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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 752,651,301 | (U S 752,651,301 .o 506,732,377
2. Stocks:
2.1 Preferred STOCKS .....c.cvoiviiicietceceiie ettt ee ettt aesesnans [ereterenee et (O (O (1 0
2.2 COMMON SLOCKS ....vuvuerieeetiiitieie ittt stsseenens [oesessssssessessssssseneseennas [V RN [V RN [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash($ .roerrnen 5,691,479 ), cash equivalents
[ J 49,472,133 ) and short-term
investments ($ ..o
6. Contract loans (including $
7. DerivatiVes .........ccciiiiiii e
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...coovcveveveveeeeeveieieieeeens Joeverereeieeeeas 807,814,913 ..o () 807,814,913 |............. 618,557,285
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
14.
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 57,041,070 |.coevvrriinene 2,620,602 |........ocecc... 54,420,468 |................ 48,657,869
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumS) ..........cccciieieieieicieieieiceeeee e [eresereeeeeeeeeens 404,453 | 330 | 404,123 | 344,802
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coieueeeeeeeeeeeeeeeeeeeeeeees oo 7,853,217 | (01 A 7,853,217 |, 8,611,769
16.2 Funds held by or deposited with reinsured COMPaNIEs .............cccccevereer. |oereverrerecninnneeneee [0 T [0 T [0 O 0
16.3 Other amounts receivable under reinsurance CONtracts ................cooeee |oevereeeeeinnnnnneeeenns (O (O (O T 0
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v (L N [V RN [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax @SSEL .........ciuiuririiiieieie s s (L N (L N [V RN 0
19.  Guaranty funds receivable or 0N dePOSIt ...........cccevveveverereeeiieeieieeieieeees |rereseereeeeene s (O O (O O (1 0
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
22.
23. Receivables from parent, subsidiaries and affiliates ..............cccovevevvvreeveies foorerererinininnnns 3,912,399 [ (V1 R 3,912,399 |...coovvne 5,539,551
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cuvvieiureereiriiieeieieiseeeesesesenean [oeeseeeeciceenns 883,542,147 |.ooveeeenn 2,670,932 |....c........ 880,871,215 |.cvneen. 685,665,421
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 883,542,147 2,670,932 880,871,215 685,665,421
DETAILS OF WRITE-INS
0 R R RO PP RPN
i 0T RO T RO RO T PO UPPT NPT TP PP PP TSP TPPTN
0 3 R R RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........c.cocove. feorcucrniniicccnnncenes 0 fererereeee 0 foeereeee (O O 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Intangible Asset
2502, L0SS FUNA oot | 1,644,952 .o [V O, 1,644,952 | 1,283,008
2503. Profit CommiSSion ... [t 0 [ (L N (U 55,802
2598. Summary of remaining write-ins for Line 25 from overflow page ............coowe. |oeveurnercriccnenencccienns 0 fererereeee 0 foeereeee (O T 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,694,952 50,000 1,644,952 1,338,900




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....cccoeeene T2,375,843 ) oo ettt 195,357,098 |....ocvvvnene 131,071,062
2. Reinsurance payable on paid losses and [0ss adjuStMeENt EXPENSES ........couiiiiiiiiiiiieeeeee e [ b (O A 0
3. LOSS AQJUSIMENE EXPENSES .......evvveieieieteteiiaieeiesesesessssssese st ssssssesesess s ssesesesesssasssaes et sssssssses et ssssssssesesessssssnsesesssssnsssesesesssansa]oceceesnsnsasees 61,907,247 |....oeveennee 44 472 147
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............ocueueueiiieieieieieeeeeeeee e e 908,569 |.....covvevrircines 262,288
5. Other expenses (excluding taxes, lICENSES AN FEES) ........ccciiiiiiueiiiiiiiiierrieie ettt sesee e oo AT T 177,691
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............cccueueviieirieriieiereeeeeee st s s |t 321,160 | 278,640
7.1 Current federal and foreign income taxes (including $ -.....coovoeririniicnn 0 on realized capital gains (I0SS€S)) .......crvwt [rrerererrereenienns 4,604,469 ..o 941,971
7.2 Net deferred taX HADIILY ............ccceviiieiieeicectetet ettt ettt ettt et s s e e e s s et st et esesess et et et sesesessseas et ssesesesesesssnssasssssesesesesssns|reneesebebebeent et berenis (O R 0
8. Borrowed Money $ ....cocoevieirieinieiineins 0 andinterestthereon $ .......cccccovveuricunicnnn. 0 e e (O 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 130,099,180 and
including warranty reserves of $ ......cccooeiiiiiinns 0 and accrued accident and health experience rating refunds
including $  «oveeverrncceee 0 for medical loss ratio rebate per the Public Health Service Act) 185,164,005 |................ 163,470,809
10, AQVANCE PIrEIMIUM ....uveiiiitieieteeeeteeeeteeeteae et et et et et es et et ese et ese et ese s es et es et esesseseaseses st ese s ese s es et esesseseasesesseseseesesseseseasesssseseasesensesens [ertesereeteneebeneerenes 27,000 |..coovevererieeenne 585,209
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt sttt s et h ettt b et ettt s bt en et e sebetene e nsns et en et (O 0
11,2 POICYNOIAETS ...ttt ettt ettt a et e st e s et et e s e se e s s s et et e b et esessss s e s e s ses et esesess s ss et sesesesesnss s ssasesesesesesssnsssssss|reneesebebebeae et ne e reteeis (O A 0
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 73,049,474 |................. 53,619,321
13.  Funds held by company under reiNSUrANCE trEALIES .............ceeeieeiiiiieieeceeieee et tetesese ettt s es st ss s sesesess s es s s s sesessse e ee ettt neee 157,632 | 157,632
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiii e (0 U 0
15.  Remittances and itemMS NOL AIOCALEA ................c.cviveuiuiuieiiiieieteteteteeeeee et ettt a et ettt s sss st s st esesesesesess s esssesesesesesessassssanas |eoeet st rese ettt be et nees (O A 0
16.  Provision for reinsurance (including $  ......ccocccurenenee 153,752 GMIfIEA) .....vveeeeeiecee s [eeeeneee e 2,364,675 |..coovovreeenne 2,364,675
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING .......covevvieieieic ettt ettt ettt et e ettt e s s e e e e es e s e s et et esesesess s ss e s b e b et e s esess s eses e s et et eseseas s es s esebesesessan s esenas |eoeet et nese et bbbt (O R 0
19. Payable to parent, subsidiaries and affiliatEs ............ccccovririeieieieiiici e e 6,592,647 |.covovernnn 3,757,425
20, DEIVALIVES ...ttt ettt ettt ettt ettt a ettt e st e s et et e se st et e s et et et e s s e s e se e s st et et s eaean st et et et et et e s eas s et et s tebesesesnas et es s sesesesed| et n ettt (O A 0
21, PaYabI@ fOr SECUMMIES ... .iiuiitiitiitiiti ittt bbbt bbb bbb E bbbt E bbbt b e bt e bt e bt e bt et ebe et e s besbesnenbenna |oresneereste et e ete st e e eteere e (0 U 0
22.  Payable fOr SECUIIES IENAING .....ooueiiiiiiiiii ittt e b e s bt e b e e bt e bt ea et e ae e ehe e she e sh e e ebe e ek e e ke e bt enbeanbesnnesnee s foreaneeaneesbeeabeeab e e beebeea 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiie ettt 0
24. Capital notes $  .......... .0 and interest thereon $ ...0
25.  Aggregate write-ins for liabilities .............cccccooveccueverereeecceee e 5,329,939 4,610,163
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 536,081,671 405,769,034

27. Protected cell liabilities ......... 0
28. Total liabilities (Lines 26 and 27) ............... .536,081,671 |..
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas 0
30, COMMON CAPILAI STOCK .....vviuiiieieeeieteecet ettt ettt ettt ettt e st e s et e s et e s e es et e s e st eseae et ess et ese s es st es st es et eseasesesseseasesensesensssenea|eseebesenaeeenaeiennas 232,485
31, Preferred CAPITAl STOCK ..........c.ciiiiiieieeeeceeeceec ettt ettt et s e s s et e s et e s e aes s s st et et et esessasa s s st eseseseasasssasssesesesesessasas s st ne ettt (O A 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
33, SUIPIUS NOLES ...ttt ettt s et e s e s e s s s s s s st e s e s e s e s e s e s s e s s e s et e s e s e s s s s s st eseseseseas s s s s et et eseanas s s st esesesesee et ne ettt (O A 0
34.  Gross paid in @nd CONHDUIEA SUIPIUS ..........c.c.euiiieiieieieeee e eeee et e e s e et ssseseseseseseaeasssasesesesesessssseasnnesssesssssnanas|eeresesennerens 416,575,000 |................ 351,575,000
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.veveececeeteeeseeeeceeteieseeeecae e tesessssaesesesesssssaesesesenssssaetesesessnssaesesesessssssesesasansssssesasasansnsssesesasansssnsesadorerestssienena (72,017,941)]....coocvneee (71,911,098)
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included inLine 30 $  ...oocvvieeiniciniiciniciias 0 ) e e 0 [ 0
36.2 e 0 shares preferred (value included in Line 31 $  .ocvvvevceciernnncciennne 0 ) e 0 0
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 344,789,544 279,896,387
38. Totals (Page 2, Line 28, Col. 3) 880,871,215 685,665,421
DETAILS OF WRITE-INS
25071, ClAIMS PAYADTE .eiviiiiiieietetctcc sttt bbbttt b bR Rt e R bR AR R et s e s bbb Rt e s s b s et se et et s |ttt enee (7,817 [ 3,222
2502.  Deferred Ceding COMMISSTON ......c.ovoviiiciiiee ettt ettt s et s s s et eseae s s s s sesesesessasasnsssesens |oresesesesessnnas 2,659,962 |...coooeees 2,615,067
2503, OTNEr LiahiliTIes oottt ettt 1,881,038 |....cccevennee 1,652,858
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cooviieieieurieiiiiieieiee e oo 796,556 |..cececeererecnene 339,016
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,329,939 4,610,163
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2 PP R PP TTTI
P2 01 T OO O TP ToY OO PP PSP PR PO RSP UP PRSP OPRPPIIN
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiie e [ere s (O A 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP RO PP PTPTRTI
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow Page ...........cccociiiiiiiiiiiiiceceeeeeee e [ O [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 288, TAT 574 ) oo s 251,827,479 |.covveneeee 144,604,656 |................ 347,957,631
1.2 Assumed (Written $  ..c.oovvveierierce 0 ) et e (O T (O O 0
1.3 Ceded (written $§  .ocoeeeee 108,006,309 ) ..o e .. 92,779,410 |.. ... 13,125,222 |... ..156,023,644
1.4 Net (written $ oo 180,741,265 ) oo 159,048,070 |......ccecvneeee 71,479,434 |.............. 191,933,987
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 78,047,398 ):
2.1 DIFECE ...ttt ettt e 121,012,212 | 73,045,953 193,880,528
2.2 ASSUIMEA ..ottt bbbt h et e bt b ettt bbbttt ettt |ee et (O T 0f.. 0
2.3 COABM ...ttt nene o ...42,074,600 |.. ... 36,024,965 |... 89,523,615
... 18,937,612 |.. ... 37,020,988 |... 104,356,913
3. Loss adjustment @XPENSES INCUITEA ..........ccvueueueviierieeeseieiieese ettt st ss s sese s ssssesens [ocecessesseanees 21,991,662 |......cccovnvne 13,027,579 |..oovoveneee. 30,502,285
4. Other Underwriting €XPENSES INCUITEA ..........c.cuevevieiuererereiieseieseseseeesesesesssssssesesessssssssesessssssesesens |eosessesesecsenns 62,482,990 |..coovoveeunne 37,043,522 |......oece.. 80,570,459
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccoiiiiiiiiiiiiiicecee e 0 |. [0 0
6. Total underwriting deductions (LiNes 2 throUgh 5) ..........ccccveurueuiiniiiiecieriieeseeseieie s 163,412,264 87,092,089 215,429,657
7. Netincome of protected cells 0 0 0
8.  Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceuiuiiirieieieieieieeeeieeieee e e (4,364,194)]...cccvcennen (15,612,655)]..cccvevnnee (23,495,670)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 13,005,322 |..coovovieenne 2,441,712 | 8,751,635
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccccovvvviviiccns 0 e (5,298,424) 10,974 10,974
11. Netinvestment gain (10SS) (LINES 9 + 10) ...c.eovoiiriiiiieiereriiniiisieieieiete et ssssesesesesesesssesss|resesneseseneeneas 7,706,898 |....cocvennee 2,452,687 |..cooviviennne 8,762,609
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 0 amountcharged off §  woooreeieceece 0 ) e e (O O (N 0
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiiie e (O T [0 0
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 187,068 80,528 172,591
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 187,068 80,528 172,591
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........cociuiuiiieeececeete et ee e eeeessae et es s et 3,529,772 |, (13,079,440)|................ (14,560,469)
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) .......cceviiiueueieiiieeieieiceeie e e 3,529,772 .o (13,079,440)|................ (14,560,469)
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 3,658,222 (730,003) 1,186,139
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........coviuiuriririnicieieirieiieeieieeees et (128,450) (12,349,437) (15,746,609)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 279,896,387 208,708,718 208,708,718
22.  Netincome (from LiNe 20) ........ccceereririririririeieieiereninssesisesesesesesesssssessssesesesesessssssssssesesesesesssssssssseseseses [ooneneneenenenenenes ( 128,490) [ (12,349,437)
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .....ococoeveviviiciciinnns 0
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuvvririiininiiiiiee e
26. Change in net deferred income tax ...........ccooevvvninincnicncnennn,
27.  Change in NONAdMIttEd @SSEES ........cciiiiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,1 PAI TN <ttt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
33T PAI TN -ttt
33.2 Transferred to capital (Stock DIVIAEN) .........ccoiiiiiiiiiiiiie s
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e L0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieiet ettt ettt e e e e [ eresae st st e ettt 0
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 64,893, 157 (11,955,149) 71,187,669
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 344,789,544 196,753,570 279,896,387
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, OFREE TNCOME .ottt e s s ee s n e esesesesnsnseseseeen
1402. Currency translation .
T TSR
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 187,068 80,528 172,591
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................ 193,413,461 |.............. 121,604,166 |................273,976,899
................. 10,031,512 |.cveneen 1,975,971 | 7,109,972
187,068 80,528 172,591

203,632,041 123,660,664 281,259,462
................. 13,903,863 |................ 26,259,807 |................. 31,233,800
................................. 0 fooereerereereereeenneed 0 fciiiil0
................. 61,710,353 |................. 40,804,663 |................. 93,114,908
................................. 0 fooereerereereereeenneed 0 fciiiil0
(4,276) 0 (2,240,528)

75,609,940 67,064,470 122,108, 180

128,022, 101 56,596,195 159,151,282

10,901,661 |..

30,599,847

................................. 0 [0 o0
................................. 0 [0 il 0
........................ (8,607) [0 i ®
0 4,649,266 0

................ 137,678,323 |................. 15,550,927 |................. 30,599,852
................ 388,084,130 |................172,606,204 |................316,636,251
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
0 0 0

388,084,130 172,606,204 316,636,251

0 0 0

(250,405,807) (157,055,277) (286,036,399)
................................. 0 [0 il 0
................. 65,000,000 |.....covvvvevrriricinnnn 0 [ 90,000,000
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
722,410 15,080 683,736

65,722,410 15,080 90,683,736
................ (56,661,296)|..............(100,444,003)|................(36,201,381)
............... 111,824,908 |............... 148,026,290 |............... 148,026,290
55,163,612 47,582,287 111,824,908

Note: Supplemental disclosures of cash flow information for non-cash transactions:




Quarterly Statement as of June 30, 2023 of the Ascot Specialty Insurance Company

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern

A

B.

C.

Accounting Practices

The accompanying financial statements of Ascot Specialty Insurance Company (the "Company”) have been prepared in conformity with
accounting practices prescribed or permitted by the National Association of Insurance Commissioners ("NAIC") and the State of Rhode Island.

The Company prepares its statutory financial statements in conformity with accounting practices prescribed or permitted by the State of Rhode
Island. The State of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial
statements in accordance with the NAIC's Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the
State of Rhode Island Department of Business Regulation Insurance Division (the “Department”). The Company has no differences between
accounting practices prescribed or permitted by the State of Rhode Island and the NAIC.

SSAP # F/S Page F/S Line # 06/30/2023 12/31/2022

Net Income
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ (128,450). $ (15,746,609)

(2) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(3) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (128450) §  (15746,609)
Surplus
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $.... 344,789,545 §.. .. 279,896,387

(6) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(7) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 344789545 § 279,896,387

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and assumptions that affect the
reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements
and the reported amounts of contingent revenues and expenses during the period, if any. Actual results could differ from those estimates.
Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to
cover the unexpired portion of premiums written. Such reserves are computed by pro rata methods for direct and ceded business.

Expenses incurred in connection with acquiring new insurance business, including commissions, are charged to operations, as incurred.
Expenses incurred are reduced for ceding allowances received or receivable to the extent such amounts do not exceed the costs incurred to
acquire the related business. Excess ceding allowances are recorded as unearned income to be recognized as the related premiums are earned.
In addition, the Company uses the following accounting policies:

(1) Short-term investments are stated at amortized cost, which approximates fair value.

(2) Investment grade bonds not backed by other loans are stated at amortized cost using the scientific interest method. The Company has no
non-investment grade bonds.

(3) The Company does not have common stock.

(4) The Company does not have preferred stock.

(5) The Company does not have mortgage loans.

(6) The Company loan-backed securities are stated at book value and the adjustment methodology used for each type is retrospective.

(7) The Company does not have any investments in subsidiary.

(8) The Company does not have any interests in joint ventures, partnerships or limited liability companies.

(9) The Company does not have any derivative instruments.

(10) The Company does not anticipate investment income as a factor in any premium deficiency calculation.

