. AFE ... .. 8,750,000 |...96.4470 |.............. 8,439,077 |.... .8,750,000 |.. ....8,750,000 O o0 0 o0 e 5.729 |...... 4.838 [MON ..... .. 205,324 |....01/26/2022 ... |....01/15/2037 ...
055983-AA-8 ..... BSPRT ISSUER LTD 22-FL8 A AFE .. ...96.6190 |.....oounnnnns 2,657,032 |.... ....2,750,000 L RN | AR | RN | B FN 5.779 |...... 5.095 [MON ..... ... 65,179 |....01/28/2022 ...|....02/15/2037 ...
40390J-AA-0 ..... HGI CRE CLO LTD 21-FL2 A .. AFE ... ...96.3190 |...covnnnnnnns 2,167,180 |.... ....2,250,000 JLO N N | [ AP | B IR | B AU 5.459 |...... 4.127 [MON ..... .. 58,058 |....09/17/2021 ...|....09/17/2036 ...
403950-AA-6 ..... HGI CRE CLO LTD 22-FL3 A .. A FE .. ...98.7180 |. ..5,676,279 |. .5,750,000 |.. .0 .5.979 |......5.291 ....03/24/2022 .. 04/19/2037 ...
53946P-AA-8 . LOANCORE 2018-CRE1 ISSUER LTD 22-CRE7 A A FE .. ...96.0300 |. .. 8,402,649 |. .8,750,000 .8,750,000 |.. .0 .5.845 |......5.040 ....02/15/2022 .. 01/17/2037
55284A-AA-6 ..... [MF1 MULTIFAMILY HOUSING MORTGA 21-FL7 A .. A FE .. ...95.6860 |. 1,435,287 |. .1,500,000 .1,500,000 |.. .0 .5.550 |......4.141 ....09/10/2021 .. 10/16/2036
55284J-AA-T7 . MF1 MULTIFAMILY HOUSING MORTGA 22-FL8 A .. A FE .. ...96.1370 |. ..1,201,713 |. . 1,250,000 1,250,000 |.. .0 ......5.660 |......4.658 ....01/07/2022 .. 02/19/2037 ...
75574P-AA-0 ..... READYCAP COMMERCIAL MORTGAGE T 22-FL8 A .. AFE L. .. 1,750,000 )...97.0600 |.............. 1,698,554 |.... .1,750,000 |.. .... 1,750,000 O 0 o0 0 5.5% |...... 4.874 ...02/24/2022 ... |....01/25/2037 ...
1039999999. Subtotal - Bonds - Industrial and Misc