(11) Loss and loss adjustment expenses are charged to expense as incurred. The reserve for unpaid loss and loss adjustment expenses is based
upon claim adjusters' evaluations and other actuarial estimates, including those for incurred but not reported losses (IBNR) and for
reinsurance. Overall reserve levels are impacted primarily by the types and amounts of insurance coverage written, trends developing from
newly reported claims and claims that have been paid and closed. The determination of estimates for losses and loss expenses and the
establishment of the related reserves are periodically reviewed and updated during the year. Adjustments are made to reserves in the period
that can be reasonably estimated to reflect evolving changes in loss development patterns and various other factors, such as social and
economic trends and judicial interpretation of legal liability. While management believes that the amount carried as reserves for unpaid loss

and loss adjustment expense is adequate, the ultimate liability may be in excess of or less than the amount provided.

(12) The capitalization policy and resultant predefined thresholds have not changed from prior year. There were $0 capitalized assets as of June
30,2023.

(13) The Company does not have any pharmaceutical rebate receivables.
Going Concern

Based upon its evaluation of relevant conditions and events, including participation in the Net Worth Maintenance Agreement discussed in
footnote 10.E, management does not have substantial doubt about the Company’s ability to continue as a going concern.

2. Accounting Changes and Corrections of Errors - Not Applicable



Quarterly Statement as of June 30, 2023 of the Ascot Specialty Insurance Company

Notes to the Financial Statements

Business Combinations and Goodwill - Not Applicable

Discontinued Operations - Not Applicable

Investments

A.  Mortgage Loans, including Mezzanine Real Estate Loans - Not Applicable

B. Debt Restructuring - Not Applicable

C. Reverse Mortgages - Not Applicable

D. Loan-Backed Securities

(1) Prepayment assumptions for Agency Mortgage-Backed Securities, Collateralized Mortgage Obligations and other Loan-Backed Securities

were generated using a third-party prepayment model. The multi-factor model captures house price change trends, housing turnover,
borrower default, and refinance incentive, among other factors. On an ongoing basis, we monitor the rate of prepayment and calibrate the
model to reflect actual experience, market factors, and viewpoint.

(2) Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - Not Applicable

(3) Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than the
amortized cost of securities - Not Applicable

(4) All impaired securities for which an OTTI has not been recognized in earnings as a realized loss

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 3,836,682

2. 12 months or longer. 9,585,555
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $..... 200,788,784

2. 12 months or longer. 110,347,335

(5) Support for concluding impairments are not other-than-temporary - Not Applicable
Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

I o mom

Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
J. Real Estate - Not Applicable

K. Low-Income Housing Tax Credits (LIHTC) - Not Applicable

6.1
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Quarterly Statement as of June 30, 2023 of the Ascot Specialty Insurance Company

Notes to the Financial Statements

Investments (Continued)

L.

Restricted Asset
Category

Restricted Assets

(1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

m @ (©) O] ®)

Total
Protected Cell
Account
Restricted
Assets

Protected Cell
Account
Assets
Supporting
G/A Activity

G/A
Supporting
Protected Cell
Account
Activity

Total
(1+3)

Total General
Account (G/A)

Current Year

(6) @) ®) )

(10)
Gross
(Admitted & Admitted
Nonadmitted) Restricted

Restricted to Total
to Total Admitted
Assets, % Assets, %

an

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5-8)

Increase /
(Decrease)
(5-6)

Total From
Prior Year

. Subject to

contractual

obligation for

which liability is

not shown $ $ $ $ $ $
Collateral held

under security

lending

agreements

Subject to
repurchase
agreements

Subject to

reverse

repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar

reverse

repurchase
agreements

Placed under
option contracts

Letter stock or
securities
restricted as to
sale - excluding
FHLB capital

stock

FHLB capital

stock

On deposit with

states

386,145 386,145

On deposit with
other regulatory

bodies

Pledged as
collateral to
FHLB (including
assets backing
funding
agreements)

. Pledged as

collateral not
captured in
other categories

Other restricted

assets

384,262 1,883 386,145 0.044 0.044

Total restricted
assets (Sum of

a through n) $

» o v o z %

386,145 § $ $ $ 386,145 §

384,262 $ 1883 § $ 386,145 0.044 % 0.044 %

@

derivatives, are reported in the aggregate) - Not Applicable

@)
aggregate) - Not Applicable

@)
Working Capital Finance Investments - Not Applicable
Offsetting and Netting of Assets and Liabilities - Not Applicable
5GI Securities - Not Applicable

Short Sales - Not Applicable

Prepayment Penalty and Acceleration Fees - Not Applicable

Reporting Entity's Share of Cash Pool by Asset type

Detail of assets pledged as collateral not captured in other categories (contracts that share similar characteristics, such as reinsurance and

Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the

Collateral received and reflected as assets within the reporting entity's financial statements - Not Applicable

Asset Type Percent Share
(1) Cash 10.320 %
(2) Cash Equivalents 89.680 %
(3) Short-Term Investments %
(4) Total 100.000 %

6.2
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11.

12.

Quarterly Statement as of June 30, 2023 of the Ascot Specialty Insurance Company

Notes to the Financial Statements

Joint Ventures, Partnerships and Limited Liability Companies - Not Applicable

Investment Income - Not Applicable

Derivative Instruments - Not Applicable

Income Taxes

A
B
c
D
E.
E
G
H

Components of the Net Deferred Tax Asset/(Liability) - No Significant Changes
Regarding Deferred Tax Liabilities That Are Not Recognized - Not Applicable
Major Components of Current Income Taxes Incurred - No Significant Changes
Among the More Significant Book to Tax Adjustments - No Significant Changes
Operating Loss and Tax Credit Carryforwards - No Significant Changes
Consolidated Federal Income Tax Return - No Significant Changes

Federal or Foreign Income Tax Loss Contingencies - No Significant Changes
Repatriation Transition Tax (RTT) - Not Applicable

Alternative Minimum Tax (AMT) Credit - Not Applicable

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.  On December 31, 2021, the Company was contributed by Ascot Insurance Company to Ascot Surety & Casualty Company (the Parent), a
Colorado corporation and insurance company. Ascot Surety & Casualty Company is a wholly-owned subsidiary of Ascot Insurance Company.

B. The Company received capital contributions of $60M and $5M in cash from the Parent on May 18, 2023, and June 21, 2023, respectively.

In 2022, the Company received capital contributions of $50M and $45M in cash on August 18, 2022 and December 12, 2022, respectively, from
the Parent.

C. Transactions With Related Party Who Are Not Reported on Schedule Y - Not Applicable

D. AtJune 30,2023, the Company reported $6,592,647 due to other affiliates, and $3,912,399 due from other affiliates. These amounts represent
arms-length transactions and are recorded as admitted assets and in accordance with SSAP No. 25 “Accounting for and Disclosures about
Transactions with Affiliates and Other Related Parties."

E. Effective May 10, 2023, amendments were made to the Intercompany Services and Cost Allocation Agreement, Underwriting Services Agreement,
and Tax Sharing Agreement, to which the Company is a party, to incorporate recent changes to model holding company laws. These
amendments were approved by the Rhode Island Department of Business Regulation, Insurance Division, on April 27, 2023.

The Company is party to an Intercompany Services and Cost Allocation Agreement (Services Agreement) with an affiliate, Ascot US Services
Company LLC (“AUSC"). Under the terms of this agreement, shared costs are incurred and paid for by the Company at cost. Primarily, these
shared costs include overhead allocations of operating expenses. The Company is also party to an Underwriting Services Agreement with an
affiliate, Ascot Underwriting Inc.

The Company entered into a Program Administrator Agreement with its affiliate, Ethos Specialty Insurance Services LLC (Ethos). In 2019, Ethos
provided services to the Company in connection with two insurance programs underwritten by Ethos- Core Commercial Property Program and
Transaction Liability Insurance Program. These programs are currently in runoff with the Company recognizing no new business related to these
programs as of November 2019 and June 2019, respectively. The Company also added General Liability Habitation Insurance and Property
MPW in 2020, Excess Casualty in 2021 and Commercial Property in 2022. The Program Administrator Agreement, as well as the Program
Schedule for each of the programs, were the subject of Form D filings, which were approved by the Department of Business Regulation.

The Company has a “Net Worth Maintenance Agreement” with its ultimate parent Ascot Group Limited (AGL). This agreement states AGL agrees
to cause the Company to maintain capital equivalent to at least the “Strongest” category of implied balance sheet strength according to AM
Best's Stochastic Best's Capital Adequacy Ratio (BCAR) at all times and if they were to fall below it, AGL will contribute liquid assets to ensure
the Company has the ability to meet its financial obligations on a timely basis.

F.  Guarantees or Contingencies - Not Applicable

G. Nature of Relationships that Could Affect Operations - No Significant Changes

H. Amount Deducted for Investment in Upstream Company - Not Applicable

I.  Detail of Investments in Affiliates Greater Than 10% of Admitted Assets - Not Applicable

J.  Write-Down for Impairments of Investments in Subsidiary Controlled or Affiliated Companies - Not Applicable

K. Foreign Subsidiary Value Using CARVM - Not Applicable

L. Downstream Holding Company Value Using Look-Through Method - Not Applicable

M. All SCA Investments - Not Applicable

N. Investmentin Insurance SCAs - Not Applicable

0. SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable

Debt

A. Debt, Including Capital Notes - Not Applicable

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

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

6.3
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14.
15.
16.

17.
18.
19.

20.

Quarterly Statement as of June 30, 2023 of the Ascot Specialty Insurance Company

Notes to the Financial Statements

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A. The Company has 500 shares of no par value common stock authorized, issued and outstanding.
B. Dividend Rate of Preferred Stock - Not Applicable

C. Under Rhode Island law, the Company may not pay any dividend or make any distribution of cash or other property, the fair market value of
which, together with that of any other dividends or distributions made within the 12 consecutive months ending on the date on which the
proposed dividend or distribution is scheduled to be made, exceeds the lesser of (1) 10% of its surplus as of the 31st day of December of the last
preceding year, or (2) its net income for the 12 month period ending on the 31st day of December of the last preceding year, unless the Insurance
commissioner approves the proposed payment or fails to disapprove such payment within 30 days after receiving notice of such payment. An
additional limitation is that Rhode Island does not permit a domestic insurer to declare or pay a dividend except out of earned surplus unless
otherwise approved by the commissioner before the dividend is paid.

The maximum amount of dividends which can be paid by state of Rhode Island insurance companies to shareholders without prior approval of
the Insurance Commissioner is subject to restrictions relating to net income and statutory surplus. The Company's statutory surplus was
$344,789,545 at June 30, 2023 and $279,896,387 at December 31, 2022. The Company's net loss was $128,450 for the period ended June 30,
2023 and $15,746,609 for the year ended December 31, 2023. The maximum dividend payout which may have been made without prior
approval in 2023 was $0. The Company did not declare a dividend in 2023. Dividends need to be approved by the Board of Directors.

D. Ordinary Dividends - Not Applicable

E. Company Profits Paid as Ordinary Dividends - Not Applicable

F.  Surplus Restrictions - Not Applicable

G. Surplus Advances - Not Applicable

H. Stock Held for Special Purposes - Not Applicable

I. Changes in Special Surplus Funds - Not Applicable

J.  Unassigned Funds (Surplus) - Not Applicable

K. Company-Issued Surplus Debentures or Similar Obligations - Not Applicable

L. Impact of Any Restatement Due to Prior Quasi-Reorganizations - Not Applicable
M. Effective Date(s) of Quasi-Reorganizations in the Prior 10 Years - Not Applicable
Liabilities, Contingencies and Assessments - Not Applicable

Leases - Not Applicable

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk - Not
Applicable

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

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

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

As defined in Appendix A-225 of the NAIC Accounting Practices and Procedures Manual, the Company does have direct premium written produced by

Managing General Agents/Third Party Administrators that was equal to or greater than 5% of policyholders' surplus for the period ended June 30,
2023.

Type of Total Direct
Name and Address of Managing General Exclusive Authority Premium Written /
Agent or Third Party Administration FEIN Number Contract  Types of Business Written Granted Produced By
Coalition Insurance Solutions, Inc. 1160 Battery Street Ste.
350 San Francisco, CA 94111 82-1489162 NO Cybersecurity U S 46,479,209
Total S 46,479,209

C - Claims Payment

CA - Claims Adjustment
R - Reinsurance Ceding
B - Binding Authority

P - Premium Collection

U - Underwriting

Fair Value Measurements
A. Fair Value Measurement

SSAP 100 establishes a fair value hierarchy which prioritizes and ranks the level of market price observability used in measuring investments at
fair value. Market price observability is impacted by a number of factors, including the type of investment, the characteristics specific to the
investment, and the state of the marketplace (including the existence and transparency of transactions between market participants).
Investments with readily-available actively quoted prices or for which fair value can be measured from actively-quoted prices in an orderly
market will generally have a higher degree of market price observability and a lesser degree of judgment used in measuring fair value.

Investments disclosed at fair value are classified and disclosed in one of the following categories based on inputs:

* Level 1-Fair value measurements that are quoted prices (unadjusted) in active markets that the Company has the ability to access for
identical assets or liabilities. Market price data generally is obtained from exchange or dealer markets. The Company does not adjust the
quoted price for such instruments.

¢ Level 2 - Fair value measurements based on inputs other than quoted prices included in Level 1 that are observable for the asset, either
directly or indirectly. Level 2 inputs include quoted prices for similar assets in active markets, quoted prices for identical or similar assets in
markets that are not active, and inputs other than quoted prices that are observable for the asset, such as interest rates and yield curves that
are observable at commonly quoted intervals.

6.4
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Notes to the Financial Statements

20. Fair Value Measurements (Continued)

¢ Level 3 - Fair value measurements based on valuation techniques that use significant inputs that are unobservable. In certain cases, the

inputs used to measure fair value may fall into different levels of the fair value hierarchy. In such cases, the determination of which
category within the fair value hierarchy is appropriate for any given investment is based on the lowest level of input that is significant to the
fair value measurement. The Company’s assessment of the significance of a particular input to the fair value measurement in its entirety
requires judgment, and considers factors specific to the investment.

The Company carries no assets or liabilities on its balance sheet measured at fair value.

(1) Fair value measurements at reporting date - Not Applicable

(2) Fair value measurements in Level 3 of the fair value hierarchy - Not Applicable

(3) Policy on transfers into and out of Level 3 - Not Applicable

(4) Inputs and techniques used for Level 2 and Level 3 fair values - Not Applicable

(5) Derivatives - Not Applicable

B. Other Fair Value Disclosures - Not Applicable

C. Fair Values for All Financial Instruments by Level 1,2 and 3

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

entirety fall.
Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Bonds §...726,477,586 §....752,651,301 § 149,625 $.....726,327,961 §$ $ $
Cash Equivalents 49,472,133 49,472,133 49,472,133 -
Cash 5,691,479 5,691,479 5,691,479 -

D. Not Practicable to Estimate Fair Value - Not Applicable

E. Nature and Risk of Investments Reported at NAV - Not Applicable
21. Other ltems

A. Unusual or Infrequent Items - Not Applicable
Troubled Debt Restructuring - Not Applicable
Other Disclosures - Not Applicable

Business Interruption Insurance Recoveries - Not Applicable

m o o w

State Transferable and Non-Transferable Tax Credits - Not Applicable
F.  Subprime-Mortgage-Related Risk Exposure - Not Applicable
G. Insurance-Linked Securities (ILS) Contracts - Not Applicable

H. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to
Control the Policy - Not Applicable

22. Events Subsequent

The Company has evaluated subsequent events for recognition or disclosure throughAugust 14, 2023 and no such events were identified.
23. Reinsurance

A. Unsecured Reinsurance Recoverables - No Significant Changes

B. Reinsurance Recoverable in Dispute - Not Applicable

C. Reinsurance Assumed and Ceded

(1) Maximum amount of return commission that would have been due reinsurers if all of the company's reinsurance was canceled or if the
company's insurance assumed was canceled

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ $ $ $ $ $
b. Allother 130,099,180 36,107,760 (130,099,180) (36,107,760)
c. Total (a+b) $ $ $ 130,099,180 $ 36,107,760 $ (130,099,180) $ (36,107,760)
d. Direct unearned premium reserve $... 315,263,185

(2) The additional or return commission, predicated on loss experience or on any other form of profit sharing arrangements in this statement
as a result of existing contractual arrangements is accrued as follows:

Reinsurance

Direct Assumed Ceded Net
a. Contingent commission $ 487,809 $ -3 (214,274) S 702,083
b. Sliding scale adjustments
c. Other profit commission arrangements
d. Total (a+b+c) S 487,809 $ - § (214,274) $ 702,083
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Quarterly Statement as of June 30, 2023 of the Ascot Specialty Insurance Company

Notes to the Financial Statements

Reinsurance (Continued)

(3) Risks attributed to each of the company's protected cells - Not Applicable
Uncollectible Reinsurance - Not Applicable

Commutation of Ceded Reinsurance - Not Applicable

Retroactive Reinsurance - Not Applicable

Reinsurance Accounted for as a Deposit - Not Applicable

I @ mm o

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

Certified Reinsurer Rating Downgraded or Status Subject to Revocation - Not Applicable

J.  Reinsurance Agreements Qualifying for Reinsurer Aggregation - Not Applicable

K. Reinsurance Credit - Not Applicable

Retrospectively Rated Contracts & Contracts Subject to Redetermination - Not Applicable

Changes in Incurred Losses and Loss Adjustment Expenses

A. Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years

The company reported net loss and loss adjustment expense (LAE) reserves of $257,264,345 as of June 30, 2023. $12,135,960 was paid for
incurred loss and loss adjustment expenses attributable to prior year insured events during the period ended June 30, 2023. The company
experienced $642,213 of favorable development related to prior year loss and LAE, primarily attributable to the 2019 accident year in our lawyer's

professional liability line of business, as actual claims experience was more favorable than expected.

B. Significant Changes in Methodologies and Assumptions Used in Calculating the Liability for Unpaid Losses and Loss Adjustment Expenses -
Not Applicable

Intercompany Pooling Arrangements - Not Applicable

Structured Settlements - Not Applicable

Health Care Receivables - Not Applicable

Participating Policies - Not Applicable

Premium Deficiency Reserves - Not Applicable

High Deductibles - Not Applicable

Discounting of Liabilities For Unpaid Losses or Unpaid Loss Adjustment Expenses - Not Applicable
Asbestos/Environmental Reserves - Not Applicable

Subscriber Savings Accounts - Not Applicable

Multiple Peril Crop Insurance - Not Applicable

Financial Guaranty Insurance - Not Applicable
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7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]

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

reporting entity? ..... Yes[ 1 No[X]

LT F= (=N o] i =g Lo L RSPV RRR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]

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

Is the reporting entity publicly traded or a member of a publicly traded group? ...........cccciiiiiiiiiii s Yes[ 1 No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2019

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/12/2021

By what department or departments?
RROAE ISIANG ...t e e e £ £ e e oo £ £ s e e ae e e e ae e s e e me e e e eeeaeeae e e e ae e e e ae e e e ae e e e e e e e e e e e e e e e eanas

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 N/AI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ............vrueueieiiieieieieiieeeese ettt s ettt ssnanas Yes [ ] No[X]

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie e Yes[ ] No[X]

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

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

[ 1T N[ T NA[X]

]
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

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

INVESTMENT

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

The Company has $386,145 of bond deposited with the State of RNOde ISIaNG. ...........cocoiiiiieiiiiececc e

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

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

7.1

LoLLee e

Yes[ 1 No[X]
] N[ 1 NAT ]
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17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New York - Inst. Custody Ins. Division .......ccoeevernnnnnn. One Wall Street, New York, NY 10286 .........cccoocoioeieeeeeeeeeeeeeee e

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceoeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

New England Asset Management, Inc. ...

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

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
105900 New England Asset Management, Inc. ... KURB5ESPS4GOFZTFC130 ........

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

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

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueuereeeeceeueeeeeeeceeee e eee e enenaeae e nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEErEST GrEALEr thAN ZEIO? .........oeieeececveeee ettt ettt ettt et sea ettt e e e s aetetetesenssaeae s et e s ensss et e s et esensnsstesesesenssssaetasasensnssaesesasennsnsesesasensnsnansasasnn Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH 10SS PEICENL .......eeieectetctceee ettt ettt et et et et et et e s e ssae et e s s e s et et et essss s e s es et et e b et eseas s eses a2 esesesesesssses a2 e st et et eseeess s es st et et esesess s esesesesebese £t ee et s E e Rk e ettt e bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.evvieeececeeeiiie ettt ettt et et eae s s s st et et e s es e s s s sasa s s et et et eses s s s s s s s et eseseseses s s as s s et eseseseasasas s s et et eseasssas oo eh b ebebee et et et e bbbt e et et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiuiuiiiieteteeeseseee ettt eteteseassssseteseseseses s ss s sesesesesessssasssssesesess Seesebetebtetat et st ee st eb bt eeeet e neneee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee et eeeae e te s s s ae e s s s asaese s s s s ssaseesesessssastesesnssnanansana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccceueueveeeeececeeteeeeeeecae et eeeeeseae e s es s ssaesesesesensssesesesesenssassesesssensnensena Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiieiiner e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccccoevevuenee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviieectcteteiet ettt ettt ettt s s b b s s st b e st b bt b b s s e es bbbt st b et sttt s s Yes[ ] No[ ]




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
All Other Insurers

............ 00000 ...oveevves foreennen. AA=1126566 .............]LToyd"'s Syndicate NUMDEr 0586 ..........cceeeiiiiiiiiiiiiiie ittt s iee et ee s e steeesnseesnsneesnneesssseesssneesns [eesnseeessseesss OBRuveeeriveennnnee. | AUThOT i ZE
. . AA-1128121 ...|Lloyd's Syndicate Number 2121 (Argenta) X . GBR. ...|Authorized.




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ B [ 3,251,866 |............... 3,174,016 |.ocvevree (18,208)f.....cccvevevneee 38,584 |.cocvevne 3,589,171 | 1,487,445
2. Alaska ......ccoeeveeeee . AK | Errreee e 806,070 |....cccevneee. 929,512 [ [0 0 Jooereiene 684,914 [......c.......... 328,453
3. Arizona......oiii. AZ e SRR ISR 5,447,236 |...c.......... 4,460,019 |.............. 6,513,413 |........... 10,545,770 |.............. 4,907,448 |............... 1,999,256
4. Arkansas ... . AR s =SS IR 722,506 |...ooeeeinnee 670,855 |.....ccevvee 125,619 | (O R 1,987,293 | 839,236
5. California .......ccccceceeece.. CA | B frr 47,121,299 |.............. 37,050,002 |............... 2,048,169 |.............. 1,287,152 |............. 56,378,693 |.............. 26,752,546
6. Colorado ....... E. ..8,052,402 |.. 4,773,707 |.. ..348,198 |.. ..553,443 |.. .. 7,970,568 |.. .. 3,320,000
7. Connecticut .......cce.e... CT |eeens SRR ISR 3,872,784 |............... 2,763,923 |..................789,705 |....ccevernnns 117,120 | 4,414,889 |............. 2,124,176
8. Delaware ..........c.cc.ec.... DE |eieiis B [ 1,006,024 |.................. 753,270 | 181,020 [ (O R 1,238,083 | 381,605
9. District of Columbia .....DC |-......... B [ 1,385,897 |ooeiine 912,976 | 21,513 [ (O R 1,296,764 |.......oe........ 537,271
10.  Florida .....ccoeoveviiens FL [ B frriis 28,323,945 |.............. 19,841,907 |............... 1,272,760 | [V 43,612,582 |............. 24,797,169
11.  Georgia . .. GA E. 11,277,269 |. .. 7,708,244 |.. ..315,978 |.. " .13,260,689 |.. .. 4,408,725
12.  Hawaii ... LLHE e Eorrees e 442 591 ..o 182,308 .o O e 0 e 576,545 |.....coevve. 297,708
13. Idaho..... LD [ Eorreees e 685,858 |.....cccevenvee 717,608 |..oooveeee800 [ 4,170 [ 921,613 [ 410,142
14, lNOIS ..o | I RO B [ 9,759,461 |............... 5,286,600 |...................789,904 |................306,114 |.......... 10,560,462 |............... 4,649,080
15. Indiana .......ccccccoeeeene IN e B [ 3,244,238 |............... 2,040,972 | 92,051 | O [ 4,916,938 |............... 1,498,241
16. lowa ...... A E. ..1,875,160 |.. ..1,216,288 |.. " " .. 1,865,795 |.. ..985,282
17. Kansas .. L KS e SRR ISR 1,717,203 | 1,650,269 |..cooovvveecee [0 (O R 2,385,436 |.ccooverernns 833,298
18. Kentucky ... CKY s SRR ISR 1,921,058 |.............. 1,396,127 | 84,859 |..coviin 55,201 e 1,591,373 | 581,774
19.  Louisiana ........c.ccoeevene LA [ B [ 5,516,984 |............... 3,564,532 | 170,241 ..o 218,001 |............ 5,455,095 |.............. 2,569,144
20. Maine ....ccooeveiies ME [ =SS IR 748,855 | 432,851 [ 0 568,736 |..ocvovrenn 207,823
21. Maryland ....... ... MD E. .. 3,835,133 |.. .. 3,056,022 |.. .. 27,216 |.. .0 ..3,782,128 |.. .. 1,135,977
22. Massachusetts . L MA | SRR ISR 6,703,603 |............... 5,400,081 |.ocoovveeee 146,248 |.................... 18,861 |.............. 9,238,665 |............... 2,950,813
23. Michigan ....... LML e SRR ISR 4,742,850 |............... 2,404,396 |..ocoovevers 726,192 .o 13,678 | 4,647,504 |............... 2,082,205
24. Minnesota .........ccoccune MN [ B [ 3,987,999 |.............. 2,407,482 | 218,707 | (O R 5,141,757 | 2,500,110
25.  MissisSippi ....cccovvvereene. MS [ B [ 1,338,688 |....cooveee 861,446 |.................. 523,913 | 427,229 |.............. 2,697,465 |............... 2,149,487
26. Missouri .... ...MO | E. .. 3,276,703 |.. ..2,607,666 |.. ..61,192 |.. " ..4,026,122 |.. .. 1,672,432
27. Montana .... W MT e Errreee e 772,365 |oveveeannn 1,917,843 | 190,202 |...oooevee 1,506 |cvcvevnene 2,188,967 | 704,000
28. Nebraska .. .NE | Errreee e 860,271 ..o 798,211 [ 61,111 | (O R 1,465,450 |...ococvenree. 430,241
29. Nevada ... NV | B [ 2,949,283 |............... 2,115,227 | [0 (O R 3,036,960 |............... 1,347,759
30. New Hampshire .......... NH [ =SS IR 528,245 |....cocoie 456,782 |...ococvnee 181,049 | (O R 1,060,919 | 436,967
31. New Jersey ...... E. 12,238,202 |.. 11,787,150 |.. . 1,131,767 |.. " .18,322,524 |.. .. 7,018,267
32. New Mexico ..............NM [......... Errreee e 772,746 | 328,985 ..o 132,702 oo 46,712 | 551,891 [ .o 177,699
33. NewYorK ...cccocveeeeeeee. NY s S ISR 18,679,378 |.............. 11,297,027 |.............. 1,316,218 |.............. 3,538,568 |.............. 24,131,432 |.............. 7,975,239
34. North Carolina ............NC [......... SRR ISR 6,371,059 |....cocoeee. 3,993,422 | 122,725 oo (O R 6,119,188 |............. 2,243,023
35. North Dakota ..............ND [.......... Errreee e 721,261 [ 34,785 240,368 |.....cccevnve 582,411
36. Ohio ...ccceeeee E. .. 7,553,469 |.. .. 4,363,673 |.. , " ..9,379,104 |.. . 4,641,171
37. Oklahoma ........c..c...... OK e SRR ISR 2,040,223 |............... 1,551,749 | 58,162 |.veveeeeeeee (O R 3,257,034 |............... 1,517,039
38. Oregon ........ccceceeeveeen. OR [ SRR ISR 2,540,033 |...ococveee 1,467,341 | 297,210 [ (O R 1,974,003 |.cooveve 657,441
39. Pennsylvania .............PA |[......... SRR ISR 8,245,232 |....cocoee. 5,949,449 |................B547, 142 [ 5136 12,133,828 |.............. 4,826,680
40. Rhodelsland ............ Rl |oeeeee. [ ISR 219,063 |....ccceveee 224,348 ..o O [ 9,748 343,682 |.cooveen 216,206
41. South Carolina . ...SC E. .. 3,467,781 |.. ..1,983,078 |.. " .. 3,197,556 |.. 1,115,777
42. South Dakota ... .SD | Errreee e 367,455 |.ooii 253,026 ..o O e 0 e 281,845 ..o 109,705
43. Tennessee ... TN o SRR ISR 5,244 678 |............... 5,608,791 | 175,931 [ 1,678 .o 6,331,871 |.............. 2,420,842
44, TexXas ....ccoceevvveeiec TX e S ISR 37,032,575 |..cocuee.. 26,741,473 | 667,156 |............. 10,857,683 |............ 50,106,911 |............. 25,006,636
45, Utah ...ccoocoeveeeeeee. UT e SRR ISR 1,996,994 |.......... 1,299,872 |.oovoveveee 176,435 | 4571 |l 2,379,231 | 1,094,442
46. E. 523,995 |. 369, 155 |.. " 547,032 |.. 235,365
47. Virginia ....c.oooeveeveeeee . VA SRR ISR 5,739,264 |............... 3,611,891 |...................249,057 |...................507,361 |.............. 5,491,290 |.............. 2,735,550
48. Washington ................ WA |......... SRR ISR 4,286,675 |............... 3,080,937 |[.coceeeeane 486,336 |..ocoveeeen 115,483 |............ 4,644,656 |.............. 2,467,934
49. West Virginia .............. WV |occcee. Errreee e 800,975 ..o 387,048 | [0 (V1 541,239 [ 239,104
50.  Wisconsin ......ccoeeeeee. WL e SRR ISR 3,643,793 |............... 1,032,295 | [0 (O R 3,057,371 | 1,274,947
51.  Wyoming E. ... 88,878 |.. ... 46,849 |.. 173,737 . ... 70,922
52.  American Samoa ........ AS |.......... Neorees oo [0 0 e O e O e 0 e 0
53. Guam .....cocecveveceee. GU e Neorees oo [0 [0 [0 [0 [0 0
54. Puerto RicO ............. PR [l Neorees oo [0 [0 [0 [0 [0 0
55. U.S.VirginIslands ...... VI |......... Neeees oo 0 [ 0 [ 0 [ (1 [0 0
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccoeeefennn XXX vver oo [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccoovniinies woveene 1 4. Q- Qualified - Qualified or accredited reinSUrer..................ccc.ccevevs ceveeee 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - see DSLI) 50 6. N - None of the above - Not allowed to write business in the state... -...... 6
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

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

PART 1 — ORGANIZATIONAL CHART
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Ascot Group Limited 0.000 ....No
Ascot Bermuda Limited . . | Ascot Group Limited . [Ownership.. 99.942 ....|Ascot Group Limited .. ....N0..
Ascot Underwriting (Bermuda) Limited . | Ascot Bermuda Limited Ownership.. 65.000 ....[Ascot Group Limited .. ....No..
Ascot Underwriting Group Limited .. .. |Ascot Bermuda Limited ... Ownership.. 100.000 ... |Ascot Group Limited .. ....N0..
Ascot MGA Limited ... .. |Ascot Underwriting Group Limited . Ownership.. 100.000 ...|Ascot Group Limited .. ....No..
Ascot Employees Corporate Member Limited . |Ascot Underwriting Group Limited . Ownership.. 100.000 ... |Ascot Group Limited .. ....N0..
Ascot Underwriting Holdings Limited .... .. |Ascot Underwriting Group Limited . Ownership.. 100.000 ...|Ascot Group Limited .. ....No..
Ascot Corporate Name Limited . .. |Ascot Underwriting Group Limited . Ownership.. 100.000 ... |Ascot Group Limited .. ....N0..
Ascot Underwriting Limited .... .. |Ascot Underwriting Group Limited . . | Ownership.. 100.000 ...|Ascot Group Limited .. ....No..
Ascot Insurance Services Limited .. . |Ascot Underwriting Limited ... . | Ownership.. 100.000 ... |Ascot Group Limited .. ....N0..
Ascot Investments Holdings Limited . | Ascot Bermuda Limited Ownership.. ..}.100.000 ...|Ascot Group Limited .. ....No..
Ascot Insurance Holdings Limited Ascot Bermuda Limited ... Ownership .100.000 ...|Ascot Group Limited ... No
Ethos Canada Specialty Insurance Services
............... INC. e Ascot Insurance Holdings Limited ............ |Ownership ..99.306 ....|Ascot Group Limited ....No
82-2798478 .. Ascot US Holding Corporation Ascot Insurance Holdings Limited .... Ownership .100.000 ... |Ascot Group Limited ... N0
..| 26-0586977 .. Ascot Underwriting Incorporated ... . ...NIA....... | Ascot US Holding Corporation ... . | Ownership.. ..}.100.000 ...|Ascot Group Limited .. ... No..
82-2797880 .. Ethos Specialty Insurance Services LLC ....... LDE ] NIA....... Ascot US Holding Corporation ... . | Ownership .100.000 ... |Ascot Group Limited ..No
84-2871404 .. Ascot Holding Company LLC Ascot US Holding Corporation ... . | Ownership .100.000 ...|Ascot Group Limited ..No
..| 32-0573659 .. Ascot US Services Company LLC . | Ascot US Holding Corporation . | Ownership.. ..}.100.000 ...|Ascot Group Limited .. ... No..
....|84-0583213 .. Ascot Insurance Company Ascot Holding Company LLC . | Ownership .100.000 ...|Ascot Group Limited ... No
.. | 05-0420799 .. Ascot Specialty Insurance Company ... Rl....feeeiis RE........ Ascot Surety & Casualty Company .. Ownership .100.000 ... |Ascot Group Limited ..No
..| 85-1224944 .. AmFed PCC LLC . | Ascot US Holding Corporation ... . | Ownership.. ..}.100.000 ...|Ascot Group Limited .. .. No..
64-0888469 .. AmFed Companies LLC Ascot US Holding Corporation ... . | Ownership .100.000 ...|Ascot Group Limited ..No
... |46-0310317 .. Ascot Surety & Casualty Company ................ Ascot Insurance Company .... Ownership .100.000 ...|Ascot Group Limited ..No
....|64-0947790 .. AmFed National Insurance Company .. .| Ascot Insurance Company .... .. | Ownership.. ..}.100.000 ...|Ascot Group Limited .. ... No..
....|20-0392750 .. AmFed Casualty Insurance Company .| AnFed National Insurance Company ............ Ownership .100.000 ...|Ascot Group Limited oo e N0 e
.|83-2251612 .. AmFed Advantage Insurance Company .............. . AnFed National Insurance Company ............ ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Ascot Group Limited ...........cceeeeeens N0