Commercial Mortgage-Backed Securities 32,750,000 [ XXX 31,677,771 32,750,000 32,750,000 0 0 0 0 [ XXX XXX XXX 74,303 790,718 XXX XXX
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00190Y-BD-6 ..... ARES CLO LTD 13-2A A2R2 .......ccvvvuiiiiiiiiniieiiinnns s L LAFE e 2,550,000 |...97.1920 |.........onn.. 2,478,3% |.....covvnnnn. 2,550,000 |....ccvvunnnns 2,550,000 [..ecevvvunnnns (O R N R | I R | B FOPIN . 3 FN 5.005 ....00/23/2021 ...|....10/28/2034 ...
02582J-dV-3 ... AMERICAN EXPRESS CREDIT ACCOUN 22-3 A ... .. 1.AFE ..|... ...97.6630 |... ... 11,719,542 |.... 12,000,000 |.. ...11,762,258 O 22,414 |0 k00000080750 |- 4.553 ....09/22/2022 ...|....08/16/2027 ...
03767J-AF-2 ..... APIDOS CLO 17-27A A1R .. 1.AFE ..|... ...98.6790 |.....couunnnns 1,973,588 |.... .2,000,000 |.. ....2,000,000 O 0 0 [0 0000050722 | 3.815 ....06/07/2021 ...|....07/17/2030 ...
08179H-AE-O ..... BENEFIT STREET PARTNERS CLO LT 17-12A A1 . .. 1.AFE ..|... ...98.2980 |...ccvvuunnnns 1,744,789 |.... 1,775,000 |.. .... 1,775,000 O 0 0 0 el 50742 | 4.208 ....10/04/2021 ...|....10/15/2030 ...
140430-AC-6 ..... CAPITAL ONE PRIME AUTO RECEIVA 22-1 A3 .... .. 1.AFE ..|... ...96.2830 |... .3,500,000 |.. ... 3,499,424 O e 189 0 00000030170 | 3.179 ....04/26/2022 ...|....04/15/2027 ...
14310B-AU-5 ..... CARLYLE GLOBAL MARKET STRATEGI 13-1A A1R .. 1.AFE ..|... ...98.6670 |... . 2,224,557 |.. ... 2,224,557 O i 0 [ l0 0000050600 |- 3.79 ...06/25/2021 ...|....08/14/2030 ...
14315P-AD-7 ..... CARMAX AUTO OWNER TRUST 19-3 A3 .. 1.AFE ..|... ...99.3390 |... 109,923 |.... 110,654 O e (140) 0 [0 00002.180 | 2.185 ....07/24/2019 ...|....08/15/2024 ...
14317H-AC-5 ..... CARMAX AUTO OWNER TRUST 22-2 A3 .. .. 1.AFE ..|... ...97.2500 |... 3,160,612 |.... .... 3,249,634 O 128 0 [0 0000030490 |- 3.4% ....04/21/2022 ...|....02/16/2027 ...
161571-HS-6 ..... CHASE ISSUANCE TRUST 22-A1 A ... 1AFE .. ...97.4060 |. ..1,704,612 |. 1,749,735 |.. .0 .3.976 ....00/09/2022 .. 09/15/2027
21873B-AA-3 ..... COLONY AMERICAN FINANCE LTD 21-2 A . s 1AFE . ...84.1330 |. .. 1,408,242 |. 1,673,759 |.. .0 .1.397 ....07/21/2021 .. 07/15/2054
25211A-AE-9 ..... DEWOLF PARK CLO LTD 17-1A AR ........ . s 1AFE .. ...98.6750 |. ..2,614,898 |. .2,650,000 .2,650,000 |.. .0 e 4.239 ....10/08/2021 .. 10/15/2030 ...
33767M-AA-3 ..... FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR1 A . .. 1.AFE ..|... ...89.3610 |... ..990,718 |.. O 0 0 0 ]l 10339 | 1.327 ...07/31/2020 ...|....08/17/2037 ...
34528G-AK-2 ..... FORD CREDIT AUTO OWNER TRUST 20-A A3 .... .. 1.AFE ..|... ...98.9510 |... ...55,470 |.. O e (28) 0 [0 el 10040 | 1.048 ....06/07/2020 ...|....08/15/2024 ...
34532N-AD-7 ... FORD CREDIT AUTO OWNER TRUST 21-A A4 .... .. 1.AFE ..|... ...91.6040 |... . .1,500,000 |.. O e 22 o0 [0 0002202490 |- 0.491 ....02/17/2021 ...|....09/15/2026 ...
362650-AD-8 ..... GM FINANCIAL SECURITIZED TERM 22-4 A3 .. 1.AFE ..|... . 100.1330 |... 2,753,648 |.... O i 82 o0 [0 000040820 |l 4.827 ....10/04/2022 ...|....08/16/2027 ...
36266F-AC-3 ..... GM FINANCIAL AUTOMOBILE LEASIN 22-2 A3 .... .. 1.AFE ..|... ...97.4040 |... 1,461,065 |.... O e 85 0 00000030420 | 3.426 ....05/08/2022 ...|....06/20/2025 ...
38136M-AU-2 ..... GOLDENTREE LOAN MANAGEMENT US 17-2A AR .... .. 1.AFE ..|... .. 2,500,000 |...98.7130 |... 2,467,827 |.... O 0 0 [0 050718 4.007 ....10/07/2021 ...|....11/20/2030 ...
437300-AA-4 ..... HOME PARTNERS OF AMERICA TRUST 21-1 A .. 1.AFE ..|... .. 1,290,106 |...81.5070 |... 1,051,530 |.... . ....1,290,106 O e 0 [0l 10698 | 1.687 ...07/09/2021 ...|....09/17/2041 ...
43813D-AC-2 ..... HONDA AUTO RECEIVABLES OWNER T 20-2 A3 ... .. 1.AFE ..|... .. 157,361 |...98.5410 |... 165,076 |.... .. 167,373 |.. 157,371 O e (82) eiiiiiinn0 [0 000.0.820 |- 0.823 ....06/18/2020 ...|....07/15/2024 ...
448978-AD-8 ..... HYUNDA| AUTO LEASE SECURITIZAT 22-C A3 . 1AFE . ...98.5130 |. 1,231,412 | . 1,250,000 1,249,965 |.. .0 . 4.492 ....00/12/2022 .. 10/15/2025
55820T-AJ-7 ..... MADISON PARK FUNDING LTD 17-23A AR . 1AFE .. ...98.4500 |. .. 1,969,000 |. .2,000,000 .2,000,000 |.. .0 .3.619 ....06/04/2021 .. 07/27/2031
55821C-AA-2 . ATRIUM CDO CORP -9A AR2 ............ 1AFE . ...97.9240 |. ..974,179 |. ..994,830 .994,830 |.. .0 .3.558 ....02/12/2021 .. 05/28/2030
63942K-AA-2 ..... [NAVIENT STUDENT LOAN TRUST 21-GA A 1AFE .. ...84.2680 |. .. 1,081,342 |. .1,283,213 .1,281,3% |.. .0 .1.612 ... 11/17/2021 .. 04/15/2070 ...
6394211-AA-8 ..... [NAVIENT STUDENT LOAN TRUST 22-A A 1AFE . ...87.7590 |. .. 1,169,265 |. . 1,332,366 01,332,348 |.. .0 eeenn 2.230 ...02/01/2022 .. 07/15/2070 ...
65357L-Ad-4 ..... NIAGARA PARK CLO LTD 19-1A AR .. 1.AFE ..|... ...97.7570 |... 1,955,134 |.... .2,000,000 |.. 2,000,000 O 0 0 [0 0000050792 | 4.622 ...06/11/2021 ...|....07/17/2032 ...
65480D-AD-5 ..... NISSAN AUTO LEASE TRUST 21-A A4 .. 1.AFE ..|... ...95.7730 |... 3,352,041 |.... 3,347,624 JLO I U (11 ;N ARt | R AU | I SO Y 1<0 I AU 5.503 ....12/05/2022 ...|....07/15/2026 ...
65480J-AC-4 ..... NISSAN AUTO RECEIVABLES ONNER 22-B A3 .. .. 1.AFE ..|... ...98.7820 |... 3,210,418 |.... 3,249,392 O i 84 0 [0l 40460 . 4.469 ....00/20/2022 ...|....05/17/2027 ...
743330-AA-3 ... PROGRESS RESIDENTIAL TRUST 21-SFR9 A .... .. 1.AFE ..|... ...81.3990 |... O 0 0 [0l 2013 | 2.000 ....10/14/2021 ...|....11/17/2040 ...
T4333T-AA-T ..... PROGRESS RESIDENTIAL TRUST 21-SFR8 A .... .. 1.AFE ..|... ...84.5210 |... .. 2,493,926 O 0 0 [0 el 1510 | 1.497 ...08/18/2021 ...|....10/17/2038 ...
89237J-AA-4 ..... TOYOTA AUTO LOAN EXTENDED NOTE 20-1A A .... .. 1.AFE ..|... ...91.3090 |... 456,543 |.... ... 500,000 |.. 499,986 O b o0 [0l 10350 | 1.351 ....06/01/2020 ...|....05/25/2033 ...
89238F-AD-5 ..... [TOYOTA AUTO RECEIVABLES OWNER 22-B A3 1AFE .. ...96.7450 |. 1,693,029 |. .1,750,000 1,749,971 |.. .0 .2.931 ....04/07/2022 .. 09/15/2026 ...
89613G-AA-4 ..... TRICON AMERICAN HOMES 20-SFR1 A 1AFE . ...86.6410 |. ..648,480 |. ..748,471 748,471 |.. .0 . 1.487 ....07/08/2020 .. 07/17/2038
92348K-AZ-6 ..... VERIZON MASTER TRUST 22-6 A .... 1AFE .. ...96.6240 |. .. 1,690,919 |. .1,750,000 01,749,921 |.. .0 .3.672 ....08/02/2022 .. 01/22/2029
97314C-AA-8 ..... WIND RIVER CLO LTD 13-2A AR2 1AFE . ...98.2060 |. ..1,718,597 |. .1,750,000 .1,750,000 |.. .0 . .3.983 ....07/20/2021 .. 10/18/2030
98163V-AB-4 ..... WORLD OMNI AUTO RECEIVABLES TR 22-D A2A s 1AFE .. . 100.0490 |. ..6,503,176 |. .6,500,000 .6,499,635 |.. .0 .4 ......5.516 ...11/09/2022 .. 03/16/2026 ...
981631-AC-0 ..... WORLD OMNI AUTO RECEIVABLES TR 20-B A3 ..........ceesfoun.ne v [2,4 . 1.LAFE ..|... ...97.7460 |... 214,859 |.... ..219,815 |.. 219,811 0 . e (38) [0 0 fL...0.630 ... 0.633 ...06/16/2020 ...|....05/15/2025 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 75,967,361 | XXX 73,347,775 76,396,393 76,001,305 0 33,668 0 0 XXX XXX XXX 285,071 1,079,240 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 379,185,325 [ XXX 357,456, 121 379,293,495 378,650,731 0 (279,946) 0 0 [ XXX XXX XXX 2,116,721 5,301,009 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 330,530,405 | XXX 311,764,736 332,128,235 330,017,741 0 (256,408) 0 0 XXX XXX XXX 2,077,189 3,691,616 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 67,984,883 | XXX 60,038,802 67,854,152 67,963,331 0 (105,000) 0 0 XXX XXX XXX 175,276 1,386,229 XXX XXX
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2439999999. Total - Commercial Mortgage-Backed Securities 32,750,000 [ XXX 31,677,771 32,750,000 32,750,000 0 0 0 0 [ XXX XXX XXX 74,303 790,718 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 75,967,361 [ XXX 73,347,775 76,396,393 76,001,305 0 33,668 0 o[ XXX XXX XXX 285,071 1,079,240 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 507,232,649 | XXX 476,829,084 509, 128,780 506,732,377 0 (327,740) 0 0 XXX XXX XXX 2,611,839 6,947,803 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 210,445,210 1B ..$........... 32,438,033 1C..$ ... ...33,861,629 1D .$.......... 56,209,238 1E..$............. 39,259,155 1F ..$............ 57,006,907 1G..$............. 67,300,589
1B 2A..$ .. 10,211,616 2B ..$ .$ .0
1C 3A..8 ... .0 3B.. .8
1D 4A ...$ 4B .. 8.
1E 5A...$ 5B .. .8
1F 6.... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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4
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91282C-EH-0 ......... UNITED STATES TREASURY NOTE ... . |-...05/10/2022 ... | NOMURA SECURITIES INTERNATIONAL INC. .. . . .. ....100,000 |..
91282C-FT-3 ......... UNITED STATES TREASURY NOTE ... - vooo]....11/04/2022 ... [NOMURA SECURITIES INTERNATIONAL INC. .. .. - ... 147,610 |.. .... 150,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 247,145 250,000

20772(-AF-6 ......... CONNECTICUT ST et ettt e e e et e e e e et e e e e e e e e e e e e en e e e e e ennn e e e e eemnnn e e eeennnnaeeeennnnneeeennnnnns [ nneeesennnnnnees ....06/22/2022 ... | J.P. MORGAN SECURITIES LLC ...eeeeeeueeeeemeneeeeemnnieeeeeemnni e e e eeemnnaeeeeemnnnaeeeemnnnnaeeennnnnnneeeennnnn |oennunseeeemnnnnneeeeennnnneeeeenns Jorsaaneeeennnnnneeeeennnns 996,580 |-.vuuneeeeeniieeeees 1,000,000

20772K-EZ-8 ......... CONNECTICUT ST ... .|....02/16/2022 ... |WELLS FARGO SECURITIES LLC ... .... 1,081,290 |.. .... 1,000,000 |..
207726-d0-0 ......... CONNECTICUT ST ... . veer|....02/02/2022 ... |J.P. MORGAN SECURITIES LLC ... . - .... 1,011,010 |.. .... 1,000,000 |..
686053-GG-8 ......... OREGON ST SCH BRDS ASSN SHORT= ...vuuuiiiiiuusnsiiiiiuuseniisiisuusssissrssnssssesresssnssessrsnsssssssrsssnssssseenssnns | anneeeeeesnnnnees ....08/10/2022 ... [BOFA SECURITIES INC. ..iiiuuunniiiiiuuuniiiiiununsiisiiiunuseeseeususssessessnnsseeseesnnsssessesnnnssessessnnnsssseesnns |oosnnnseessesnnnnsessessnnnnsenrees |oossnseesressnnnnennees 3,263,095 |...cvvueniiiiiiiiinnnns 3,198,235