Asterisk

Explanation




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FF® e e 7,346,017 | 2,511,280 |.oceciiiccie 34.2 [ 53.4
2.1 AIEA LINES .ot ettt O [0 0.0 |oeereeeeeeeeees 0.0
2.2 MUIIPIE PEFII CrOP ...vcvieevieeciceeeieee ettt ettt se s ettt 0 freeeeeeeeeee [0 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril
5.1 Commercial multiple peril (non-liability portion)
5.2 Commercial multiple peril (liability portion) ..........ccccociroiiiinenieneceeee
6. Mortgage guaranty 203,826 |..
8. OCEAN MAMNE ...cvoeeeiiiee ettt ettt eees (14,487)
9. INJANG MAMINE ..ottt (51,917)
10. Financial QUAIANLY .............cccceveueiieeiieieeetceeeee e es s esess s e eneneseenennnesesnenenenenene 0 forieieeiccce 0
111 Medical professional liability - OCCUITENCE ............ceveurviiririririieieieieeeee s oo (L RN 0
11.2  Medical professional liability - ClaimMS-Made .............cccceveeeeeveeerciereieeeeee o 2 [ 206
12. EArNQUAKE ...t et 4,998,587 |...oocveeeiieeeen 0
13.1  Comprehensive (hospital and medical) iNdividual ..............ccooovevevevevereeees]oerreeeeesrseeeens (O 0
13.2  Comprehensive (hospital and mediCal) Group ........ccccovevrrrieueeeenenesinesen]oerseeecee s (L R 0
14. Credit accident and NEAIN ..............c.c.ciiuiiiiieieececec e e (O 0
15.1 ViSION ONIY oottt ot (L R 0
15.2  DENLAIONIY ...ttt es s sttt (O 0
15.3  DiISADIIItY INCOME .....cvviiiiiiiiieieeie ettt ettt (L RN 0
154  MediCare SUPPIBMENT ........ccoovviieeetieeeceee ettt sene |re et nenenes O 0
15.5  Medicaid Title XIX ........cociiiiiiiiiiiiicc e (L RN 0
15.6  Medicare Title XV ..c.coooiieereeerreneiceeeei st sesssee e O 0
16.7  Long-term care
15.8  Federal employees health benefits plan ...........cccoccoieienininniiiii e O
15.9  Otherhealth ...
16. Workers’ compensation
171 Other liability - OCCUITENCE .......c.ociiiiiiiiiiieeeeee e e L037,187 ol ,
17.2  Other liability - ClaIMS-MAAE .........cceiieeeeereeeeeceeeee e | 129,183,448 |................ 61,287,821
17.3  EXCess WOrKers’ COMPENSALION ............cceevevieiiveeirieeieeeeieesiesesseseseesessesees o 0 freeeeeeeeeee 0
18.1  Products liability - OCCUITENCE ..........c.cveueeieieiieieieeeeeeeeeee e oo O 0
18.2  Products liability - ClaiMS-MadE ..........cceeueriiiirieieieieieeeeseeeeee oo (L R 0
191 Private passenger auto no-fault (personal injury protection) ...........cccoceeee oo (O 0
19.2  Other private passenger auto lability ..............ccoerieiereeeiirinirieeeeeesee e (L R 0
19.3  Commercial auto no-fault (personal injury protection) .............ccccceveveveveveeesfoenrrnseeceiene 1,075 | 508
19.4  Other commercial auto Iability ..............cccoeveveviiiiiriieriieiceeeeeee e e 1,985,898 |...ccoooiivine 1,086,979
211 Private passenger auto physical damage ...........ccoccevenieneiniiiciiiie o O 0
21.2  Commercial auto physical damage ............ccovveeveueieeueiiirieieieieeeeeesesesees e 284,943 [ 161,407
22. Aircraft (all PEFIIS) .....oouiiiiiii i
23. FId@IItY oo
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INEEINALONEN ...ttt et (O 0
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .........c.cccooevoenieneeneens
32. Reinsurance - Nonproportional Assumed Liability ............ccccoooeiiiiinnes
33. Reinsurance - Nonproportional Assumed Financial Lines ..
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn
35. Totals
DETAILS OF WRITE-INS
L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............fooeceovonnnnnccciice (O [0 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Prior Year
Line of Business Current Quarter Year to Date Year to Date
1. ..6,859,598 |.. ... 12,412,470 |.. ..4,341,512
2.1 ATIEA LINES .ottt e (L RN [OOSR 0
2.2 MUHIPIE Pl CIOP ...eeeeeiieetetctceeee ettt ettt ettt st s s s e e st esesesesesess s s st e s esesesessss s s eo|erene e s e s b ettt ene e en e O [0 0
2.3 FEAETAI flOOM ...ttt ettt s (L R [OOSR 0
2.4 PLIVALE CTOP w.vviuiuieieieeteeeeeeeeet st eteae sttt et e s e s e s s s st s e s et e s easass s s s s et et esesess s st s et esesessasasass s sesesea|ere e e e e bbbttt (O [0 0
2.5 PrIVAE fIOOM ....eetiiicitieti sttt s (L R [OOSR 0
3. Farmowners MUIIPIE PEFIl ........c.covovoiiiiiueieiciieieeee ettt essas s st s sesesssn sttt aeneeens (O [0 0
4, HOMEOWNEIS MUILIPIE PEIl ......vovvcvieiviecicetcecte ettt sttt ettt s st teassaesesseseesese e e st ettt sttt aaens 0 freeeeeeeeeee 0 [ 0
5.1  Commercial multiple peril (non-liability POrtON) ...........cococviveveveieecciiieeieteeceee e e 10,709,340 |....cccovenee 20,167,603 |..ooeeeeeeeeeeieieeene 0
5.2 Commercial multiple peril (liability POFHON) ........c.cocviviiiiieiieteieiieecie et [ 1,802,995 ..o 2,943,789 |....ooiiie 0
6. MOMGAGE GUATANTY ...ttt ettt s et esesessas s s s sesesessssasssassseseseses|oeseseeseneren et e s eeneeenes (O [0 0
8. OCEEAN IMAIMNE ...ceeoceeteetceetstee e ee et es et ees e es e es b es b 28 b s bt s bbb £e b et b £ b £ bbb bbbttt [eetesies s 89,105 [ 93,141 [ 121,463
9. g1 E=T Yo 1= oY TSRSV RUUUROTOPRT 2,957,666 |..oooeereeenne 3,907,533 [ 4,410,840
10. FINANCIAI GUAIANLY .....eveoiiiicieteieiiesss ettt ettt e e bbb s ese e e s s s sesenene s o]t se sttt ettt bebeees (L RN [0 U 0
11.1  Medical professional liability = OCCUITENCE ............ccvoveviviueeeeieieiiee ettt ettt ot (O [0 0
11.2  Medical professional liability - CIAIMS-MAAE ........cccovriririririeieieieiie e et 16,257 [ 16,257 oo 0
12. E@MNGUAKE ...ttt e a2 s et e 22 e s e e et e s e s 2 e s e et ee s s e e s e s s s s e s e s s s 4,852,338 |....oooviee 8,351,764 |.....coocnve. 6,053,685
13.1  Comprehensive (hospital and medical) INAIVIAUA ............c.oveueveueriiiiniiriseeeeee e [t (L R [0 U 0
13.2  Comprehensive (hospital and MEdiCal) GrOUP ............ccueuiieieiriiieieeeteseeieee et teseseses s essss et sesessans [eeees e (O [0 0
14. Credit accident and health ..
15.1 VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd
15.2 DENEAL ONIY ...
15.3 Disability income RUN 00
15.4  MediCare SUPPIEMENL .........c.ccviviiiiieeiieeeciete ettt ettt ee et e et eae st ete s ete et et e s ebe s et esssteassaesssseseesesesesensesedebeneebesesben e st e s sneb e e erenes 0 freeeeeeeeeee 0 [ 0
15.5 L1V L=Ye [Toz= Tl B 1 {510 TP UPTUUTUSTURIT OO (0 [0 0
15.6  MEICAre TIIe XVIII c...ouieieiieriiice ettt bbbttt s s (L R [OOSR 0
15.7  LONGAEITIN CAIE .....oveeteeceeee ettt ettt ettt s s ae et s st e s s esese st e s esesesebessss s s esesesesesesessssasaooes et ee et nenesseeenetenenene e (O [0 0
15.8  Federal employees health DENEFItS PIAN .........ccccovviiiiueieiiiiiiisee ettt [ttt 0 freeeeeeeeeee 0 [ 0
15.9  ONEINEAIN ...ttt ettt ettt ettt ettt et et s e et s st et sesesnans ettt ettt (O [0 0
16. WOIKErS' COMPENSALION .......oviuvitieieieeieteeieteecet ettt eteseeeseses e e eseseeseseeseseesesssesssesensesessesessesesssses|erenesbenesbenesbesesne s neerenes 0 freeeeeeeeeee 0 [ 0
17.1  Other lability = OCCUITENCE ........c.cveuiuieieieieieeceeeceeceee ettt ss s s s esesnans [eeeeee e e eees 55,715,208 |..ccvornnneee 100,107,679 |..ccccveveneee 73,508,402
17.2  Other liability - CIAIMS-MAGE .........cocviiieeieieieiiceie ettt 74,557,855 |................ 137,675,205 |......coovnveeee 93,290,586
17.3 EXCESS WOTKErs’ COMPENSALION ......ocuiiuiiiiiitiiiteeitee it ettt ettt st st sttt ettt e sabesaeeseeesbeesbeeneeens
18.1 Products liability - OCCUITENCE ..........coiiiiiiiiiii e
18.2 Products liability - ClaiMS-MAAE ........ccouiiiiiiie et
191 Private passenger auto no-fault (personal injury protection) ...
19.2  Other private passenger auto liability .............coooiiiiiiiii e
19.3  Commercial auto no-fault (personal injury Protection) ............cccoeiiiiiiiiiieceeeeeeee e
19.4  Other commercial auto liability .. ..
21.1  Private passenger auto PhySiCal dAMAGE ..........ccceviririririeieieiiriine sttt ettt (L RN [0 U 0
21.2  Commercial auto PhySICaAl dAMEAGE ........c.ccvieieieeeeeeeeeeecieee ettt s st 256,459 ..o 302,770 oo 75,535
22. Aircraft (all perils)
23. [ Te Y11 PRSPPSO
24. SUPBLY vttt ettt ettt ettt s ettt bt s et £ e bR R R e Rt e SRR Rk R Rttt s s bt et n st e ee s s s st ea|e bttt (L R [0 U 0
26. BUIGIAry @nd tNEft .........cooivivivieieieicceeee ettt ettt esean s st sesesesen sttt (O [0 0
27. BOIlEr @Nd MACKHINETY ....vviviiiiiiriieteieteees ettt bbb s e e e s s ottt (L R [0 U 0
28. {07 (=Y ST TUPSTPTUEY IUUOUOOR PP SUUROT OO O [V 225,000
29. IVEEINELIONEL ...ttt ettt e (L RN [OOSR 0
30. WITANTY ...ttt et a s es ettt et s se e es st e s e b et esess s esss s etesesesess st esesesesessssss s ssesesesesefes et et st se sttt en (O [0 0
31. Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
32. Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
33. Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
34. Aggregate write-ins for other liNEs Of DUSINESS ...........c.cc.oviviveveiiiiieeeiereieeeecte e 0 0 0
35. Totals 159,698,032 288,747,574 182,774,647
DETAILS OF WRITE-INS
3401.
3402.
34083. .. e [ee
3498.  Summary of remaining write-ins for Line 34 from overflow Page ...........cococeeeeerinirininseeeeenes e (L R [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

4

5

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

Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve

Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

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

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

1. 2020 + Prior ....cccoooeeeeeneneeeneene o809 T 120120 180 | 0 180 080 |l 0 010,063 010,093 30T (1,648)

2. ....(4,858)]..

3. Subtotals 2021 + Prior .......cccceecfoeiciciceee. 9,034 046,903 01,937 02,920 22 2094 8146 9 40,366 48,021 6,037 (6,506)

4. 114,701 103,824 | 114,244 | 7619 (7,792)

5. 161,603 |.. ... 175,543 |.... 144,190 |.... (14,298)/..

6. XXX [ XXX e Joorrenee e XXX e o 1,002 | 1,072 XXX i o 1,816 | 86,683 XXX

7. 161,603 175,543 230,873 257,264 13,656 (14,298)

8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 279,896 Line 7 Line 7 Line 7

1. 98.0 2. (8.8) 3. (0.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.2)




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen dertier #2 | |II| || I|I I| I|| || II| I| I|| I| I|| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| || II| || II| || II| || II| |I ||I| |II|
4 5 0 5 5 2 o0 2 3 4 9 0 0 0 0 0 2

e e S Swppement besament Gertier =2 | |II| || I|I I| I|| || II| I| I|| I| I|| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| || II| || II| || II| || II| |I ||I| |II|
4 5 0 5 5 2 o0 2 3 3 6 5 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1

2

Current December 31,
Statement Date Prior Year
2504, UNAPPTTEA CASN .....vvieieiece ettt ettt ettt e et et ettt et sese s es et et et et et s e ae et es e e et et et et ern st es et eaetetesennrn s anessantenerennnna |ereeareneteeeenanaeas 796,556 |..vovevereereiernanns 339,016
2597.  Summary of remaining write-ins for Line 25 from overflow page 796,556 339,016
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c.coiuiiiiiiieieei et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances ...............4
Total gain (loss) on disposals ....................
Deduct amounts received on disposals .
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred iNterest @Nd OtNET .........c..oiiiiiii et e e s be et e e beebeesbesseesaeesaeesbeesbeesbeenbeens
Accrual of discount
Unrealized valuation increase (decrease) ....
Total gain (loss) on disposals
Deduct amounts received on disposals .. .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized .
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
Total valuation allowance
Subtotal (Line 11 plus Line 12)
Deduct total Nonadmitted @MOUNLS ..........cc.iiiiiiii et e
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other .....
Accrual of discount ...
Unrealized valuation increase (decrease) ....
Total gain (loss) on disposals ...........ccccenuee.
Deduct amounts received on disposals ........
Deduct amortization of premium and depreC|at|on
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted @MOUNLS ...
Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

[N
@ N =2o o

® N oA N =

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)

Deduct total NOnadmitted @MOUNLS ..........co.iiiiiii ettt
Statement value at end of current period (Line 11 minus Line 12)

................ 506,732,377

752,651,301

.388,084,130 |..
1,134,401 |

(5,289,818)|...
137,686,930 |...
.. 322,949 |...

................ 221,013,785

506,732,377

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ° ¢ Book/A:r)djusted Book/:djusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t etk st b ettt n b s e 659,886,321 |.....covevee. 222,724 478 |..ocenene. 141,057,925 |.....cococeeene (439,309)...cvennee 659,886,321 |.....ccccnvnvee 741,113,565 ..o 0 e 566,827,668
2 Y [ - SRS PPRRSUSTSRPIY USRI 10,215,763 |.ccvvviienee 3,805,160 |..cevirrienee 3,503,938 ..o 1,020,749 |...covvnnne. 10,215,763 |....oeoveeeee 11,537,734 |0 s 10,211,616
3. NAIC 3 (8) coeeeeieieiiiie ettt ettt ettt et h et s ettt s b bR R Rt s s s s s s e s se et et s s et senesene et esesesesesens |ee e e e [0 [0 (1 R [0 [0 0 oo 0 0
L 7Y @2 - OSSP KRR (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 [0 0 oo 0 0
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0
7. Total Bonds 670,102,084 226,529,638 144,561,863 581,440 670,102,084 752,651,299 577,039,284
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 0 oo 0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 0 oo 0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 670,102,084 226,529,638 144,561,863 581,440 670,102,084 752,651,299 577,039,284
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECemMbEr 31 Of PrIOT YEAT ........c.cvoveveveveueeeeceiiieeeteteteeee ettt eseasas s ssseseseseseanas [ereseenseseneens 20,566,559 |....coiirrceeee 0

2. Cost of short-term investments acquired

3. Accrual of discount

4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuueiuiiuieiiiiii it itie st e st ittt et ettt saeesheesbeesbe e be e bt eabeemeeeasesaeesbeesbeeabeebeenbeanneensesnnes [ernesaeaseeaaeeaessanesaeanes

5. Total gain (loss) on disposals ...

6. Deduct consideration received 0N ISPOSAIS ................c.cueveviuiiiiiieiteteteteseeee e te e etesesses s et et e sesesesessss s st ssesesesesesssnsssssssesesesesnns [oeesesesenenenens 20,816,701 | 0

7.  Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ettt b et e heesheesbe e bt et e eabeeabeeaeesaeesheesheesbeenbeenbeenbeensesnnesnnes [oateesnessesinesiaeeiae e e e

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i eee e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieieeeeeeeee e [

11.  Deduct total nonadmitted amounts

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

0 20,566,559

S103




STATEMENT AS OF JUNE 30, 2023 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

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 82,317,410 | 144,184,482
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 374,073,476 |.............. 561,554,641
3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 191,861 | 30,668
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiieeieeeieeeeceeeiceie et eteteasaee et e s se et se s et esessas s st et et et esesssssssssesesesesssssssssseseseseseseanas |oessesesesesenenenenaes (3,412) | e 5
6. Deduct consideration received 0N ISPOSAIS ............c.c.cviviueuiueriiiieeeeeieieteseseseseess ettt eseseses s st esesesesesssssssssssasesesesesessasasssasaseses [oesesensssennnas 407,107,202 |.....cocenvnd 623,452,386
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 49,472,133 |.oooiee 82,317,410
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 49,472,133 82,317,410

S108




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

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

NONE

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

NONE

EO1, EO2, EO3
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
313200-5Y-6 ......... UMBS — POOL SBOBBS3 ........ceerieieiiiiiiiiiiiiiiiicie e [ eeeeeeeeeeneens [ 06/01/2023 ..... WELLS FARGO SECURITIES LLC . .... 39,600,319 |. .... 39,541,624 |... .76,886 [1.A FE
313206-EA-4 ......... UNMBS - POOL $B8229 . [N [P 05/15/2023 ... MIZUHO SECURITIES USA LLC ... 9,843,843 [.oovvviiiiiiiiiiiiinns 9,908,870 |... . 18,579
31418E-RL-6 ......... UMBS — POOL MA4990 ....oiiiiiiiiiiiiii e | aareieeeeeneess [ 04/24/2023 ..... FHN FINANCIAL SECURITIES CORP. ...iiiiiiiiiiiiiiiiiiiiiiiiiii i i s s i s e s i i s s s s e e ssssssssessesssesssssssssssss fousssssssssssssssssssssnsssnsnsnnss |oerereeeeniiieniieeeens 9,663,444 |....oovvviiiiiiiinnnns 9,710,479 [, 18,207
0909999999. Subtotal - Bonds - U.S. Special Revenues 59,107,606 59,160,973 113,672
02361D-BA-7 ......... AMEREN ILLINOIS €O .cevveeeiiiiiiiiiiccccceccceccceccccccceccccccccceecccceeceeceeceeeeeeeeeeeeeeeeeecnenneees [ eeeeeeeeeeeeens [ 06/07/2023 ..... MUFG SECURITIES AMERICAS INC. ... 5,458,090 |. 5,500,000 |...
025816-DE-6 ......... AMERICAN EXPRESS €O ...uuueenii s [ eeeeeeaannanens [ 04/26/2023 ... CITIGROUP GLOBAL MARKETS INC. ..eeeiiiiiiiiieiiiiiieccecceceecccccccnccceecccnccccceeccenennneeneeeeeeeees fesiiiiiiiiiisnsisrnrrrnnniinns [oeeeeeeree e 3,000,000 |. 3,000,000 |...
02665-EF-4 ......... AMERICAN HONDA FINANCE .....eeeeieiiiiiiiiiiiiieiiiieeiieeeeseeeeee s eeeessesssssssssnssnssssssnnnnns | seeeeeeeennaens [ooeed 04/13/2023 ... BNP PARIBAS SECURITIES CORP. ..
03465H-AC-8 ......... ANGEL OAK MORTGAGE TRUST 21-5 A3 ...eeeieiiiii s [ eeeeeeeneennens [ 04/27/2023 ... J.P. MORGAN SECURITIES LLC ....
03465V-AA-1 ......... ANGEL OAK MORTGAGE TRUST 22-6 A1 ...oeeiiiiiiiiiiiiiiiicecccce [ 05/03/2023 ..... BOFA SECLRITIES INC. .........
034931-AA-3 ......... ANGEL OAK MORTGAGE TRUST 23-3 A1 ..eeeeiiiiiiiiiii s [ eeeeeeeeeeenens [ 06/21/2023 ..... MORGAN STANLEY & CO. LLC .... . K .
03522A-AG-5 ANHEUSER-BUSCH CO/INBEV ... [ [ 06/28/2023 ... MORGAN STANLEY & CO. LLC .... 4,852,600 |. 5,000,000 |...
037833-ET-3 . ..|APPLE INC .... 05/08/2023 GOLDMAN SACHS & CO. LLC .. 4,241,798 |. 4,250,000 |.
05581K-AF-8 ......... BNP PARIBAS ... [ D 06/28/2023 ... J.P. MORGAN SECURITIES LLC .... 4,951,750 [.oeeennniiiiniinnnnee 5,000,000 |...
060516-J0-3 ......... BANK OF AMERICA CORP ... [ eeeeeeeeneennns [ 04/05/2023 ... BOFA SECURITIES INC. .. 1,825,320 [ouvuniiiiiiiiiiiiinns 2,000,000 |...
06051G-LA-5 ......... BANK OF AMERICA CORP ... [ eereeeeeeeneens [ 05/02/2023 ... MARKETAXESS 992,000 [.oeeiiiiiiiiiiiiienens 1,000,000 |...
115637-AU-4 ......... BROWN-FORMAN CORP ... s [ eeeeeananaaaans [oonnd 06/01/2023 ..... MORGAN STANLEY & C0. LLC 5,041,950 [..evvnnnininninnnnnne 5,000,000 |...
12570D-AA-4 ......... L0030 2 P PPPPPPPPPPPPUR IPPPUPPPPUUUPPUI R 04/04/2023 ..... NOMURA SECURITIES INTERNATIONAL INC. ... 1,240,977 |l 1,250,000 |...
12570H-AC-1 ......... CIM TRUST 23-12 A3 06/27/2023 ..... GOLDMAN SACHS & CO. LLC
14913U-AA-8 ......... CATERPILLAR FINL SERVICE . ...05/08/2023 ..... J.P. MORGAN SECURITIES LLC ....
16159L-AC-2 ......... CHASE MORTGAGE FINANCE CORPORA 23-RPL1 A ... ...06/02/2023 ..... J.P. MORGAN SECURITIES LLC
17291IN-AA-9 . ..|CITIGROUP COMMERCIAL MORTGAGE 23-SWRT A CITIGROUP GLOBAL MARKETS INC.
172967-LD-1 . ..|CITIGROUP INC .. CITIGROUP GLOBAL MARKETS INC.
19688N-AA-6 . ..[COLT FUNDING LLC 23-1 A1 BARCLAYS CAPITAL INC. .....
19688N-AC-2 ......... COLT FUNDING LLC 23-1 A3 oeiiiiiiiiiiiiiiiiiiiiciceeccccccceceeeecceeeee e nennnnnnnnneeens [ eeeeeeeanenanes [ 04/18/2023 ... BARCLAYS CAPITAL INC. .....
20030N-BS-9 ......... L0 PPPPPPPPPPUPR PP R 05/31/2023 ..... U.S. BANCORP INVESTMENTS INC.
20030N-ED-9 ......... L0 R (PP PPPPPR S 05/01/2023 ..... MORGAN STANLEY & C0. LLC K
23284B-AA-2 . ..| CYRUSONE DATA CENTERS ISSUER | 23-1A A2 ..eeveniiiiiiiiccceeeceeeeesnninnes [ eeeeeeeeeeeeens [ 04/19/2023 ... BARCLAYS CAPITAL INC. ..... 3,605,201 [.eeeeeniiiiiiiiiinnee 4,000,000 |...
264420-BJ-2 ......... | DUKE ENERGY CAROLINAS .......cevviiiiriiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeseeeeeseeeessssssesessesssssssssssees | aeessessnnennns foiin 06/13/2023 ... PNC CAPITAL MARKETS LLC .. 5,440,270 [...evvnnnnninnnnnnnnne 5,500,000 |...
20736R-AS-9 ......... ESTEE LAUDER CO INC oo [ [ 05/09/2023 ... J.P. MORGAN SECURITIES LLC .... 6,892,893 [.....ccvvniiiiiinnnne 6,900,000 |...
31677Q-BU-0 ......... FIFTH THIRD BANK .o [ eeeeeeeanaanens [oned 04/05/2023 ... KEYBANC CAPITAL MARKETS INC. . 1,676,325 |.
341081-G0-4 ......... FLORIDA POWER & LIGHT CO ...uvvvvvvvriniririsissiirisiiiiisissssssssssesssssssssssssssssssssssssssssssssnnnns | seeeeeeeneneees [ooeed 05/31/2023 ... BOFA SECLRITIES INC. ............ 5,002,650 |.
341081-GR-2 . ..|FLORIDA POWER & LIGHT CO .... J.P. MORGAN SECURITIES LLC .
345280-HY-3 ......... | FORD CREDIT FLOORPLAN MASTER 0 23-1 C BOFA SECURITIES INC. ...
438516-CL-8 . ..|HONEYWELL INTERNATIONAL ... J.P. MORGAN SECURITIES LLC .
459200-JG-7 ...oooeet | IBM CORP e i [ 05/09/2023 ... U.S. BANCORP INVESTMENTS INC.
46647P-0R-4 ......... JPMORGAN CHASE & €O ...ttt s [ seeeeeaaaaaaees [oeed 05/24/2023 ..... J.P. MORGAN SECURITIES LLC ....
539830-CA-5 ......... LOCKHEED MARTIN CORP .....vvveeveereesnesnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnnss | seeeeeeeeennens [oonend 06/21/2023 ..... GOLDMAN SACHS & CO. LLC
58933Y-BH-7 ......... L 0 PN PPPPPPPPUUPPPRUI RN 05/08/2023 ... CITIGROUP GLOBAL MARKETS INC.
61690U-4T-4 ......... MORGAN STANLEY BANK NA ..o [ 04/19/2023 ... e Y R N R0 | N 2,250,000 |...
67114V-AA-1 .........| ONSLOW BAY FINANCIAL LLC 22-NOMT A1 ..o | e [ 04/12/2023 ... BOFA SECLRITIES INC. ............ 1,443,104 |...
68233J-CN-2 ......... | ONCOR ELECTRIC DELIVERY ....ccooiiiiiiiiiiiiiiiciee e o 05/09/2023 ... U.S. BANCORP INVESTMENTS INC. ...eeeiviiiiiiiiiiiiiiieiiiiesiiiieesiseseeeeeesesseesssessessssssssssssnnnns [oesesssssssesmsssmssmmmmmmmmnmnnees [oeeneennneeneeenneeenes 4,004,850 |, 5,000,000 |...
693304-BF-3 PECO ENERGY CO 06/15/2023 SWBC NIKKO SECURITIES AMERICA INC. ooeviiiiiiiieiieieeeeeeccceeencenneeeneeen [eeeeiieiiiceneeeeeeeeereereeeneees e 2,404,050 |, 2,500,000 |...

716973-AB-8 .
716973-AC-6 .
82620K-AZ-6
83438L-AA-9
89236T-KT-1 .
89788\-AP-7 .
92539G-AC-5 ...

..|PFIZER INVESTMENT ENTER
.|PFIZER INVESTMENT ENTER

..| TOYOTA MOTOR CREDIT CORP ..
..| TRUIST FINANCIAL CORP ...
- | VERUS SECURITIZATION TRUST 23-3 A3 ...

SIEMENS FINANCIERINGSMAT .
SOLRR AIRCRAFT 2021-1 LIMITED 21-1 A ...

05/16/2023
05/16/2023
06/28/2023
04/12/2023
05/31/2023
06/05/2023
04/14/2023

BOFA SECLRITIES INC. ...
BOFA SECURITIES INC.
BOFA SECLRITIES INC. ...
GUGGENHE IM SECURITIES LLC ...
VARIOUS ..o
TRUIST SECURITIES INC. .
J.P. MORGAN SECURITIES LLC .

2,268,775 |.
748,080 |.
4,985,360 |.