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 6,351,975 6,198,235

182252-XG-6 ......... CLARKSTON MI CMNTY SCHS ... . |-...02/10/2022 ... [HINTINGTON SECURITIES INC. ... .... 1,000,000 |.. .... 1,000,000 |..
182252-XH-4 ......... CLARKSTON MI CMNTY SCHS ... ....02/10/2022 ... |HUNTINGTON SECURITIES INC. ... .... 1,645,000 |.. .... 1,645,000 |..
A474F-F4-T ......... KING CNTY WA ....06/17/2022 ... |BOFA SECURITIES INC. ........... oo 1,445,745 .. .... 1,500,000 |..
625506-HII-3 ......... MULTNOMAH CNTY OR .. ...12/02/2022 ... |WELLS FARGO SECURITIES LLC ... .... 6,140,005 |.. .... 8,000,000 |..
663532-KK-4 ......... NORTHAMPTON CNTY PA . B 50 L T P R AU - Y 1714 I N 1,000,000 |..
758449-Rii-4 . .. |REEDY CREEK FL IMPT DIST .... 02/02/2022 ... |J.P. MORGAN SECURITIES LLC ... s . 1,750,000

969268-DK-4 . .[WILLIAM S HART CA UNION HIGH S 11/30/2022 ... | STIFEL NICOLAUS & COMPANY INCORPORATED 831,600 . 1,000,000

987388-GX-7 . YOSEMITE CA CMNTY CLG DIST ..... ...01/28/2022 ... [PIPER SANDLER & 0. ...iieeusuusssermnnuusseeennnnunseeennnusaaennnnnassseennnnasssesnnnnnnsseeennnnnssseennnnnnssennnns |oennnnsssesennnnnsseeeennnnsesernns |onnnsseeeennnnnseeeees 1,000,000 |.. .... 1,000,000 |..

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 14,789,008 16,895,000

€13

050589-QW-3 ......... [ AUBURN UNIV AL GEN FEE REVENUE ...07/06/2022 ... [J.P. MORGAN SECURITIES LLC ... 1,197,662 |.. ... 1,250,000 |..
235036-60-8 ......... | DALLAS-FORT WORTH TX INTERNATI 02/16/2022 ... |MORGAN STANLEY & CO. LLC 955,100 . 1,000,000

31400P-2F-3 ......... [UNBS - POOL CB4373 . 08/25/2022 .. |WELLS FARGO SECLRITIES LLC . 9,809,676 .9,921,291

3140XJ-R-5 ......... UNBS - POOL FS2971 . ....0/28/2022 ... [J.P. MORGAN SECURITIES LLC ... v 4,954 117 |.. ... 5,133,800 |..
432308-59-6 ......... HILLSBOROUGH CNTY FL AVIATION ... o [+-02724/2002 ... |BOFA SECURITIES INC. vuvverivenieeseiesesteseseeseseeseseeseseesesessesessessssesessesessesesaesensssessssesessesnsns |oesesessesessssessssessssesssseess [oesessesesseesseenens 2,000,000 [.. ....2,000,000 |..
646140-DS-9 ......... NEW JERSEY ST TURNPIKE AUTH TU .. < |--.01/27/2022 ... |MORGAN STANLEY & CO. LLC ... v 1,922,560 |.. ....2,000,000 |..
64971X-3D-8 ......... NEW YORK CITY NY TRANSITIONAL . |- 12/06/2022 ... | SIEBERT WILLIANS SHANK & CO. LLC . ... 1,012,330 |.. .... 1,000,000 |..
B4IT2H-BN-T ......... NEI YORK CITY NY TRANSITIONAL . +|-...07/22/2022 ... | TD SECWRITIES (USA) LLC ven 1,250,313 |.. ... 1,250,000 |..
64986D-EN-1 ......... NEW YORK ST ENVRNMNTL FACS COR .. o |--.01720/72022 ... | RAYMOND JAMES & ASSOCIATES INC. 535,980 |.. 500,000 |..
64988Y-QP-5 ......... NEW YORK ST MTGE AGY HOMEOWNER .. ....02/28/2022 ... [RBC CAPITAL MARKETS LLC ....5,000,000 |.. ....5,000,000 |..
65887P-XS9 ......... NORTH DAKOTA ST PUBLIC FIN AUT .. ...06/30/2022 ... |J.P. MORGAN SECURITIES LLC ... (e 3,511,725 |.. ... 3,500,000 |..
68607D-VB-8 .........| OREGON ST DEPT OF TRANSPRTN HI .| OPPENHEINER & CO. INC. ..... .913,800 . 1,000,000

733581-4V-3 .........| PORT AUTH OF NEW YORK & NEW JE .| J.P. MORGAN SECURITIES LLC ... .979,380 .1,000,000

735389-115-3 ......... | PORT OF SEATTLE WA REVEME ..... .| CITIGROUP GLOBAL MARKETS INC. . 1,755,000 . 1,755,000

875124-ES4 ......... TAMPA BAY FL WTR REGL WTR SPLY .. ....02/01/2022 ... [UBS SECURITIES LLC . e . 2,751,310 |.. ... 2,650,000 |..
977100-AC0 ......... I1ISCONSIN ST GEN FUND ANNUAL A ....07/22/2022 ... [CITIGROUP GLOBAL MARKETS INC. ..itteeresssensssensssenessenessensssesensanensasenssneneasansssenssssnssseneanenensaes |oresensanensasensssensssenssnenene |onessenessenssseensans 1,840,283 [ooiieiiiiiiiienns 1,750,000

0909999999. Subtotal - Bonds - U.S. Special Revenues 40,389,236 40,710,091

010392-FY-9 ......... ALABANA POVER CO . |--.09/09/2022 ... | BARCLAYS CAPITAL INC. .oovevervevnnene 2,202,165 |.. 120 2,250,000 |..
025816-Cl-7 ......... AVERICAN EXPRESS CO .. ....08/23/2022 ... [CREDIT SUISSE SECURITIES (USA) LLC .. ... 1,950,140 |.. ....2,000,000 |..
02582-V-3 ......... AVERICAN EXPRESS CREDIT ACCOUN 22-3 A .. ....00/22/2022 ... [J.P. MORGAN SECURITIES LLC ... 11,739,844 |.. ... 12,000,000 |..
034648-AA-6 ......... ANGEL OAK MORTGAGE TRUST 22-1 A1 . |--..02/08/2022 ... | BARCLAYS CAPITAL INC. ....... 1 2,749,958 |.. 12 2,750,000 |..
03464T-AAT ......... ANGEL OAK MORTGAGE TRUST 22-3 A1 o[++-05/05/2022 ... | GOLDMAN SACHS & CO. LLC .vevtuveviueereneeteneatenestesestesesteseseesesseseeeseessenessenessesessesessesessesensesenses [orsesessesensesensesensssenessenens [oeressenesseesseennens 2,225,915 |.. 120 2,250,000 |..
03880X-AA-4 ........ ARBOR REALTY COLLATERALIZED LO 22-FL1 A .. +|--..01726/2022 ... | J.P. MORGAN SECURITIES LLC ... 8,750,000 |.. .... 8,750,000 |..
05565E-CA-1 ......... BN US CAPITAL LLC . |-..03/28/2022 .. |MORGAN STANLEY & CO. LLC .. ... 1,000,000 |..
055983-AA-8 ......... BSPRT ISSUER LTD 22-FL8 A ... ver|-...01/28/2022 ... | BARCLAYS CAPITAL INC. ... 2,750,000 |.. 12 2,750,000 |..
060516-KJ-7 BANK OF AVERICA CORP . |-..02/01/2022 ... | BOFA SECURITIES INC. ........ 3,000,000 |.. ... 3,000,000 |..
07336N-AA-7 . .| BAYVIEW MSR OPPORTUNITY MASTER 22-2 A1 . 01/24/2022 ... |MORGAN STANLEY & CO. LLC . 2,768,047 . 2,750,000

.| BROWN-FORMAN CORP ..
..| CIM TRUST 22-R1 A1 .
.| COLT FUNDING LLC 22-3 A1

115637-A8-9 .
12571Y-AA-T .

03/30/2022 ... |U.S. BANCORP INVESTMENTS INC.
02/25/2022 ... |BOFA SECURITIES INC. .....