2,500,000 |...
858,398 |...
5,000,000 |.
3,250,000 |.
..... 2,500,000 |...
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
92539T-AB-9 ......... VERUS SECURITIZATION TRUST 23-4 A2 ...eerieiieeenniieeeeeenie e e eeeennieeeeeennnneeeeennnneeeeennnns | oevevnnnninnnes Jonnnd 05/15/2023 ..... MORGAN STANLEY & CO. LLC 999,992 o0 1,000,000 [eennieeiinie e 3,738 |1.C FE ..........
92826C-AD-4 ......... BT PP [SSUUUUURRUUUI RN 04/25/2023 ..... BOFA SECURITIES INC. .......... .. 4,878,150 .... 5,000,000 |....
931142-FA-6 ......... WALMART INC et e et e e e e e e e e e e enne e e e e emnne e e e eennnnneeeernnnnneeeennnnn | oeevrnnniinnnns Jonnnd 04/12/2023 ..... MIZUHO SECURITIES USA LLC .. 1,499,340 .... 1,500,000 |....
95000U-2V-4 ......... WELLS FARGO & COMPANY .... PP PPPPN IRTTTTeUUyUUORR RPN 04/05/2023 ..... WELLS FARGO SECURITIES LLC .. 3,805, 160 .... 4,000,000 |[....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 167,422,033 170,331,952 576,946 XXX
2509999997. Total - Bonds - Part 3 226,529,639 229,492,925 690,618 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 226,529,639 229,492,925 690,618 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 226,529,639 XXX 690,618 XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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NOMURA SECURITIES
..91282C-EH-0 |UNITED STATES TREASURY NOTE .......ceevvvvvvveene f[oeeennn . 04/04/2023 . | INTERNATIONAL INC. ...oooeeeeeeeeeeeeeieeees |oveeeeens 97,543 |.......... 100,000 |[............ 99,535 [..vvvnnens 99,635 [.uvnnnnnns 0 Joeeeeeeeeens 40 foiininnnnns 0 Joeeeeeeeeens 40 foinnnnnnnns 0 Joeeeeeeenn 99,675 [ooiiiiiiinnnn [ (2,133) ].0ennnn (2,133) oo 1,240 |. 04/15/2025 . [1.A FE ....
0109999999. Subtotal - Bonds - U.S. Governments 97,543 100,000 99,535 99,635 0 40 0 40 0 99,675 0 (2,133) (2,133) 1,240 XXX XXX
GOLDMAN SACHS & C0. LLC
..045167-FG-3 | ASIAN DEVELOPMENT BANK .........eevvvvvvvvnnnnnnns D..... . 04/05/2023 . | .evvvviiiniiiniiiiiiiiiininnns e | 2,139,930 |........ 2,250,000 |........ 2,248,785 |........ 2,249,282 |............... [ R M [V R M [V R 2,249,393 |..ooooiiiinnns 0 f..... (109,463) |...... (109,463) |............. 7,109 |. 10/08/2024 . [1.A FE ....
BNP PARIBAS SECURITIES
..208785-JM-9 | EUROPEAN INVESTMENT BANK .....ccooeeiiiiiiiniinns D..... . 04/05/2023 . | CORP. ..evvvevviiiiiiiiiins fooveeeieiieeeeeeeens oo 4,152,814 |........ 4,350,000 |........ 4,334,471 |........ 4,342 477 |l [V R 1,319 [ [V R 1,319 [ [V R 4,343,796 |..eevvvrennnnns 0 f..... (190,981) |...... (190,981) |- 19,756 |. 07/24/2024 . [1.A FE ....
BNP PARIBAS SECURITIES
..450058-JV-6 | INTL BK RECON & DEVELOP ........coovvvvirirnnnnns D..... . 04/05/2023 . | CORP. ..evvvvvvviiiiiiiiins Jooeeeeieeieeeeeeeees oo 4,244,518 |........ 4,250,000 |........ 4,241,203 |........ 4,248,666 |............... [V R ) 14 V2 O [V R | 14 V2 O [V R 4,249,878 |.....cevveeeee [V (5,360) |........ (5,360) |.eeeeeeennns 2,509 |. 04/20/2023 . |1.A FE ....
TD SECURITIES (USA) LLC
.500769-UN-5 [KFW oo D..... . 04/05/2023 . | .uvvvviiiniiiiiiiiiiiiiiiiiins |oeeeeeeeeieeeeeeeens |oeeees 4,241,840 |........ 4,250,000 |........ 4,249,150 |........ 4,249,867 |............... [ PP 15 [ [ PP 15 | 0 ooeenns 4,249,982 |...oooeennnnn 0 [....... (8,142) |........ (8,142) |...ceennnn. 4,870 |. 04/25/2023 . [1.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 14,779,102 15,100,000 15,073,609 15,090,292 0 2,757 0 2,757 0 15,093,049 0 (313,946) (313,946) 34,244 XXX XXX
.. 20772K-J0-0 | CONNECTICUT ST ..evvenniniiiiin [eeeeenn . 04/05/2023 . 970,810 |........ 1,000,000 |........ 1,011,010 |........ 1,006,908 |............... 0 s (1,257) |eeeeeeeees 0 s (1,257) |eeeeeeeees 0 fnns 1,005,652 |...ccoeeennnnn 0 f...... (34,842) |....... (34,842) |............ 15,485 |. 07/01/2024 . (1.D FE ....
..574193-TS-7 | MARYLAND ST ...ovvnininiiiiiiiiiin [ eeeeens . 04/05/2023 . ..681,660 .... 750,000 761,273 |...........757,182 |.... 756,637 |.. L (74,977) |....... (74,977) . 08/01/2026 . [1.A FE ....
..68583R-CZ-3 | OREGON ST CMNTY CLG DISTS ....evvvvvvvvvnrnnnnnnns [ eeeenn . 04/05/2023 . [LLC 464,755 |.......... 500,000 |.......... 500,000 |.......... 500,000 |......oeeennnnn [V FUSURRRRR (VO 0 | (VN 0 eeeennn 500,000 |..eeevvereennns 0 f...... (35,245) |....... (35,245) . 06/30/2025 . 1.C FE ....
..686053-GG-8 | OREGON ST SCH BRDS ASSN SHORT- ............ccees [oeennn . 06/30/2023 . 467,283 476,759 |.... . 06/30/2028 . [1.C FE ....
..882830-AD-4 | TEXAS ST TRANSPRTN COMMISSION ......evvvennnnnnn [eeeenn . 04/05/2023 . |PIPER SANDLER & CO. ... .... 500,000 594,815 |.... . 04/01/2025 . [1.A FE ....
TD SECURITIES (USA) LLC
LO7705M-ZH-1 JWISCONSIN ST oo [ . 04/04/2023 . . 1,252,787 |........ 1,345,000 |........ 1,344,180 |........1,344,468 |.........eeeeti0 |80 |0 [0 [0 s 1,344,528 |.. (91,741) . 05/01/2025 . [1.A FE ....
.. 97705M-ZR-9 [ WISCONSIN ST ovvvvvvviiiiiiiiiiiiiiiiiiiiiieeeeees ....... |. 04/04/2023 . | MARKETAXESS ... ..3,3%,518 |........ 3,655,000 |........ 3,652,505 |........3,653,382 |.........oetn 0 Jovvvvvnnnnn 182 [ O [ 182 0 3,653,564 |.. (257,045) . 05/01/2025 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 7,742,138 8,217,283 8,340,542 8,271,061 (528,922) XXX XXX
SAMUEL A RAMIREZ & CO.
..352802-HC-9 | FRANKLIN CNTY KS UNIF SCH DIST ..ooeveiiiiieiees e . 04/05/2023 . | INC. ooooeiiiiiiiiiiiiiiiees e e 490,625 |.......... 500,000 |.......... 500,000 |.......... 500,000 |...cooeeeennnns [V (VR [V (VO [V R 500,000 |.....coeeveeenn0 feeeeennnn(9,375) | (9,375) . 09/01/2023 . (1.E FE ....
CITIGROUP GLOBAL MARKETS
L AQATAR-FA-T |KING ONTY WA oo [ . 04/05/2023 .| INC. ooooeiiiiiiiiiiiiiieies e | 1,460,910 |........ 1,500,000 |........ 1,445,745 |........ 1,465,239 |..ooevvvennnnns [V R 10,338 [oeveeiennnnnee [V R 10,338 [ovveeiennnnnee [V R 1,475,577 (14,667) . 12/01/2023 . [1.A FE ....
FHN FINANCIAL SECURITIES
..549188-Y8-7 |LUBBOCK TX ...oooveeiiiiiiiiiiiiiiii [ . 04/05/2023 . | CORP. .eevvvvviiiiiiiiiiins Jooreeeeieieeieeeeens oo, 276,993 |........... 205,000 [........... 205,000 |[........... 205,000 [..eeeeeennnnnen [V (VR [V (VO [V R 295,000 (18,007) . 02/15/2025 . (1.B FE ....
..586145-F5-8 |MEMPHIS TN ...ovmnnniin [ . 04/01/2023 . |MATURITY at 100.0000 ... |.eceerereeeneenennns Joeeeenns 750,000 |.......... 750,000 |........... 734,025 |........... 749,020 [o.evnvnnnnnnnnn 0 Jeeeeennnn 980 [..vvvvnnnnnnnns 0 s 980 [..vvvrnrnnnnnns 0 eeeennn 750,000 |.oeeeereenennns (VO 0 | 0 . 04/01/2023 . [1.C FE ....
FHN FINANCIAL SECURITIES
..611322-Hz-4 | MONROE TWP NJ BRD OF EDU GLOUC ........evvvvvunn [oeeennn . 04/05/2023 . | CORP. .eevvvvvrriiriiiiiins Joeeeeeeeieeeieeeenes o, 468,19 |.......... 500,000 |.......... 500,000 |.......... 500,000 |.......oeennnn [V FUSURRRRR (VO 0 | (VO 0 eeeennn 500,000 |..coeerrrnnnnns 0 f...... (31,805) |....... (31,805) . 03/01/2025 . (1.D FE ....
FHN FINANCIAL SECURITIES
..659666-T6-8 | NORTH HEMPSTEAD NY ......cevvvvrvrvinniriiniinnnenns [ eeeenn . 04/05/2023 . | CORP. ...eevvvvvvvrninnnnnns 250,000 264,890 |...........258,988 |.... .268,183 |.. (22,165) . 01/15/2026 . [1.A FE ....
..698873-G3-4 | PAPILLION-LA VISTA NE SCH DIST ...oovvvvvviennns [ ereennn . 04/05/2023 . |PIPER SANDLER & CO. ... .... 300,000 .... 300,000 |.......... 300,000 |.... 300,000 |.. (25,560) . 12/01/2025 . [1.C FE ....
WELLS FARGO SECURITIES
..720424-ZT-0 |PIERCE CNTY WA SCH DIST #10 TA ..oevvvvvvviienns [ eeeenn . 04/05/2023 . |LLC ooooeeeiiiiiiiiiis e e 229,700 |oveveeenns 250,000 |........... 250,000 |........... 250,000 |.ooeeieeennns [V (VR [V (VO [V R 250,000 [.ooeeiiiiinnns 0 f...... (20,300) |....... (20,300) [eeveveeennnnnns 755 |. 12/01/2025 . [1.B FE ....
STIFEL NICOLAUS &
.. 758449-Rl-4 | REEDY CREEK FL IMPT DIST ..cevvvviviiiiiiiiiinnnns [ eeeenn . 04/05/2023 . | COMPANY INCORPORATED ... |oeeeeveevieiniinnns |oeeeens 1,664,205 |........ 1,750,000 |........ 1,755,618 |........ 1,754,124 |............... [V R [0 [V R (461) [cevvnnnnnnnnnne [V R 1,753,663 |..cocoeennnnns 0 f...... (99,458) |....... (99,458) |............ 11,093 |. 06/01/2025 . [1.D FE ....
..815662-LS-8 | SEDGWICK CNTY KS UNIF SCHDIST ...ooovveeeeeeees [ e . 04/05/2023 . | SWRIDGE PARTNERS LLC .. |..ooveeeeeeeeeeieens |oveeeens 247,238 |........... 250,000 |........... 250,000 |........... 250,000 |...oooeeennnn 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 eeeeenn 250,000 [..oooeiiiinnnn 0 f....... (2,763))........ (2,763) |.oeeeeenne 3,422 |. 09/01/2023 . |1.E FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ons 6,088,324 6,345,000 6,295,278 6,322,371 0 10,052 0 10,052 0 6,332,423 0 (244,100) (244,100) 38,736 XXX XXX
J.P. MORGAN SECURITIES
..050589-Qlf-3 | AUBURN UNIV AL GEN FEE REVENUE .........ceevvenn [orrenn . 04/05/2023 . |LLC .oooovieiiiiiiiiiees . 1,198,638 1,210,651 |.... 1,218,165 |.. . (19,527) |.... . 06/01/2024 . (1.D FE ....
..072024-IIN-8 | BAY AREA CA TOLL AUTH TOLL BRI ......coeeeeeeees [ eennn . 04/01/2023 . |MATURITY at 100.0000 ... |.... .. 250,000 ...........250,000 |.... ...........250,000 .. . 04/01/2023 . [1.C FE ....
.. 13032U-XN-3 | CALIFORNIA ST HLTH FACS FING A ...oovvvvvveveens [ eeeennn . 04/05/2023 . | SWRIDGE PARTNERS LLC .. |.eeeeeerieeiiiiinins |oeeeeens 226,440 |...........250,000 |...........250,000 |........... 250,000 |ooooeeiiiiinnn0 v 0 i 0 i 0 [0 e 250,000 . 06/01/2026 . (1.D FE ....
KEYBANC CAPITAL MARKETS
.. 194522-DY-1 | CLG WILLIAM & MARY VA CLG REVE .......eevvevuunn [errenn . 04/05/2023 . | INC. ooooeiiiiiiiiiiiiiiiens e e 377,345 |........... 390,000 |........... 390,000 |....ce.nns 390,000 |.ooeeieeennns [V (VR [V (VR [V R 390,000 [.oeeeiiiiiennns 0 f...... (12,656) . 02/15/2024 . [1.C FE ....
..198504-A2-8 | COLUMBIA SC WTRWKS & SWR SYS ......evvvvvvvvveene [oeennn . 04/05/2023 . | MARKETAXESS ......oovvvvee Jovveeeerieiiieeieees Joveeeens 244,365 |........... 250,000 |........... 250,000 |........... 250,000 |....ooeeennnn 0 e, [ 0l [ 0 e 250,000 [..ooeeiiiinnnn [ (5,635) . 02/01/2024 . [1.B FE ....
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FHN FINANCIAL SECURITIES
.. 220245-K5-2 | CORPUS CHRISTI TX UTILITY SYSR ...ovvvvvnvnnnnnn [eeeenn . 04/05/2023 . | CORP. ..eevvvvvvrviriiiiiins Joeeeeeeeieneeeneeees o, 233,233 |...........250,000 |...........250,000 f[........... 250,000 |....ooeeeennns [V FUSURRRRR (VO 0 | (VN 0 e 250,000 [.oooeiiiiinnnn 0 f...... (16,768) |....... (16,768) [.....ovvenee. 2,089 |. 07/15/2025 . [1.D FE ....
FHN FINANCIAL SECURITIES
..303891-E3-5 |FAIRFAX ONTY VA WTR AUTH WTR R ..o o . 04/05/2023 . | CORP. ...eevvvvvvvininnnnnns .. 240,267 ..260,000 |.... .0 . .0 . .250,000 | (9,733) |vvvennnn(9,733) | ..2,764 |. 04/01/2025 . [1.A FE ....
..3131XY-YM-5 |UMBS - POOL ZM5216 .... . |- 06/01/2023 . |MBS PAYDOMN . 0 0| .2,823 .0 47 |. 12/01/2047 . (1.A FE ...
..313200-N6-4 |UMBS - POOL ZAB713 ...ceeeeeeeieeeieeeeieeeeeeeeens [ . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 0 . 04/01/2049 . (1.A FE ....
..3132D06-EA-4 |UMBS - POOL $B8229 ... . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 0 . 05/01/2038 . [1.A FE ....
..31320V-7B-5 |UMBS - POOL SD80YO ... . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 0 . 09/01/2050 . (1.A FE ....
..3133A2-BS-8 | UMBS - POOL QA7249 ... . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 0 . 02/01/2050 . (1.A FE ....
..3133L8-FU-4 |UMBS - POOL RC1979 ... . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 0 . 03/01/2036 . [1.A FE ....
..31400B-JC-3 | UMBS - POOL CA3858 .... . 06/01/2023 . | MBS PAYDOUN ... . .0 . 0 0 . 07/01/2049 . (1.A FE ....
..31400P-2F-3 | UMBS - POOL CB4373 . 06/01/2023 . | MBS PAYDOUN . .. 167,444 0 0| 0| . 08/01/2052 . [1.A FE ....
..3140X4-K7-0 | UMBS - POOL FM1217 . 06/01/2023 . | MBS PAYDOMN . .25,422 0 0| 0| . 07/01/2049 . (1.A FE ....
..3140X8-KH-9 | UMBS - POOL FM4795 . 06/01/2023 . | MBS PAYDOUN . 0 0| 0| . 11/01/2050 . (1.A FE ....
..3140X9-EK-7 |UMBS - POOL FM5537 . 06/01/2023 . | MBS PAYDOMN . K 0 0| 0| . 01/01/2036 . [1.A FE ....
..3140XJ-JR-5 |UMBS - POOL FS2971 . 06/01/2023 . | MBS PAYDOUN . ...66,059 |. 0 0| 0| . 10/01/2052 . [1.A FE ....
..3140XJ-VG-5 |UMBS - POOL FS3314 ... . 06/01/2023 . | MBS PAYDOMN ... ... 281,777 |.... .0 . 0 0 . 11/01/2042 . (1.A FE ....
..31418C-SC-9 | UMBS - POOL MA3214 .... . 06/01/2023 . | MBS PAYDOUN ... 11,456 ... .0 . 0 0 . 12/01/2037 . (1.A FE ....
..31418E-RL-6 |UMBS — POOL MA4990 ........evvvrvvemmnnnnnnnnnnnnnns [ eeeeenn . 06/01/2023 . | MBS PAYDOMN ... ..108,824 |.... .0 . .0 . .0 . . 04/01/2038 . [1.A FE ....
TD SECURITIES (USA) LLC
..491552-88-9 | KENTUCKY ST TURNPIKE AUTH ECON .......ccoeeeeees [erennn . 04/10/2023 . | evvvrininiiiiiis . .. 750,000 |.......... 750,000 |.... .0 .0 . 0 750,000 |.. . (99,953) |....... (99,953) . 07/01/2028 . [1.D FE ....
..54651R-DB-2 | LOUISIANA ST UNCLAIMED PROPERT . |- 04/05/2023 . | SURIDGE PARTNERS LLC .. |. .. 583,021 ..595,000 |. .0 0 0| .595,000 . (11,079) |. (11,079) |.. . 09/01/2023 . (1.E FE ....
..56041M-UX-0 |MAINE ST GOVTL FACS AUTH ........ . |- 04/05/2023 . [ MARKETAXESS ... .. 488,635 K . 500,000 |. .0 0 0| 500,000 . (11,365) |. (11,365) [.. . 10/01/2023 . (1.D FE ....
..631663-RD-5 |NASSAU CNTY NY INTERIM FIN AUT ....ooovvvninnnns [oennnn . 04/05/2023 . | MARKETAXESS ... ..486,000 .. 500,000 .. 500,000 |.......... 500,000 |.... .0 .0 . .0 . .. 500,000 |.. . (14,000) |....... (14,000) . 11/15/2023 . [1.A FE ....
FHN FINANCIAL SECURITIES
..64988Y-QP-5 |NEW YORK ST MTGE AGY HOMEOWNER ..........cccoeen [ereeenn . 04/05/2023 . | CORP. ........ . 4,773,050 ..5,000,000 ..5,000,000 |........5,000,000 |.... .5,000,000 |.. (226,960) . 04/01/2025 . (1.B FE ....
..64990G-TT-9 |NEW YORK ST DORM AUTH REVENUES .............coo. [oeeenn . 04/05/2023 . | MARKETAXESS .. 496,425 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. ...(8,575) . 07/01/2023 . (1.E FE ....
CITIGROUP GLOBAL MARKETS
..67855C-AF-5 | OKLAHOMA CITY OK DEV TRUST TAX .....evvvvvemnnnn [ereeenn . 04/05/2023 . | INC. ooooeeiiiiiiiiiiiiiiees e e 496,685 |.......... 500,000 |........... 494,615 |........... 499,283 |....oovviinnns [ R 337 |eeeeiiiiiiiees [ R 337 | [V R 499,620 |.......eevvnee 0 foeeenee (2,935) | (2,935) [ceenennnnnne 10,140 |. 08/01/2023 . |1.C FE .
J.P. MORGAN SECURITIES
..73358W-4V-3 | PORT AUTH OF NEW YORK & NEW JE .....ooovvveenens [orennn . 04/05/2023 . |LLC ooooeiiiiiiiiiiis e e 990,960 |........ 1,000,000 |........... 979,380 |........... 989,887 |......oeeeeinn [V R 5,562 |.ooeeiiiiinns [V R 5,562 |.oooeeiiiinns [V R 995,449 |........ooeel 0 foeeenee (4,489) |......... (4,489) |t 8,417 |. 07/01/2023 . [1.A FE ....
..762326-AE-6 | RHODE ISLAND ST TURNPIKE & BRI .....oooeeeeeeees [oeennn . 04/05/2023 . |MARKETAXESS .....ooovvvvee |oevennniiiiiienennns | 240,523 |........... 250,000 |........... 250,000 |........... 250,000 |...cooeeeennns [V FUSURRRRR (VO 0 | (VO 0 e 250,000 [.oooeeiiiiennnn [ (9,478) |........ (9,478) |..coeeen 2,089 |. 12/01/2024 . [1.F FE ....
FHN FINANCIAL SECURITIES
.. 797412-DN-0 | SAN DIEGO CNTY CA WTR AUTH ......ovvvmmmmnnnnnnnn [eeeenn . 04/05/2023 . | CORP. .evvvvvvrviiririiiins Joeeeeeeeeeenieeeeees o, 454,740 |.......... 500,000 |........... 506,390 [........... 503,960 [......vvnnnnen 0 s (7% ) 1 0 s (7)1 0 s 503,637 |..ccoeiiieennnn 0 f...... (48,897) |....... (48,897) [cevvvvvnnnns 2,144 |. 05/01/2026 . |1.B FE ....
J.P. MORGAN SECURITIES
.. 79765R-3V-9 | SAN FRANCISCO CITY & CNTY CAP .oooeeeeeeneeeens o . 04/05/2023 . |LLC oooeeeeeeiieiee e e 987,940 |........ 1,000,000 |........... 971,970 |........... 994,912 |ooovviiiinnnns 0 eeeeenn 1,662 [.eennnnnnnnns 0 feeeennn 1,662 [.ennnnnnnnns 0 s 996,574 |..vvvviinnnnnns [ (8,634) |........ (8,634)|............ 12,393 |. 11/01/2023 . |1.D FE ....
J.P. MORGAN SECURITIES
..797669-XIV-3 | SAN FRANCISCO CA BAY AREA RAPI ................ [.eeees . 04/05/2023 . |LLC ooooeeeeieiiiie e e 994,290 |........ 1,000,000 |........... 976,690 |........... 997,286 [....uvvnnnnnnnn 0 eeeenn 1,493 [ovviiiiinnnns 0 feeeennn 1,493 [oveiiiininnns 0 e 998,779 |..coeeiiiennn (U (4,489) |......... (4,489) |............ 20,313 |. 07/01/2023 . |1.C FE ....
FHN FINANCIAL SECURITIES
..875124-ES-4 | TAMPA BAY FL WTR REGL WTR SPLY ...........ccooes [ oeennn . 04/05/2023 . |CORP. ..eevvvvveviiriiiiiins Joeeeeeeeeneeeeeeeees | 2,543,656 |........ 2,650,000 |........ 2,751,310 |........ 2,726,693 [....ovvnnnnnnns [V R (7,49) |..cooeeeeen [ RS (7,49) |..coeeeeeenn 0 fnns 2,719,193 |oovviiiiinnns 0 f..... (175,538) |...... (175,538) |............ 38,705 |. 10/01/2026 . |1.B FE ....
FHN FINANCIAL SECURITIES
..875201-Ali-6 | TAMPA FL WTR & WSTWTR SYS REVE ..........cceeees [ ornnnn . 04/05/2023 . | CORP. ...eevvvvvvinniannnns .. 383,329 ..425,000 |.... .425,000 |.. . (41,671) |....... (41,671) . 10/01/2026 . [1.A FE ....
..88675A-BS-4 | TIGARD WTR SYS REVENLE ..... 04/05/2023 . [OPPENHEIMER & CO. INC. .. 237,865 ..256,357 |. .255,688 . (17,823) |. (17,823) |.. . 08/01/2025 . (1.D FE ....
..91417K-M9-9 | UNIV OF COLORADO CO ENTERPRISE . . 04/05/2023 . | MARKETAXESS .............. . 1,195,812 1,197,162 |.... ...(3,223) |.... . 06/01/2023 . (1.B FE ....
SINKING FUND REDEMPT ION
..977100-AC-0 | WISCONSIN ST GEN FUND ANNUAL A ......evvvvvvnnnn [ereeenn . 05/01/2023 . | .evvvniiiiniiiiie 235,000 247,124 |.... .0 . 0 . 05/01/2026 . [1.C FE ....
..977123-X8-6 | WISCONSIN ST TRANSPRTN REVENLE ... P . 04/04/2023 . |PIPER SANDLER & CO. ... .. 225, 250,000 250,000 |...........250, .. . .0 .. .0 .. . (24,790) ... 1 . 07/01/2026 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,534,730 21,296,353 21,272,057 20,614,669 0 8,627 0 8,627 0 (796,768) (796,768) 230,742 XXX XXX
..025816-CC-1 |AMERICAN EXPRESS €0 ..ooovvviiiiiiiiiiiiiiieee | ....... | 04/05/2023 . | MARKETAXESS .....oevvvveee |ovevreeiieiiniinnins fouvnenns 983,980 |........ 1,000,000 |........ 1,077,140 |........ 1,030,797 |...oooeennnns 0 oeenns (7,987) [covvennnnnnnens 0 oeenns (7,987) [covvennnnnnneee 0 oeenns 1,022,809 |...occennnnnn 0 [...... (38,829) |....... (38,829) |...ooennnn 21,533 |. 02/22/2024 . |1.F FE ....
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..025816-Cli-7 | AMERICAN EXPRESS CO .....cevvvvvvvviiiiiiiiiiiiiens [eeeeenn . 04/04/2023 . |MARKETAXESS ....coovvvvvee Jovnniiiiiiiiininnns | 1,975,880 |........ 2,000,000 |........ 1,959,140 |........ 1,961,101 |l [V R 3 P O [V R 3 P O [V R 1,962,513 |...oevvennnnee [V 13,367 |........ T 34,425 |. 05/03/2029 . |1.F FE ....
MORGAN STANLEY & CO. LLC
..02665W-DK-4 | AMERICAN HONDA FINANCE ......ccooviiiiiiiiiiiinnes [oeeens . 04/04/2023 . .. 247,253 .0 . 0 . 07/07/2023 . [1.G FE .
..03464B-AA-6 | ANGEL OAK MORTGAGE TRUST 22-1 A1 06/01/2023 . | MBS PAYDOUN . 44,235 0 0| . 12/25/2066 . [1.A ........
..03464T-AA-7 | ANGEL OAK MORTGAGE TRUST 22-3 A1 06/01/2023 . | MBS PAYDOMN . 42,916 0 0| . 01/25/2067 . [1.A FE .
..03465G-AA-4 | ANGEL OAK MORTGAGE TRUST 23-2 A1 06/01/2023 . | MBS PAYDOUN . .. 152,100 0 0| . 10/25/2067 . [1.A FE .
..03465G-AC-0 | ANGEL OAK MORTGAGE TRUST 23-2 A3 06/01/2023 . | MBS PAYDOMN . 27,529 0 0| . 10/25/2067 . [1.F FE .
..03465H-AC-8 | ANGEL OAK MORTGAGE TRUST 21-5 A3 06/01/2023 . | MBS PAYDOUN . 15,192 0 0| . 07/25/2066 . [1.D FE .
..03465V-AA-1 | ANGEL OAK MORTGAGE TRUST 22-6 A1 ........ccoce [ereenn . 06/01/2023 . | MBS PAYDOMN ... ... 24,715 .0 . 0 . 07/25/2067 . [1.A FE .
..034650-AA-9 | ANGEL OAK MORTGAGE TRUST 23-1 A1 .......eevvnn [oreenn . 06/01/2023 . | MBS PAYDOUN ... ... 75,395 |... . .0 . 0 . .. . 09/26/2067 . [1.A FE .
..03767J-AF-2 | APIDOS CLO 17-27A ATR R IR . 04/17/2023 . | MBS PAYDOUN ... e | 22,080 ... ...22,080 |... . .. ...0 ] .0 . 0 e ..22,080 |.. 0 e ...0 . 07/17/2030 . [1.A FE .
..037833-CU-2 |APPLE INC ooooieiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeen [ . 04/04/2023 . | BARCLAYS CAPITAL INC. .. |.eeeeerieeeiienienns |oeeeeees 981,580 |[........ 1,000,000 |........ 1,068,160 |........ 1,028,084 |............... 0 fnns (6,190) [ouvvvvvnnnnnns 0 0 fnns 1,021,894 |.......oeeeeell0 | (40,314) |....... (40,314) . 05/11/2024 . (1.B FE .
KEYBANC CAPITAL MARKETS
..05531F-BH-5 | TRUIST FINANCIAL CORP .......ccoeveeeeeinennennnnns [eeins . 04/05/2023 . | INC. ooooeeiiiiiiiiiiiiiiens e | 2,406,125 |........ 2,500,000 |........ 2,615,210 |........ 2,555,676 [.....ovvnnnnene [V RO (10,172) [cevvvvreeennns 0 0 fnns 2,545,504 |............... 0 f..... (139,379) |...... (139,379) . 08/01/2024 . (1.G FE ....
..06051G-JD-2 |BANK OF AMERICA CORP ......cevvvvvvveeinninnininnns [ereeenn . 04/05/2023 . | BOFA SECURITIES INC. ... |oeeeeeiiiiiiiiiiinns |oeeeeees 450,845 |.......... 500,000 |.......... 507,780 |........... 504,364 |.........eeee. [V R (482) |.vvvvveinnannns 0 [V R 503,883 |...cceeeiennnn 0 f...... (44,038) |....... (44,038) . 06/19/2026 . [1.G FE ....
GOLDMAN SACHS & C0. LLC
..06051G-JK-6 | BANK OF AMERICA CORP ......eevvvvvvveniiiiiniiinnns [eeeeenn . 04/05/2023 . | .evvvvriiniiniiininiiiiiniinns e | 226,785 |...ooeen.n 250,000 |........... 250,000 |........... 250,000 |.oooeeieeennns [V (VR 0 [V R 250,000 [.ooeeiiiiennns 0 f...... (23,215) |....... (23,215) . 10/24/2026 . (1.G FE ....
GOLDMAN SACHS & C0. LLC
..06051G-JR-1 |BANK OF AMERICA CORP . 04/05/2023 . 1,432,410 |........ 1,500,000 |........ 1,500,000 |........1,500,000 |.... 0 e 1,500,000 |.. ....... (67,590) [....... (67,590) . 04/22/2025 . (1.G FE ....
..06406R-AQ-0 |BANK OF NY MELLON CORP . 04/05/2023 . | MARKETAXESS ... 1,308,5% |........ 1,450,000 |........ 1,446,883 |........ 1,448,088 |.... 0 e 1,448,239 |..oovvvinnnnnnn0 s (139,643) |...... (139,643) . 01/28/2026 . [1.F FE ....
KEYBANC CAPITAL
..06406R-AS-6 | BANK OF NY MELLON CORP .............cooevvirennnns [oeeenn . 04/05/2023 . | INC. .......... .0 . 0 . (51,146) |....... (61,146) . 04/26/2024 . [1.F FE .
..07336G-AD-6 | OCEANVIEW MORTGAGE TRUST 21-4 A4 06/01/2023 . | MBS PAYDOMN . 0 0| .0 . 10/25/2051 . [1.A .
..07336L-BL-6 | OCEANVIEW MORTGAGE TRUST 21-2 A0 .. 06/01/2023 . | MBS PAYDOUN . 0 0| 0| . 06/25/2051 . (1.B .
..07336N-AA-7 |BAYVIEW MSR OPPORTUNITY MASTER 22-2 A1 ....... [....... . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 0 . 12/25/2051 . [1.A ........
..08179H-AE-0 |BENEFIT STREET PARTNERS CLO LT 17-12A A1 ... [....... . 04/15/2023 . | MBS PAYDOUN ... .0 . 0 0 . 10/15/2030 . [1.A FE .
..105681-AA-2 | BRAVO RESIDENTIAL FUNDING TRUS 23-NaM1 A .... [....... . 06/01/2023 . | MBS PAYDOUN ... .0 . .0 . .0 . . 01/25/2063 . [1.A FE .
GOLDMAN SACHS & C0. LLC
..110122-DT-2 | BRISTOL-MYERS SQUIBB CO ..o e . 04/04/2023 . | .evvviiiiiiiiiiiiiiniininiiins e | 1,217,262 |.00.....1,250,000 .......... 1,250,000 |........ 1,250,000 |...ccoeennnnns [V (VR 0 [V R 1,250,000 |.ooeeeeeeennnns 0 f...... (32,738) . 11/13/2023 . [1.F FE .
.. 12189L-AR-2 | BURLINGTN NORTH SANTA FE .....cccooiiiiiiiis [ eeeenn . 04/04/2023 . .1,002,071 |.... .0 . o0 el 1,001,542 .. . (12,952) |.... . 04/01/2024 . (1.D FE .
.. 12566P-BE-4 | CIM TRUST 21-INV1 A29 ......covvvririiiiiiiiiiinnns oo . 06/01/2023 . .0 . 0 ...6,232 |.. . 07/01/2061 . (1.B ........
.. 12570D-AA-4 | CIM TRUST 23-11 A1 ooooeiiiiiiiiiiiiiiiiiees [ . 06/26/2023 . .0 . 0 . 04/25/2058 . [1.A FE .
.. 12571Y-AA-7 | CIM TRUST 22-R1 A1 ... 06/01/2023 . | MBS PAYDOUN . 0 0| . 01/25/2061 . [1.A ........
.. 12659Y-AA-2 | COLT FUNDING LLC 22-3 A1 ..... 06/01/2023 . | MBS PAYDOMN . 0 0| . 02/25/2067 . [1.A FE
..14310B-AU-5 | CARLYLE GLOBAL MARKET STRATEGI 13-1A AR . 05/14/2023 . | MBS PAYDOUN . 0 0| .. . 08/14/2030 . [1.A FE .
..14315P-AD-7 | CARMAX AUTO OWNER TRUST 19-3 A3 ....cccoeeeiccs [errennn . 05/15/2023 . | MBS PAYDOMN ... .0 . 0 . . ...0 . 08/15/2024 . [1.A FE .
.. 14913R-2F-3 | CATERPILLAR FINL SERVICE ........coovveeieeeeeenns [ eeens . 04/04/2023 . | MARKETAXESS ... .0 . 0 eennnn.. 1,240,875 .. (24,425) . 09/14/2023 . [1.F FE .
.. 14913R-2L-0 | CATERPILLAR FINL SERVICE ......coovvvveieeienneens [ eeens . 04/05/2023 . | MARKETAXESS ... ..749,537 |.... .0 . .0 . ...749,629 |.. (32,381) . 05/17/2024 . (1.F FE .
MUFG SECURITIES AMERICAS
.. 14913R-28-5 | CATERPILLAR FINL SERVICE .......coovvveenieeennens [oeenn . 04/05/2023 . | INC. .......... .1,99,835 |.... ,999,879 |.. . 01/10/2024 . (1.F FE ....
..16150L-AC-2 | CHASE MORTGAGE FINANCE CORPORA 23-RPLT A ... |....... . 06/01/2023 . | MBS PAYDOUN . [ .. .3 .. JUR: ] I IO .. . 06/25/2062 . [1.A FE ....
.. 172967-LZ-2 |CITIGROUP INC ...ooovveeiriiiiiiiii [ . 06/01/2023 . | PREREFUNDED .......cevvvvnn Jooveveneiiiiinninnns |oeees 1,000,000 |........ 1,000,000 |........ 1,071,310 |........ 1,014,367 |...ooooeeenns [V R (14,367) |.oevvveeennnnnn 0 o (14,367) [ceevveeeinnnns [V R 1,000,000 |.....eevvvenens 0 . 06/01/2024 . [2.A FE ....
CITIGROUP GLOBAL MARKETS
.. 172967-M0-1 |CITIGROUP INC ...oooeveeieiiiiiii [ . 04/04/2023 .| INC. ooooeiiiiiiiiiiiiiieee e e 720,337 |eeeeennn 750,000 |........... 813,875 |........... 784,051 |..............L [V R (3,913) |.eeeeeeeeens [V R (3,913) |.oeeeeeeees [V R 780,138 |ooeeeeeeeeenns 0 f...... (59,801) |....... (59,801) [evvveeenns 11,518 |. 04/08/2026 . |1.G FE ....
CITIGROUP GLOBAL MARKETS
.. 17327C-AM-5 | CITIGROUP INC ...ooovvvveiniiiniiniiiiiiiieeeeeeees [ . 04/04/2023 .| INC. ..oooeeiiiiiiiiiiiiiiins | e 673,478 |.......... 750,000 |.......... 750,000 |.......... 750,000 |..oooeeeeennns [ P [\ [ P [\ [V P 750,000 |.....oeeeennnns 0 [...... (76,523) |....... (76,523) |..ooeeeennns 5,797 |. 01/28/2027 . [1.G FE ....
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CITIGROUP GLOBAL MARKETS
. A7327C-AN=3 | CITIGROUP INC ...cooeeeeeeeieeeeeee [ . 04/04/2023 . | INC. v e [000022.2,362,150 ...l 2,500,000 |........ 2,500,000 |.... 0 el 0 0 L 2,500,000 f.....coeeeeeena0 |oeees (137,850) |...... (137,850) . 01/25/2026 . (1.G FE ....
..191216-CL-2 | COCA-COLA CO/THE ......evvvrrrmmmnnnnnnnnininnnnnnnn [ eeeeenn . 04/05/2023 . |MARKETAXESS .....ccoevvvee |ooverieinnnnnnnnnnns [000000.2,433,050 |......e. 2,500,000 |........ 2,599,650 |.... .0 . P O 2,540,304 |......oeevennnn0 e (107,254) |...... (107,254) . 09/06/2024 . (1.E FE ....
.. 19685E-AA-9 | COLT FUNDING LLC 22-2 A1 ...oeennnninin oo . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 . 02/25/2067 . [1.A FE ....
.. 19685W-AA-9 | COLT FUNDING LLC 21-2 A1 ... [ . 06/01/2023 . | MBS PAYDOMN ... .0 . 0 . 08/25/2066 . [1.A FE ....
..19688M-AA-8 | COLT FUNDING LLC 22-8 A1 ......oooeeereennnnnnnens [ . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 . 08/25/2067 . [1.A FE ....
..19688N-AA-6 | COLT FUNDING LLC 23-1 A1 R [ . 06/01/2023 . | MBS PAYDOMN ... .0 . .0 . . 04/25/2068 . [1.A FE ....
.. 19688N-AC-2 | COLT FUNDING LLC 23-1 A3 ...eennnn oo . 06/01/2023 . |MBS PAYDOUN .....ocooeveees |ovnnnnniineniiiinnns [ 36,928 [onnnnnnnnnnn 36,928 [ 36,928 [onniiiiiiiiiinnnnn 0 o0 0 e 0 0 . 04/25/2068 . [1.F FE ....
U.S. BANCORP INVESTMENTS
..20030N-BL-4 | COMCAST CORP ......cceeeieiiiiiiiiiiiiiieieeeeeeeeees oo . 04/10/2023 . | INC. oooeeeeeiiiiieiiieeeens e [200000.2,214,342 | 2,250,000 |........ 2,264,558 |........ 2,260,706 |.......eeeeennn0 |t (1,539) | 0 s (1,539) |.ooeeeeeees 0 fnns 2,269,168 (44,825) . 02/15/2025 . [1.G FE ....
..20030N-BN-0 | COMCAST CORP .....ceeeeieiiiiiiiiiiiieiieieeeeeeeeees [ . 04/05/2023 . | BARCLAYS CAPITAL INC. .. |.... .... 800,000 898,264 |...........849,014 [.... ... (5,637) | . (5,637) ... ....843,377 |.. (57,961) . 08/15/2025 . [1.G FE ....
..20826F-AU-0 | CONOCOPHILLIPS COMPANY .........covveeeeeeeeeeeeens [ oo . 04/05/2023 . | MARKETAXESS .............. .. 1,250,000 ..1,248,525 |........ 1,248,915 |.... 1,249,048 |.. (41,523) . 03/07/2025 . [1.F FE ....
KEYBANC CAPITAL MARKETS
..210518-DM-5 | CONSUMERS ENERGY CO ......ceeeeeeeeeiieiiiiieeeeees [eeeenn . 04/04/2023 .| INC. oooeeeeiiiiiiiiiiieiens e [ 7443000 [, 750,000 |........... 749,745 |........... 749,967 [ouviiiinnnnnnn 0 e P2 0 e P O 0 s 749,984 (5,684) |..cceeeeeeennn 911 |. 06/01/2023 . [1.E FE ....
GOLDMAN SACHS & C0. LLC
..21688A-AU-6 | COOPERAT RABOBANK UA/NY .....ccooeiiiiiiiiiininns D..... . 04/05/2023 . | .evvveninnnnnniiiniininiiniinn e o 4,454,506 |l 4,500,000 |........ 4,493,296 |........ 4,494,461 |............... 0 Jeeeeennnn 904 |oeeeeiiiiinns 0 s 904 |oeeeeiiiiiens 0 fnns 4,495,365 |......oeennnnn 0 . 08/22/2024 . (1.D FE ....
..218738-AA-3 | COLONY AMERICAN FINANCE LTD 21-2 A ...ovvvennnn [eeeennn . 06/01/2023 . | MBS PAYDOUN ... . 07/15/2054 . [1.A FE ....
..22160K-AL-9 | COSTCO WHOLESALE CORP .........evvvvmvmmmvnnnnnnnnn [erneenn . 04/05/2023 . | MARKETAXESS ... U .. 500,000 (5,051) |.... . 05/18/2024 . (1.D FE ....
CREDIT SUISSE SECURITIES
..22550L-2C-4 | CREDIT SUISSE NEW YORK ..........coovrrerenennnns D..... . 04/04/2023 . | (USA) LLC ... . ..250,000 . (28,868) |.... . 04/09/2025 . 1.F FE ....
..24380X-AC-1 | DEEPHAVEN RESIDENTIAL MORTGAGE 22-2 A3 ....... [....... . 06/01/2023 . | MBS PAYDOMN . ...84,031 . 03/25/2067 . [1.F FE ....
MORGAN STANLEY & CO. LLC
.. 24422E-VJ-5 | JOHN DEERE CAPITAL CORP .......eevvvvvvvvvnnnnnnns [ereeenn . 04/04/2023 . .... 500,000 499,420 |.... (10,761) . 10/10/2023 . [1.F FE ....
.. 24422E-VN-6 | JOHN DEERE CAPITAL CORP .........evvvvvvvvvnnnnnns [erneenn . 04/05/2023 . | MARKETAXESS ... . .. 750,000 749,468 |.... (23,714) . 01/17/2024 . (1.F FE ....
GOLDMAN SACHS & C0. LLC
.. 24422E-\Y=2 | JOHN DEERE CAPITAL CORP .........evvvvvvvvvnnnnnns [eeneenn . 04/05/2023 . .3,998,723 |.... .3,908,8% |.. . 01/10/2025 . [1.F FE ....
..25211A-AE-9 | DEWOLF PARK CLO LTD 17-1TA AR ..ooeveveiiiiiieees s . 04/15/2023 . | MBS PAYDOMN . 2,157 | ..2,157 |.. . 10/15/2030 . [1.A FE ....
J.P. MORGAN SECURITIES
..25243Y-BA-6 | DIAGEO CAPITAL PLC ...oooeevriiiiiiiiiiiiiis D..... . 04/05/2023 . [LLC R .1,511,123 |.... .1,500,353 |.. . 10/24/2024 . (1.G FE .
..33767M-AA-3 | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR1 A ... |....... . 05/01/2023 . | MBS PAYDOUN . . 08/17/2037 . [1.A FE .
..33851K-AC-0 | FLAGSTAR MORTGAGE TRUST 20-2 A2 ......cevvvveens [eeeenn . 06/01/2023 . | MBS PAYDOMN ... . 08/25/2050 . [1.A ........
..33852H-AB-8 | FLAGSTAR MORTGAGE TRUST 21-8INV A3 ............ [....... . 06/01/2023 . | MBS PAYDOUN ... . 09/25/2051 . [1.A ........
CITIGROUP GLOBAL MARKETS
..341081-FZ-5 |FLORIDA POWER & LIGHT CO .....ooeeeeeeeeeeeeeeeens [ . 04/05/2023 . | INC. .......... .1,004,007 |.... . 04/01/2025 . [1.D FE .
..34528G-AK-2 | FORD CREDIT AUTO ONNER TRUST 20-A A3 ......... [....... . 06/15/2023 . | MBS PAYDOMN . ...23,419 |.... . 08/15/2024 . [1.A FE .
WELLS FARGO SECURITIES
.. 34532N-AD-7 |FORD CREDIT AUTO ONNER TRUST 21-A Ad ......... [....... . 04/05/2023 . |LLC ........... . 1,309,687 1,499,962 |.... . 09/15/2026 . [1.A FE ....
..36169D-AA-0 | GCAT 23-NQM2 A1 ..o [ . 06/01/2023 . | MBS PAYDOUN . ... 39,548 . 11/25/2067 . [1.A FE ....
..36169K-AA-4 | GCAT 22-NQM2 A1 ..o [ . 06/01/2023 . | MBS PAYDOUN ... ... 42,19 . 02/25/2067 . [1.A FE ....
..36263V-BL-0 |GS MORTGAGE-BACKED SECURITIES 21-PJ11 B1 06/01/2023 . | MBS PAYDOUN . 14,837 L0 .. . 04/25/2052 . (1.D FE ....
..36267E-BJ-9 | GS MORTGAGE-BACKED SECURITIES 22-PJ2 B1 06/01/2023 . | MBS PAYDOMN . 13,065 L0 I . 06/25/2052 . (1.D FE ....
..369550-BG-2 | GENERAL DYNAMICS CORP .......ccooeveiiiiiiiiinnnns . 04/05/2023 . | MARKETAXESS ... . ,942,040 4,104,542 |.... (149,762) . 056/15/2025 . [1.G FE ....
WELLS FARGO SECURITIES
..374288-AB-4 | J PAUL GETTY TRUST ....ccoeeeiiiiiiiiiiiieeieeeeees oo . 04/04/2023 . .. 483,310 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. (16,690) . 01/01/2024 . (1.A FE .
. LLe
..377373-AL-9 | GLAXOSMITHKLINE CAPITAL ....vvvvvvvvnvnnnnnnnnnnns D..... . 04/04/2023 . | evvviniiiiiniiiiiiiiinniinnnn e e 1,711,955 |....... 1,750,000 |........ 1,785,385 |........ 1,750,000 |............... 0 | (VO [V TR (VN 0 s 1,750,000 . 10/01/2023 . [1.F FE ....
..38141G-XJ-8 | GOLDMAN SACHS GROUP INC ......covvvvvviiiiiiininns [ereenn . 04/05/2023 . | MARKETAXESS ... .... 500,000 ...........526,846 |... .523,473 |.. . 04/01/2025 . [1.F FE ....
..38141G-XM-1 | GOLDMAN SACHS GROUP INC .....evvvvvvvvvvvvriireens [oeeennn . 04/05/2023 . | MARKETAXESS ... .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. . 12/09/2026 . [1.F FE ....
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CITIGROUP GLOBAL MARKETS
..38141G-XS-8 | GOLDMAN SACHS GROUP INC ......ccvvvvvvrvriinninnns [eeeenn . 04/05/2023 . | INC. U .... 750,000 .... 750,000 |.......... 750,000 |.... .0 750,000 |.. . (59,6%5) |.... 4,239 |. 02/12/2026 . |1.F FE ....
..40390J-AA-0 |HGI CRE CLO LTD 21-FL2 A ..oeeveeeieeeeeeeeeees [ . 04/19/2023 . | MBS PAYDOMN . ... 42,483 |.... ..42,483 |.. . 09/17/2036 . [1.A FE ....
MORGAN STANLEY & CO. LLC
..404280-CJ-6 |HSBC HOLDINGS PLC .....ccovvvvviiiiiiiiiiiiieieees D..... . 04/05/2023 . 690,570 |.......... 750,000 |...........739,013 [........... 782,158 [ooeeeeeinnn 0 oo 917 0 | 917 [l O 743,075 [0 (52,505) . 04/18/2026 . [1.G FE ....
..404280-CU-1 |HSBC HOLDINGS PLC D..... . 04/06/2023 . ..981,910 .1,000,000 |.... . (18,090) |.... . 08/17/2024 . (1.G FE ....
..437300-AA-4 | HOME PARTNERS OF AMERICA TRUST 21-1 A [ . 06/01/2023 . | MBS PAYDOUN . v |oeeennn... 10,328 . 09/17/2041 . (1.A FE ....
..43761J-AA-5 |HOMES TRUST 23-NOM1 A1 ..ooooeeiiiiiiiiiiiiiiiiens [ . 06/01/2023 . |MBS PAYDOUN .....oooovevie oo e 102,593 . 01/25/2068 . [1.A FE ....
GOLDMAN SACHS & C0. LLC
..438127-AA-0 | HONDA MOTOR CO LTD ...oooeeeiiiiiiiiiiiiiis D..... . 04/05/2023 . | .evvvviiiiniiiiniiiniiininnins e | 2,886,330 |........3,000,000 |........3,000,000 |........3,000,000 |......ccceveeenO forerrnnnnnnnns0 fooeiiiiiiiinnns0 el 0 0 J10.223,000,000 |ooeeeeeeeennn 0 e (113,670) . 03/10/2025 . [1.G FE ....
..43813D-AC-2 | HONDA AUTO RECEIVABLES OWNER T 20-2 A3 ....... [....... . 06/15/2023 . |MBS PAYDOUN .....ooovvviies Jooenniiineiiieeeens | 54,874 |...........54.874 |...........54,870 ... 54,869 [oiiiiiiiiinnn O[S e 0 D 0 [ BAL874 [l 0 [, 0 . 07/15/2024 . (1.A FE ....
CITIGROUP GLOBAL MARKETS
..46647P-BH-8 | JPMORGAN CHASE & CO .ooovveeeeeeeeeeeeeeeeeeeeens [ . 04/05/2023 . | INC. ooooeeiiiiiiiiiiiiiien e e 236,305 |........... 250,000 |........... 261,133 [o.oeeeeeee 255,348 |..eovviininnnns 0 s ({15731 0 s ({1573 0 s 254,686 |........cennnn 0 f...... (18,381) |....... (18,381) [cevvvvnnnns 2,882 |. 03/13/2026 . [1.E FE ....
..46647P-BT-2 | JPMORGAN CHASE & CO ..o [ . 04/05/2023 . |MARKETAXESS .....ooevvvvee |ooveniiiiiiiiiiinnns oo 226,708 |....ceeeen 250,000 |........... 250,000 |........... 250,000 |.oooeeieeennns [V (VR [V (VO [V R 250,000 [.ooeeeiiiienns 0 f...... (23,293) |....... (23,293) [ceevvvvnnnee 1,023 |. 11/19/2026 . [1.F FE ....
CITIGROUP GLOBAL MARKETS
..46647P-CM-6 | JPMORGAN CHASE & CO ..o [ . 04/05/2023 . | INC. .ooooeeiiiiiiiiiiiiieies e | 1,414,620 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 0 [V R 1,500,000 |.....oevvvnnene 0 f...... (85,380) |....... (85,380) [evvvevennns 7,712 |. 08/09/2025 . [1.E FE ....
..55820T-AJ-7 |MADISON PARK FUNDING LTD 17-23A AR ......cevves [oeeennn . 04/27/2023 . | MBS PAYDOUN ... ... 11,031 ...11,031 ...11,031 |.... .0 . 0 .. 11,031 |.. 0 e . 07/27/2031 . [1.A FE ....
..55821C-AA-2 | ATRIUM CDO CORP -9A AR2 [ I . 05/28/2023 . |MBS PAYDOUN .....ooovveiees oo e 5,786 ....5,786 ....5,786 |.... .0 . 0 ...5,786 |.. 0 e . 05/28/2030 . (1.A FE ....
..50980D-AB-7 |MILL CITY MORTGAGE TRUST 23-NOM1 A2 .......... [....... . 06/01/2023 . | MBS PAYDOUN ... ... 31,144 ...31,144 0 s .0 . 0 31,144 .. 0 e . 10/25/2067 . (1.C FE ....
..59980D-AC-5 |MILL CITY MORTGAGE TRUST 23-NOM1 A3 .......... [....... . 06/01/2023 . | MBS PAYDOMN ... ... 24,915 ...24,915 L0 . .0 . .0 . ..24,915 |.. .0 . 10/25/2067 . [1.F FE ....
J.P. MORGAN SECURITIES
..617446-80-5 | MORGAN STANLEY ......ceevvvvvvveiriiiniiiiiiiiiiieens [ eeeeenn . 04/05/2023 . |LLC ooooeeeiiiiiiiiiis e e 473,200 [eeeeeens 500,000 |........... 526,800 |........... 513,440 0 [V R 511,868 |.oooeeeeennenns 0 f...... (38,668) |....... (38,668) [.eevveennnnn 4,923 |. 04/28/2026 . |1.E FE ....
RBC CAPITAL MARKETS LLC
..617446-8V-4 | MORGAN STANLEY ......oevvvviviiiiiiiiiiiiiiiiiiicenns [ eeeeenn . 04/05/2023 . | .uvvvvrrnninnnininiiiiiniiinns e [ee 672,938 [, 750,000 |.......... 750,000 |.......... 750,000 0 0 750,000 (77,063) , . 12/10/2026 . [1.E FE .
..61747Y-EB-7 | MORGAN STANLEY ......evvvvvvrrirriiiniiinniinnnennnes [ eeeens . 04/05/2023 . | MARKETAXESS ... .... 500,000 .... 500,000 |.......... 500,000 |.... .0 . 0 500,000 |.. ....... (18,645) |.... s . 01/22/2025 . (1.E FE .
..617710-AJ-0 | MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A ..... |....... . 06/01/2023 . | MBS PAYDOUN ... ....6,036 |.... .0 . 0 . 12/25/2050 . [1.A ........
..61772B-AA-1 | MORGAN STANLEY ......cvvvvviriiiiiiiiiiieeeenniennnns [ eeeens . 04/05/2023 . | PREREFUNDED . . 1,000,000 .1,000,000 |.... .0 . 0 . 04/05/2024 . (1.E FE .
..63942K-AA-2 | NAVIENT STUDENT LOAN TRUST 21-GA A . . |- 06/15/2023 . | MBS PAYDOMN . ....45,052 ...45,920 |.... .0 . 0 . 04/15/2070 . [1.A FE .
..6394211-AA-8 | NAVIENT STUDENT LOAN TRUST 22-A A ............. . |- 06/15/2023 . | MBS PAYDOUN ... .. 43,823 ... 43,787 |.... .0 . 0 . 07/15/2070 . [1.A FE
..64831M-AA-0 | NEW RESIDENTIAL MORTGAGE LOAN 22-NaM2 A1 06/01/2023 . | MBS PAYDOMN . 91,067 0 0| . 03/27/2062 . [1.A ........
..67114V-AA-1 | ONSLOW BAY FINANCIAL LLC 22-NGM1 A1 .. 06/01/2023 . | MBS PAYDOUN . 13,161 0 0| . 11/25/2061 . [1.A FE .
..67448W-AP-3 | ONSLOW BAY FINANCIAL LLC 20-EXP3 1A8 . 06/01/2023 . | MBS PAYDOMN . 11,638 0 0| . 01/25/2060 . [1.A .
..67647W-AV-9 | OCEANVIEW MORTGAGE TRUST 21-3 A20 O [P . 06/01/2023 . | MBS PAYDOUN ... e |eeeennnn.. 31,406 .0 . .0 . . 07/25/2051 . [1.A ........
..67648B-AA-0 | BAYVIEW MSR OPPORTUNITY MASTER 22-1 A1 .......|....... . 06/01/2023 . |MBS PAYDOUN .....oooveeiie oo e 11,156 0 0 . 12/25/2051 . [1.A ........
MUFG SECURITIES AMERICAS
.. 713448-FB-9 |PEPSICO INC ..oooeeeiiiiiiiiiiiiiiiieeiee [ . 04/05/2023 .| INC. oooeeiiiiiiiiiiiiiiees e | 1,222,125 |........1,250,000 |........1,249,288 |........ 1,249,817 0 0 1,249,883 , . 10/07/2023 . (1.
..742718-FV-6 |PROCTER & GAMBLE CO/THE ......oovvvvriniiiniineens [eeeenn . 04/04/2023 . | MARKETAXESS ... . 4,668,150 4,994,152 |.... .0 . 0 ] 4,994,516 .. .64, . 02/01/2027 . (1.
..74333T-AA-7 | PROGRESS RESIDENTIAL TRUST 21-SFR8 A . U RO . 06/01/2023 . | MBS PAYDOUN ... .0 . 0 . 10/17/2038 . (1.
.. 744560-BL-9 |PUBLIC SERVICE ELECTRIC ......ccoeeeernenennnenens oo . 04/05/2023 . | MARKETAXESS ... .0 . 0 . 05/15/2025 . (1.
..75574P-AA-0 | READYCAP COMMERCIAL MORTGAGE T 22-FL8 A ..... [....... . 05/25/2023 . | MBS PAYDOUN ... .0 . 0 . 01/25/2087 . (1.
..756109-AZ-7 |REALTY INCOME CORP ........cevvvvvvvmmmennnnnnnnnnns [eeneen . 04/06/2023 . | MARKETAXESS ... .0 . 0 . 03/15/2026 . (1.
..78449A-AA-0 | SLAM 2021-1 LLC 21-1A A 06/15/2023 . | MBS PAYDOMN . 23,400 0 0| . 06/15/2046 . (1.
..81744K-AU-0 | SEQUOIA MORTGAGE TRUST 23-2 A19 .. 06/01/2023 . | MBS PAYDOUN . 85,245 0 0| . 03/25/2053 . (1.
..81748X-AA-2 | SEQUOIA MORTGAGE TRUST 21-5 A1 ... 06/01/2023 . | MBS PAYDOMN . .29,529 0 0| . 07/25/2051 . (1.
..81748X-AU-8 | SEQUOIA MORTGAGE TRUST 21-5 A19 .. . |- 06/01/2023 . |MBS PAYDOUN . ..4,543 0 0| . 07/25/2051 . (1.
..81749B-AA-9 | SEQUOIA MORTGAGE TRUST 23-1 A1 ... «eeee.. |- 06/01/2023 . | MBS PAYDOUN . 21,982 0 0| . 01/25/2053 . (1.
..83438L-AA-9 | SOLRR AIRCRAFT 2021-1 LIMITED 21-1 A . D..... . 06/15/2023 . | MBS PAYDOUN ... .. 15,938 0. .0 . . 10/15/2046 . [1.