.1,014,810
. 3,727,093

. 1,000,000
. 3,750,000

12650Y-AA-2 . . 11/16/2022 ... [ GOLDMAN SACHS & CO. LLC . .847,305 . 924,595
136375-CJ-9 . .| CANADIAN NATL RAILWAY ..... . oo |-...04/19/2022 ... |J.P. MORGAN SECURITIES LL! .974,060 . 1,000,000
140430-AC-6 CAPITAL ONE PRIME AUTO RECEIVA 22-1 A3 . -|-...04/26/2022 ... |WELLS FARGO SECURITIES LLC ... ... 3,500,000 [..
14317H-AC-5 . .. | CARMAX AUTO OWNER TRUST 22-2 A3 .... ...04/21/2022 ... |BOFA SECURITIES INC. .. . ... 3,250,000 [..
14913R-2H-9 ......... | CATERPILLAR FINL SERVICE .... 06/30/2022 ... | BARCLAYS CAPITAL INC. . . 1,135,700 . 1,250,000
14913R-28-5 ......... | CATERPILLAR FINL SERVICE . 01/08/2022 ... |J.P. MORGAN SECURITIES LLC . 1,999,680 . 2,000,000
161571-HS-6 . ..| CHASE ISSUANCE TRUST 22-A1 A 09/09/2022 ... |J.P. MORGAN SECURITIES LLC ... .1,749,708 .1,750,000
172067-NX-5 ......... CITIGROUP INC ...00/22/2022 ... |CITIGROUP GLOBAL MARKETS INC. .. .... 1,000,000 [.. .... 1,000,000 [..

17327C-AN-3 ......... Lo T PP P PP PP PPPPPPPPIN ETTRPPPRIIPPR ....01/18/2022 ... [CITIGROUP GLOBAL MARKETS INC. ..iiiiieuveriiiiiiuiiiieiiiiiiiiieiiiiiiiiieeiasiiiieeeeesiiiteeeessiiieeesessiies |oeeesiiiieeeessiiiieeeeeiniiiees |oeeesiiiiiieeeeeiinnes 2,500,000 fo.verriiiiiiiiiiiannnn 2,500,000
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194162-AM-5 ......... COLGATE-PALMOLIVE €O .... .|...08/01/2022 ... |J.P. MORGAN SECURITIES LLC ... ....999,080 |.. .... 1,000,000 |..
19685E-AA-9 ......... COLT FUNDING LLC 22-2 A1 . |--..02/18/2022 ... | GOLDMAN SACHS & CO. LLC ..3,549,985 |.. .... 3,550,000 |..
20030N-BL4 ......... COMCAST CORP ... .|-...04/11/2022 ... |BOFA SECURITIES INC. .....ccevvvnnnnns ... 2,264,558 |.. .... 2,250,000 |..
20030N-DK-4 ......... COMCAST CORP ... ...08/30/2022 ... |CREDIT SUISSE SECURITIES (USA) LLC .. ... 1,937,540 |.. .... 2,000,000 |..
20826F-AU-0 ......... CONOCOPHILL IPS COMPANY ... ...02/22/2022 ... |CITIGROUP GLOBAL MARKETS INC. .. ... 1,248,525 |.. .... 1,250,000 |..
21688A-AU-6 . .| COOPERAT RABOBANK UA/NY ....08/17/2022 ... |BARCLAYS CAPITAL INC. . ..4,493,295 . 4,500,000
233851-EB-6 DAIMLER FINANCE NA LLC .... .|-...07/1172022 ... |BOFA SECURITIES INC. .. ... 952,720 |.. 1,000,000 |..
233851-EC4 ......... DAIMLER FINANCE NA LLC .... . |--.-09/29/2022 ... |CREDIT SUISSE SECURITIES (USA) LLC .. 2,203,750 |.. 2,500,000 |..
28422E-\Y-2 ......... JOHN DEERE CAPITAL CORP ... .|-...01/04/2022 ... |RBC CAPITAL MARKETS LLC 3,998,120 |.. 4,000,000 ..
24422E-\J-4 .. .. | JOHN DEERE CAPITAL CORP ... . . |--..09/06/2022 ... |BOFA SECURITIES INC. .......cce.... 1,999,000 |.. 2,000,000 ..
25243Y-BA-6 . ..|DIAGEQ CAPITAL PLC ... D ....03/08/2022 ... |U.S. BANCORP INVESTMENTS INC. .998,110 . 1,000,000
25243Y-BC-2 .. .. | DIAGEO CAPITAL PLC . D ....08/31/2022 ... |KEYBANC CAPITAL MARKETS INC. . 1,159,913 . 1,250,000
25243Y-BF-5 . . |DIAGEQ CAPITAL PLC ... D... ....12/12/2022 ...|J.P. MORGAN SECURITIES LLC 4,063,000 |.. 4,000,000 ..
25601B-2D-6 DNB BANK ASA D ...03/24/2022 ... |BOFA SECURITIES INC. ........ 2,500,000 |.. 2,500,000 |..
316770-BT-5 . ..|FIFTH THIRD BANK ... 10/24/2022 ... | GOLDMAN SACHS & CO. LLC . . 4,000,000 . 4,000,000
341081-FZ-5 . .| FLORIDA PONER & LIGHT CO . 03/15/2022 ... [KEYBANC CAPITAL MARKETS INC. ... . 1,005,400 . 1,000,000
36169K-AA-4 . .| GCAT 22-NOM2 A1 ............. 04/28/2022 ... [CREDIT SUISSE SECURITIES (USA) LLC .. . 1,493,021 . 1,500,000
362650-AD-8 ......... GM FINANCIAL SECURITIZED TERM 22-4 A3 .. o |----10/04/2022 ... |RBC CAPITAL MARKETS LLC ...eereeneeeeeenueeeeeenn e e e e eeens s e e e eenee e e e e eemse e e e e eeennn e e e e ennnnaeeeeennnaneaeee [oeeeemnnnnneeernnnaaseeennnnnaes [oeerennnaneeeennnaas 2,749,549 |.. 2,750,000 |..
36266F-AC-3 ......... GM FINANCIAL AUTOMOBILE LEASIN 22-2 A3 . .|-...05/03/2022 ... [BMO CAPITAL MARKETS CORP. ....... .. 1,499,844 |.. 1,500,000 |..
369550-BG-2 ......... GENERAL DYNAMICS CORP . |--..02/23/2022 ... |KEYBANC CAPITAL MARKETS INC. ... 4,143,360 |.. 4,000,000 ..
38141G-W0-3 ......... GOLDMAN SACHS GROUP INC ... . |....09/14/2022 ... | GOLDMAN SACHS & CO. LLC .... 3,147,268 |.. 3,250,000 |..
38141G-2K-3 ......... GOLDMAN SACHS GROUP INC ... . |--..01/19/2022 ... | GOLDVMAN SACHS & CO. LLC .... 500,000 .. 500,000 ..
403950-AA-6 HGI CRE CLO LTD 22-FL3 A . . |....03/24/2022 ... | GOLDMAN SACHS & CO. LLC .... 5,750,000 |.. 5,750,000 |..
404280-CJ-6 . . |HSBC HOLDINGS PLC ....01/14/2022 ... |MORGAN STANLEY & CO. LLC ... . 739,013 .750,000
404280-CS-6 HSBC HOLDINGS PLC ....09/19/2022 ... |CREDIT SUISSE SECURITIES (USA) LLC .. 1,855,760 |.. 2,000,000 ..
437076-CA-8 HOME DEPOT INC ... ...08/14/2022 ... |CREDIT SUISSE SECURITIES (USA) LLC .. ....988,300 |.. 1,000,000 |..
437076-CN-0 . ..| HOME DEPOT INC 03/24/2022 ... [MORGAN STANLEY & CO. LLC ........... . 994,640 . 1,000,000
437076-CR-1 . ..| HOME DEPOT INC ... 09/12/2022 ... [CREDIT SUISSE SECURITIES (USA) LLC .. . 999,640 . 1,000,000
438127-AA-0 . .| HONDA MOTOR CO LTD . ....03/03/2022 ... |J.P. MORGAN SECURITIES LLC ...... . 3,000,000 . 3,000,000
440452-AH-3 ......... | HORMEL FOODS CORP . |--..08/23/2022 ... |KEYBANC CAPITAL MARKETS INC. ... 923,410 |.. 1,000,000 |..
448978-AD-8 HYUNDAI AUTO LEASE SECURITIZAT 22-C A3 . .|-...09/12/2022 ... |SG AMERICAS SECURITIES LLC ... .. 1,249,9%1 |.. 1,250,000 |..
458140-BY-5 INTEL CORP .|--..08/23/2022 ... |J.P. MORGAN SECURITIES LLC ... 2,227,028 |.. 2,250,000 |..
459200-KM-2 ...02/02/2022 ... |HSBC SECURITIES (USA) INC. ... ... 1,249,825 |.. 1,250,000 |..
459200-KS-9 . .| IBM CORP ..... 07/20/2022 ... |J.P. MORGAN SECURITIES LLC . 4,500,000 . 4,500,000
46647P-BR-6 . ..| JPMORGAN CHASE & CO .. 01/18/2022 ...|J.P. MORGAN SECURITIES LLC . 2,463,125 . 2,500,000
46647P-CB-0 . ..| JPMORGAN CHASE & CO . | GOLDMAN SACHS & CO. LLC .... . 1,79,420 . 2,000,000
49327M-3E-2 . .. |KEY BANK NA ... .| KEYBANC CAPITAL MARKETS INC. . 2,749,230 . 2,750,000
53946P-AA-8 . .| LOANCORE 2018-CRE1 ISSUER LTD 22-CRE7 A 02/15/2022 ... [J.P. MORGAN SECURITIES LLC . 8,750,000 . 8,750,000

539830-BU-2 .........
55284J-AA-T .........
576200-DK-3 .........
50217G-ER-6 .........
502176-FC-8 .........
61747Y-EK-7

6394201-AA-8 .
641062-BA-1 .
64831M-AA-0 .
649521I-EU-3 .
65480D-AD-5 .
65480J-AC-4
65558R-AA-7
65558R-AC-3 .

67021C-AM-9
676488-AA-0 .........
693475-BH-7 .........
74005P-B0-6 .........

..|NAVIENT STUDENT LOAN TRUST 22-A A .
.. NESTLE HOLDINGS INC .....
..NEW RESIDENTIAL MORTGAGE LOAN 22-NQM2 A1 .
..|NEW YORK LIFE GLOBAL FDG ....
. |NISSAN AUTO LEASE TRUST 21-A A4 .

.| NORDEA BANK ABP ..

LOCKHEED MARTIN CORP
MF1 MULTIFAMILY HOUSING MORTGA 22-FL8 A ..
MASSMUTUAL GLOBAL FUNDIN
MET LIFE GLOB FUNDING I ...
MET LIFE GLOB FUNDING I ...
MORGAN STANLEY

NISSAN AUTO RECEIVABLES ONNER 22-B A3 ..
NORDEA BANK ABP ..

NSTAR ELECTRIC CO ..
BAYVIEW MSR OPPORTUNITY MASTER 22-1 A1 .
PNC FINANCIAL SERVICES
LINDE TG/ ettt e e e e e e e

-|--.. 1071972022 ...
.|---.01/07/2022 ...
-|-...08/23/2022 ...
.|---.01/03/2022 ...
-|-...08/18/2022 ...

...01/19/2022 ...
02/01/2022 ...
09/06/2022 ...
03/03/2022 ...
08/01/2022 ...
12/06/2022 ...
.|----00/20/2022 ...
....08/02/2022 ...
...00/15/2022 ...

-|-...01/20/2022 ...
wor|-...01/06/2022 ...
- |....10/25/2022 ...
....04/19/2022 ...

GOLDMAN SACHS & C0. LLC
CREDIT SUISSE SECURITIES (USA) LLC ..
J.P. MORGAN SECLRITIES LLC
J.P. MORGAN SECURITIES LLC ...
J.P. MORGAN SECLRITIES LLC ...
MORGAN STANLEY & C0. LLC ...
BOFA SECLRITIES INC. ..
BOFA SECLRITIES INC. ..
MORGAN STANLEY & C0. LLC
BOFA SECLRITIES INC. ..
RBC CAPITAL MARKETS LLC .
WELLS FARGO SECURITIES LLC ...
MORGAN STANLEY & C0. LLC ...
BOFA SECLRITIES INC. .....

KEYBANC CAPITAL MARKETS INC.
GOLDMAN SACHS & C0. LLC ....
PNC CAPITAL MARKETS LLC ....
MORGAN STANLEY & €0. LLC ..uuveeeeeeeiieiee et

. 1,499,972
. 1,999,340
. 4,732,150
. 3,748,950
. 3,336,8%

1704978

....................... 2,230,718

1,250,000 |..
3,995,880 |..
1,748,005 |..
2,748,928 |..
2,500,000 |..

..... 3,249,328 |..
.. 3,224,098 |..

.... 2,103,080 [..
... 1,016,719 |..
.... 2,500,000 |..

. 1,500,000
. 2,000,000
. 4,750,000
. 3,750,000
. 3,500,000

. 1,750,000

....................... 2,250,000

1,000,000 |..
1,250,000 |..
4,000,000 |..
1,750,000 |..
2,750,000 |..
2,500,000 |..

3,250,000 |..
3,250,000 |..

....2,000,000 |..
.... 1,000,000 [..
.... 2,500,000 [..
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741531-CR-8 ......... PRICOA GLOBAL FUNDING 1 ... . |-...08/24/2022 ... |CITIGROUP GLOBAL MARKETS INC. ...iiiivvruniiiiiiiiiniiiiiiiin e s ceai e eesrai s e e rran s s s snnan s e eees [oeeernnninneeernnninneerrnnnnnees [erernninnenerenn, 3,497,865 |.. .... 3,500,000 |..

742718-FV-6 ......... PROCTER & GAMBLE CO/THE ... .|--..01/27/2022 ... [CITIGROUP GLOBAL MARKETS INC. ..... .. 4,992,900 |.. ....5,000,000 |..

75574P-AA-0 READYCAP COMMERCIAL MORTGAGE T 22-FL8 A .. ...02/24/2022 ... |J.P. MORGAN SECURITIES LLC ... 1,750,000 |.. .... 1,750,000 |..

756250-AE-9 . .. |RECKITT BENCKISER TSY ....01/18/2022 ... | VARIOUS .5,195,000 .5,000,000

771196-BT-8 ......... ROCHE HOLDINGS INC .... .|-...03/03/2022 ... |BARCLAYS CAPITAL INC. . 2,350,000 |.. .... 2,350,000 |..

771196-BV-3 ......... ROCHE HOLDINGS INC .... . |--..03/03/2022 ... |BARCLAYS CAPITAL INC. .... 2,500,000 |.. .... 2,500,000 |..

857477-BS-1 ......... STATE STREET CORP .|...02/02/2022 ... | GOLDMAN SACHS & CO. LLC . 4,650,000 |.. .... 4,650,000 |..

87612E-BM-7 ......... TARGET CORP . |--..01/19/2022 ... | CITIGROUP GLOBAL MARKETS INC. .............. 1,747,025 |.. .... 1,750,000 |..

89173F-AB-6 ......... TOWD POINT MORTGAGE TRUST 17-1 A2 . .|....12/02/2022 ... | PERFORMANCE TRUST CAPITAL PARTNERS LLC .. 1,196,484 |.. .... 1,250,000 |..

89180G-Al-9 ......... TOWD POINT MORTGAGE TRUST 22-SJ1 A1B ... ...08/22/2022 ... |J.P. MORGAN SECURITIES LLC ... .... 1,000,000 |..

89236T-JX-4 . ..[TOYOTA MOTOR CREDIT CORP .. 03/17/2022 ... |BNP PARIBAS SECURITIES CORP . 1,499,070 . 1,500,000

89236T-KC-8 . ..| TOYOTA MOTOR CREDIT CORP 06/27/2022 ... |BOFA SECURITIES INC. ..... . 2,497,625 . 2,500,000

89236T-KG-9 . ..| TOYOTA MOTOR CREDIT CORP .. 09/15/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 1,249,950 . 1,250,000

89238F-AD-5 . ..| TOYOTA AUTO RECEIVABLES OWNER 22-B A3 04/07/2022 ... |MUFG SECURITIES AMERICAS INC. . 1,749,959 . 1,750,000

911312-BL-9 . ..| UNITED PARCEL SERVICE ... 06/17/2022 ... |MIZUHO SECURITIES USA LLC .... . 1,962,040 . 2,000,000

91159H-JC-5 ......... [ US BANCORP . |---.01/20/2022 ... [U.S. BANCORP INVESTMENTS INC. .. .... 3,000,000 |.. .... 3,000,000 |..

9115H-JF-8 ......... US BANCORP .|-...08/29/2022 ... [U.S. BANCORP INVESTMENTS INC. .. 1,007,940 |.. .... 1,000,000 |..

92348K-AZ-6 ......... VERIZON MASTER TRUST 22-6 A . |-...08/02/2022 ... |BOFA SECURITIES INC. .......cce.... ... 1,749,909 |.. .... 1,750,000 |..

92538N-AB-3 ......... VERUS SECURITIZATION TRUST 22-4 A2 .|-...04/22/2022 ... |CREDIT SUISSE SECURITIES (USA) LLC .. .. 1,242,157 |.. .... 1,250,000 |..

931142-EW-9 ......... WALMART INC . |--..09/06/2022 ... |BARCLAYS CAPITAL INC. ...cevvrruneeens 1,748,775 |.. .... 1,750,000 |..

95000U-2A-0 ......... WELLS FARGO & COMPANY .. ...01/11/2022 ... |CREDIT SUISSE SECURITIES (USA) LLC .. o 1,325,725 .. .... 1,250,000 |..

95000U-3C-5 ......... WELLS FARGO & COMPANY .. .| WELLS FARGO SECURITIES LLC ... 3,223,188 |.. .... 3,250,000 |..

95003A-AC-8 ......... WELLS FARGO MORTGAGE BACKED SE 21-1 A3 ... . .|J.P. MORGAN SECURITIES LLC ... ..

98163V-AB-4 .........[WORLD OMNI AUTO RECEIVABLES TR 22-D A2A .. ...11/09/2022 ... [BOFA SECURITIES INC. ..ieeruiiieeeeunuuseeennnnnsaeesnnnnussaesennnsnssasennnanssaeennnnnnssannnnnnnsseennnnnnssennnnnnns |onnnnseeeeennnnneseeennnnnnnenennns [onnneeeeeennnnneeeeens:0,499,594 fooiiiiiiiiiiiiiiis 6,500,000 .. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 256,431,786 465,339
2509999997. Total - Bonds - Part 3 316,636,251 320,485,112 624,432
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 316,636,251 320,485,112 624,432
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 316,636,251 XXX 624,432
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91282C-AG-6 .. |UNITED STATES TREASURY NOTE .... ..08/31/2022 . | MATURITY 100.0000 ...7,500,000 |.......... 7,500,000 |......... 7,498,560 0 .0 ..08/31/2022 .
91282C-AN-1 .. |UNITED STATES TREASURY NOTE .... ..09/30/2022 . | MATURITY 100.0000 ...5,000,000 |.......... 5,000,000 |......... 4,998,650 0. .. A .0 .. ..09/30/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 12,500,000 12,500,000 12,497,210 12 499,000 0 1,000 0 1,000 12 500,000 0 XXX
123439-J0-5 ...|BUTLER CNTY KS UNIF SCH DIST # ...oeeennnneenee ..09/01/2022 . |MATURITY 100.0000 ....ce |ouneneeeeemnniieeeee foreeeeennans 350,000 |......cce.... 350,000 |...eennnnnen 350,000 |..eeevnnnnns 350,000 [.oeeeeeeennnnnnns [ [V [ [V PPN | 1 350,000 |eeveunnieeannns 0 ..09/01/2022 .
815662-LR-0 .. | SEDGHICK CNTY KS UNIF SCH DIST .......eevvneees ..09/01/2022 . | MATURITY 100.0000 ...... |oeeeeeeeniiniiinnnnns Joviinnnnnes 250,000 |............. 250,000 |............ 250,000 [....ceeeenns 250,000 [..oiiiiiinnnnnnns [ [ [ [ PN | o 250,000 |.ieeeenniiiinns 0 ..09/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subd|V|S|ons of States, Territories and Po ions 600,000 600,000 600,000 600,000 0 0 0 0 600,000 0 XXX
3131XY-YM-5 .. |UMBS - POOL ZM5216 .... ..12/01/2022 .| MBS PAYDONN 100.0000 .. ...164,872 |... .. 164,872 .. 166,745 . 165,082 |.. 0 .0 ..12/01/2047 .
313290-N6-4 ...| UMBS - POOL ZA6713 ... ..12/01/2022 .| MBS PAYDONN 100.0000 .. ....82,691[... .. 82,91 |.. 0. 0. ..04/01/2049 .
3132DV-7B-5 .. |UMBS - POOL SD8090 .... ..12/01/2022 . .... 35,361 |... s s .. 35,410 (.. 0 .0 ..09/01/2050 .
3133A2-BS-8 .. |UMBS - POOL QA7249 . ..12/01/2022 .| MBS PAYDOIN 100.0000 144,205 144,205 |.. 148,148 |.. . 144,502 L0 0 ..02/01/2050 .
3133L8-FU-4 .. |UMBS - POOL RC1979 . ..12/01/2022 .| MBS PAYDONN 100.0000 .. ,077,329 ..1,077,329 |.. . 1,130,690 |.. . 1,084,009 L0 0 ..03/01/2036 .
31400B-JC-3 ...| UMBS - POOL CA3858 . ..12/01/2022 .| MBS PAYDONN 100.0000 .. 138,988 . 138,988 |.. . 144,808 |.. . 139,526 L0 0 ..07/01/2049 .
3140QP-2F-3 ... ] UMBS - POOL CBA373 ......evvvivviiiiiiiieiiinnins [ eeeees .12/01/2022 . | MBS PAYDONN 100.0000 .. .... 154,225 .... 152,490 0 .0 ..08/01/2052 .
3140X4-K7-0 .. |UMBS = POOL FM1217 .eeeeeeeieieeeeeeeeeeeee | e ..12/01/2022 .| MBS PAYDONN 100.0000 .. .. 120,340 .. 123,781 0. 0. ..07/01/2049 .
3140X8-KH-9 .. |UMBS - POOL FMA795 ....oovvnniiiiiiiiiiiiiiinines [ s ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0 .0 ..11/01/2050 .
3140X9-EK-7 .. |UMBS = POOL FM5537 .eeveeeeeeeeeeiieeeeeeeeiees [ ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0. 0. ..01/01/2036 .
3140XJ-JR-5 ... JUMBS - POOL FS2971 ...evvveniiiiiiiiiiiiiiinies [ s ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0 .0 ..10/01/2052 .
31418C-SC-9 ... | UMBS - POOL MA3214 ..ooeeeieeeieiieeeeeeeeees [ ..12/01/2022 .| MBS PAYDONN 100.0000 .. .... 120,346 ... 117,167 0. . 0. ..12/01/2037 .
47770V-AW-0 .. | JOBSOHIO BEVERAGE SYS STWD LIQ .evvvvnnnvveins | ennnnes ..01/01/2022 . | MATURITY 100.0000 ... 500,000 ....501,160 0. . 500,000 |.... .0 ..01/01/2022 .
650035-62-6 .. |NEW YORK ST URBAN DEV CORP REV .....ceeeeeeeeee |ounns .03/15/2022 . | MATURITY 100.0000 750,000 [...oeeeeeee 736,943 0 foeeieeeeenn888 oo O 883 [ 0 e 750,000 |eevenniiiaenes 0 ..03/15/2022 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 4,085,970 4,085,970 4,174,505 0 4,085,972 0 XXX
03464B-AA-6 .. | ANGEL OAK MORTGAGE TRUST 22-1 A1 ...ccovvveeeee]ceenns ..12/01/2022 .| MBS PAYDONN 100.0000 .. ...349,971 |... ... 349,971 .... 349,966 0. 0. ..12/25/2066 .
03464T-AA-7 .. | ANGEL OAK MORTGAGE TRUST 22-3 A1 ......ccevvunn]ennnnns ..12/01/2022 .| MBS PAYDONN 100.0000 .. ...125,136 |... .. 125,136 .. 123,7% 0. .0 ..01/25/2067 .
SECURITY CALLED AT
05723K-AD-2 .. | BAKER HUGHES LLC/CO-0BL ....evvnnvvvivnnnnniinins [ oneeens ..01/10/2022 .| 101.94500000 101.9454 . |. .... 750,000 .. 111,428 0 .0 .. 12/15/2022 .
07336G-AD-6 .. | OCEANVIEN MORTGAGE TRUST 21-4 A4 ..12/01/2022 .| MBS PAYDONN 100.0000 .. . 169,907 |.. 172,403 |.. L0 0 .0 ..10/25/2051 .
07336L-BL-6 .. | OCEANVIEN MORTGAGE TRUST 21-2 A20 .. ..12/01/2022 .| MBS PAYDONN 100.0000 .. .. 48,802 |.. .. 49,686 |.. L0 0 .0 ..06/25/2051 .
07336N-AA-7 .. | BAYVIEW MSR OPPORTUNITY MASTER 22-2 A1 ..12/01/2022 .| MBS PAYDOIN 100.0000 . 215,920 |.. .217,337 |.. L0 0 .0 .. 12/25/2051 .
12566P-BE-4 .. | CIM TRUST 21-INV1 A29 ... ..12/01/2022 .| VARIOUS ... ...38,498 |.. .. 39,052 |.. L0 0 .0 ..07/01/2051 .
12571Y-AA-7 .. | CIM TRUST 22-R1 A1 .... ..12/01/2022 .| MBS PAYDONN 100.0000 . 540,397 |.. .537,0% |.. L0 0 .0 ..01/25/2061 .
12659Y-AA-2 .. | COLT FUNDING LLC 22-3 AT ..evveniviiniiniiiiins [ oo .12/01/2022 . | MBS PAYDONN 100.0000 ...[.....cevunvvrrrennnnn Jovvnnnnennnnnn 8,724 [ooiiiiiiiiinins 8,724 . e 7,99 0 .0 L0 ..02/25/2067 .
140420-AC-4 .. | CAPITAL ONE PRIME AUTO RECEIVA 19-1 A3 ......[....... ..09/15/2022 .| MBS PAYDONN 100.0000 .. .. 163,573 .. 163,539 . . 0. 0. 0. ..11/15/2023 .
14310B-AU-5 .. | CARLYLE GLOBAL MARKET STRATEGI 13-1A A1R ... |[....... ..11/14/2022 .| MBS PAYDONN 100.0000 .. ...25,443 |.. 0 .0 L0 ..08/14/2030 .
14315P-AD-7 .. | CARMAX AUTO OWNER TRUST 19-3 A3 ..oeeveevveennn [ ..12/15/2022 .| MBS PAYDONN 100.0000 .. 0. 0. 0. ..08/15/2024 .
19685E-AA-9 .. | COLT FUNDING LLC 22-2 AT ..eeevnivviiiinnniieinns [ oo ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0 .0 L0 ..02/25/2067 .
21873B-AA-3 .. | COLONY AMERICAN FINANCE LTD 21-2 A ceevveeees | s ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0. 0. 0. ..07/15/2054 .
24703N-AB-5 .. | DELL EQUIPMENT FINANCE TRUST 20-1 A2 . ..02/22/2022 . | MBS PAYDONN 100.0000 L0 0 .0 ..06/22/2022 .
25245B-AB-3 ...|DIAGEO INVESTMENT CORP ..... ..05/11/2022 . | MATURITY 100.0000 .. L0 0 .0 ..05/11/2022 .
33767M-AA-3 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR1 A ..12/01/2022 .| MBS PAYDONN 100.0000 L0 0 .0 ..08/17/2037 .
33851K-AC-0 .. | FLAGSTAR MORTGAGE TRUST 20-2 A2 .. ..12/01/2022 .| MBS PAYDONN 100.0000 .. L0 0 .0 ..08/25/2050 .
33852H-AB-8 .. | FLAGSTAR MORTGAGE TRUST 21-8INV A3 . ..12/01/2022 .| MBS PAYDONN 100.0000 .. . L0 0 .0 ..09/25/2051 .
34528G-AK-2 .. | FORD CREDIT AUTO OWNER TRUST 20-A A3 . ..12/15/2022 .| MBS PAYDONN 100.0000 .. ... 139,128 139,103 0. 0. 0. ..08/15/2024 .
345320-AD-9 ...|FORD CREDIT AUTO OWNER TRUST 19-B A3 .........|..eo... ..09/15/2022 .| MBS PAYDONN 100.0000 .. .... 501,334 .... 501,236 0 .0 L0 ..10/15/2023 .
36169K-AA-4 .. | GCAT 22-NaM2 A1 .............. ..12/01/2022 .| MBS PAYDOIN 100.0000 . 124,018 |.. 128,441 o L0 0 .0 ..02/25/2067 .
377373-AD-7 .. | GLAXOSMITHKLINE CAPITAL ... ..05/08/2022 . | MATURITY 100.0000 .. . 750,000 |.. . 759,218 |.. . 751,153 L0 0 .0 ..06/08/2022 .
437300-AA-4 .. |HOME PARTNERS OF AMERICA TRUST 21-1 A ..12/01/2022 .| MBS PAYDONN 100.0000 . 139,436 |.. . 139,434 |.. . 139,436 L0 0 .0 ..09/17/2041 .
43813D-AC-2 ...|HONDA AUTO RECEIVABLES OWNER T 20-2 A3 . ..12/156/2022 .| MBS PAYDOIIN 100.0000 . . 316,469 |.. . 316,444 |.. . 316,407 L0 0 .0 ..07/15/2024 .
458140-AR-1 .. | INTEL CORP ..07/29/2022 . | MATURITY 100.0000 .. . 250,000 |.. . 255,600 |.. . 251,065 L0 .(1,085) . N 0 .0 ..07/29/2022 .
46625H-JE-1 .. | JPMORGAN CHASE & CO ..09/23/2022 . | MATURITY 100.0000 ... 750,000 ... 138,765 LT47,736 |.. 0 2,265 [ O 2,265 |... . 750,000 |.... .0 . 0. ..09/23/2022 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
55821C-AA-2 .. | ATRIUM CDO CORP -9A AR2 ........cevvvvrrrivnnnnnns ..11/28/2022 .| MBS PAYDONN 100.0000 .. ..5,170 |... 0 .0 N R ..06/28/2030 .
617710-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A ..12/01/2022 .| MBS PAYDONN 100.0000 .. . 31,950 L0 0 .0 .. 12/25/2050 .
63942K-AA-2 .. |NAVIENT STUDENT LOAN TRUST 21-GA A . ..12/15/2022 .| MBS PAYDONN 100.0000 .. 216,787 L0 0 .0 ..04/15/2070 .
6394211-AA-8 .. | NAVIENT STUDENT LOAN TRUST 22-A A ..... ..12/15/2022 .| MBS PAYDONN 100.0000 167,634 . 167,634 |.. .167,631 .. L0 0 .0 ..07/15/2070 .
64831M-AA-0 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NaM2 A1 ... |....... .12/01/2022 .| VARIOUS .... 397,016 ... 395,524 0 .0 L0 ..03/27/2062 .
674481-AP-3 .. | ONSLOW BAY FINANCIAL LLC 20-EXP3 1A8 ........ |.ceen. ..12/01/2022 .| MBS PAYDONN 100.0000 .. .. 104,235 .. 107,251 0. 0. 0. ..01/25/2060 .
67647V-AV-9 .. | OCEANVIEN MORTGAGE TRUST 21-3 A20 .......cceew |ennnnns ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0 .0 L0 ..07/25/2051 .
67648B-AA-0 .. |BAYVIEW MSR OPPORTUNITY MASTER 22-1 A1 ......|....... ..12/01/2022 .| MBS PAYDONN 100.0000 .. 0. . 0. 0. .. 12/25/2051 .
743330-AA-3 ...| PROGRESS RESIDENTIAL TRUST 21-SFRO A .........|eeeeee. |oe 12/01/2022 . MBS PAYDOWN 100.0000 .. 0. N L4073 .0 L0 ..11/17/2040 .
74333T-AA-7 .. | PROGRESS RESIDENTIAL TRUST 21-SFR8 A .......c.|.eeene ..10/01/2022 .| MBS PAYDONN 100.0000 ... (1N IR | I IO | I FOUSURRRRRU | N SRTURRRRRE | B IR 5,956 [V 0 ..10/17/2038 .
SECURITY CALLED AT
744448-CF-6 .. |PUBLIC SERVICE COLORADO ......eevvruueeeemmmannns | eeeeens ..06/15/2022 .| 100.00000000 100.0000 . |-eeevreunreeremmnunns founnreaeens 500,000 [-eeevvnnnnnns 500,000 [....eeeeeee 478,730 |oeeeeeennnns 495,824 [....ccovnnnnnnnns 0 498,513 [V 1,487 ..09/15/2022 .
81748X-AA-2 .. | SEQUOIA MORTGAGE TRUST 21-5 A1 ... ..12/01/2022 .| MBS PAYDONN 100.0000 .. ...290,623 |... ... 290,623 .... 293,620 290,753 |.. 0 .0 .0 0. ..07/25/2051 .
81748X-AU-8 .. | SEQUOIA MORTGAGE TRUST 21-5 A19 .. ..12/01/2022 .| MBS PAYDONN 100.0000 .. 44,711 .. .. 44,865 |.. 44,718 L0 .0 0 .0 ..07/25/2051 .
85573\1-AA-7 .. | STARWOOD MORTGAGE RESIDENTIAL 20-3 A1 ..12/01/2022 .| MBS PAYDONN 100.0000 .. .. 48,612 .. .. 48,612 |.. 48,612 L0 .0 0 .0 ..04/25/2065 .
89180G-Al-9 .. | TOND POINT MORTGAGE TRUST 22-SJ1 A1B . ..12/01/2022 .| MBS PAYDONN 100.0000 .. . 303,506 |.. . 303,506 |.. .0 L0 .0 0 .0 ..03/25/2062 .
89180L-AA-6 .. | TOND POINT MORTGAGE TRUST 21-SJ2 A1A . ..12/01/2022 .| MBS PAYDOIIN 100.0000 . . 175,528 |.. . 176,547 |.. 175,742 L0 .0 0 .0 ..12/25/2061 .
89236T-HV-0 .. | TOYOTA MOTOR CREDIT CORP ......covvunnnnnn ..10/14/2022 . | MATURITY 100.0000 .. . 250,000 |.. 249,778 |.. . 249,912 L0 .0 0 .0 ..10/14/2022 .
89238U-AD-2 ...| TOYOTA AUTO RECEIVABLES ONNER 19-C A3 ..11/15/2022 .| MBS PAYDONN 100.0000 .. .. 117,282 .. 117,281 117,282 |.. 0 .0 .0 L0 ..09/15/2023 .
89613G-AA-4 .. | TRICON AMERICAN HOMES 20-SFRT A .oeevvveneeeee | s ..01/01/2022 .| MBS PAYDONN 100.0000 .. el 276 .. 0. .0 0. 0. ..07/17/2038 .
896881I-AA-9 .. | TOORAK MORTGAGE CORP 21-INV1 A1 .. ..12/01/2022 .| MBS PAYDONN 100.0000 .. .... 910,692 ....910,686 .910,691 |.. 0 .0 .0 L0 ..07/25/2056 .
92538N-AB-3 ...| VERUS SECURITIZATION TRUST 22-4 A2 .......ccc. |erene ..12/01/2022 .| MBS PAYDONN 100.0000 .. .... 151,861 .... 150,908 0. .0 0. 0. ..04/25/2067 .
92826C-AC-6 .. |VISA INC ..evvniiiiiiiiiiiiiiiiieeeceiieeeeceins [ s ..12/14/2022 . | MATURITY 100.0000 .... 750,000 e 131,797 0 .0 .0 L0 .. 12/14/2022 .
92837K-AA-9 .. | VISIO 2020-1 TRUST 20-1 AT ..eiiieiiiiieeeeeen | ..12/01/2022 .| MBS PAYDONN 100.0000 .. .. 341,527 .. 341,522 0. .0 0. 0. ..08/25/2055 .
95002T-AA-2 .. | WELLS FARGO MORTGAGE BACKED SE 20-3 A1 . ..12/01/2022 .| MBS PAYDONN 100.0000 .. L0 .0 0 .0 ..06/25/2050 .
98163-AC-0 .. | WORLD OMNI AUTO RECEIVABLES TR 20-B A3 ..12/15/2022 .| MBS PAYDOIN 100.0000 .. . 0. .. .0 .0 .. .0 .. . .. ..05/15/2025 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 13 428,468 13 413,877 13 347,581 10,436,800 0 8,031 0 8,031 0 13 402 910 0 10 969 10,969 181,285 XXX
2509999997. Total - Bonds - Part 4 30,614,438 30,599,847 30,619,296 27,435,770 0 (1,041) 0 (1,041) 0 30,588,882 0 10,969 10,969 258,112 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 30,614,438 30,599,847 30,619,296 27,435,770 0 (1,041) 0 (1,041) 0 30,588,882 0 10,969 10,969 258,112 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 30,614,438 XXX 30,619,296 27,435,770 0 (1,041) 0 (1,041) 0 30,588,882 0 10,969 10,969 258,112 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E15, E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
TREASURY BILL ..ivvvvenniiiiiiiiiiiiiiiiiiiiieciininnees [ PP R ..12/23/2022 . | NOMURA SECURITIES INTERNATIONAL INC. ... | 06/22/2023 . |.......... 19,569,522 |...uvvnniiiiinnnnns [ 12,514 |, [ [ 20,000,000 |.......... 19,557,008 |..evvvenniiiiinnnnns [ 0f..... 0.000 [.......... 4.607 |...NA L [0 P 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 19,569,522 0 12,514 0 0 20,000,000 19,557,008 0 0 XXX XXX XXX 0 0
0109999999. Total - U.S. Government Bonds 19,569,522 0 12,514 0 0 20,000,000 19,557,008 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
WISCONSIN ST GEN FUND ANNUAL A ...evvvvnvinvinnnnnns [ ennnnnnnns | ........... | 06/16/2022 .|J.P. MORGAN SECURITIES LLC ......cevvvenn 05/01/2028 . |eevvnnnnnnns 997,087 [o.eiiiiiiiiinnnnns [ 4,667 |..uvuniiiiiinnnnns [ [ 1,000,000 |.............. 992,370 |....iiiiinnnnn 3,415 v 0..... 2.049 |.......... 2.951 [ N L 10,245 |.ovveennnnnns 2,846
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 997,087 0 4,667 0 0 1,000,000 992,370 3,415 0 XXX XXX XXX 10,245 2,846
0909999999. Total - U.S. Special Revenues Bonds 997,037 0 4,667 0 0 1,000,000 992,370 3,415 0] XXX XXX XXX 10,245 2,846
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 20,566,559 0 17,181 0 0 21,000,000 20,549,378 3,415 of XXX XXX XXX 10,245 2,846
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 20,566,559 0 17,181 0 0 21,000,000 20,549,378 3,415 0] XXX XXX XXX 10,245 2,846
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 20,566,559 0 17,181 0 0 XXX 20,549,378 3,415 0] XXX XXX XXX 10,245 2,846
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 19,569,522 1B.. 997,087 1D ..$ .o 0 1E.$ e 0 1F oS 0 1.8 e 0
1B ...0 2B.. .0
1C 3B.. .0
1D 4B .. .0
1E 5B .. 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bank of New YOrk ....ccccceevvveieniiiiiiiiiiienn, New York, NY oo [ e e 00000 [ O e O e 3,311 [.XXX.

Wells Fargo Bank, N.A. . New York, NY .. .8,778,665 |..XXX.
Wells Fargo Bank, N.A. .... New York, NY 158,964 [..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 177,879 0 8,940,939 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 177,879 0 8,940,939 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

8,940,939

XXX 177,879
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 6,264,002 4. Aprilefo 8,776,462 7. 18,570,621 10. October. .... 23,918,168
2. February...|.ccooonnenne 20,846,531 5. 21,384,233 8. AUQUSL.....cooo oo 8,986,549 11.  November...|....cccceeenunes 6,990,559
3. March 4,508,426 6. June 8,350,977 9. September 14,923,011 12.  December 8,940,939

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

TREASURY BILL ... T I 12/23/2022 ..o | 4.258 |............ 03/23/2023 ... 19,810,325 |..
TREASLRY BILL ... [ TR 12/23/2022 ..oiiivvin e 3.661 |............ 01/24/2023 ... 29,930,023 |..

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 49,740,348

0109999999. Total - U.S. Government Bonds 49,740,348

0309999999. Total - All Other Government Bonds 0

0509999999. Total - U.S. States, Territories and Possessions Bonds 0

0709999999. Total - U.S. Political Subdivisions Bonds 0

0909999999. Total - U.S. Special Revenues Bonds 0

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0

1309999999. Total - Hybrid Securities 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0

1909999999. Subtotal - Unaffiliated Bank Loans 0

2419999999. Total - Issuer Obligations 49,740,348

2429999999. Total - Residential Mortgage-Backed Securities 0

2439999999. Total - Commercial Mortgage-Backed Securities 0

2449999999. Total - Other Loan-Backed and Structured Securities 0

2459999999. Total - SVO Identified Funds 0

2469999999. Total - Affiliated Bank Loans 0

2479999999. Total - Unaffiliated Bank Loans 0

2509999999. Total Bonds 49,740,348

381410-27-3 ....... ‘ . .‘ ........... 12/23/2022 32,574,677 |..

31607A-70-3 ....... .. [ T 12/27/2022 .oovvvvns v 0000 |unnniiiiiiiiiiis i o 2,385 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 32,577,062 0

8609999999 - Total Cash Equivalents

82,317,410

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1A
1B 2A
1C 3A
1D 4A
1E 5A
1F 6....

[ 49,740,348 1B .. WS
8 ...0 2B.. .$
S 0 3B.. .$
.$ ...0 4B.. WS
.$ ...0 5B.. .$
.$ .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ascot Specialty Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

U 0
0 [ 0
U 0
0 [ 0

......................... (O O |
............... 384,262 |.............. 338,475
......................... (O O |
......................... (U R |

1. Alabama ...

2. Alaska .......ccceeiiiiiiiieee

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California ......ccccoevvvriiiiciiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........cccocevieviiieeicnnene

9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniiinnienieee Ml
24. MiIiNNesota .......cccceviieienicnnens MN
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .......cccceevveennnnne NH
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovvieiiiirir
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania .......c.cccoceiinieniene PA
40. Rhode Island .........c.ccceeiiviinnens RI
41.  South Carolina ........cccceeveeneennene SC
42.  South Dakota .........ccccceuevverienennn. SD
43. TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ...........cccccceeuens AS
53, GUAM ..oceiiiiiiieeee e GU
54. Puerto RiCO ......cccovveviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 384,262 338,475 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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