§'Ggo4

STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..85573)1-AA-7 | STARWOOD MORTGAGE RESIDENTIAL 20-3 A1 ... . 06/01/2023 . |MBS PAYDOUN .....oooveeiees oo oo 1,643 ... 1,643 ... 1,643 |.... 0 ... 1,643 |.. . 04/25/2065 . [1.A FE ....
..89180G-AN-9 | TOWD POINT MORTGAGE TRUST 22-SJ1 AB ... . 06/01/2023 . | MBS PAYDOUN ... ... 45,688 ...45,688 0 ..45,688 |.. . 03/25/2062 . [1.A ........
..89180L-AA-6 | TOWD POINT MORTGAGE TRUST 21-SJ2 A1A ... . 06/01/2023 . | MBS PAYDOUN ... ... 21,5382 ...21,582 0 ..21,5%2 |.. . 12/25/2061 . [1.A FE ....
..89181J-AA-0 | TOWD POINT MORTGAGE TRUST 23-1 A1 ......ceeeee [oennnn . 06/01/2023 . | MBS PAYDOUN ... ......... 140,462 ... .. 140,462 |... . 0 e .140,462 |.. . 01/25/2063 . [1.A FE ....
..89181P-CL-0 | TOWD POINT HE TRUST 23-1 ATA ..oovvvivviiiiiiiees oo . 06/01/2023 . |MBS PAYDOUN .....ooovveiees oo e 115,468 |........... 115,468 |........... 115,563 [V R 115,468 . 02/25/2063 . [1.A FE ....
KEYBANC CAPITAL MARKETS
..89236T-HU-2 | TOYOTA MOTOR CREDIT CORP .....eevvvvvvveviniinnnns [ereeenn . 04/05/2023 . | INC. ooooeeiiiiiiiiiiiiieies e e 483,585 |.......... 500,000 |........... 499,970 |........... 499,990 [..oevviiiiinnns [V FC T [V 3 [ [V R 499,992 . 01/11/2024 . (1.E FE ....
..89236T-JD-8 | TOYOTA MOTOR CREDIT CORP ....eevvvvvvvvrvvvniinnns [eeeenn . 04/06/2023 . |MATURITY at 100.0000 ... |.eceevereeeenennnnns Joeeeenens 750,000 |.......... 750,000 |........... 749,393 |......o. 749,919 [..innnnn. 0 e 81 |l 0 e 81 |l 0 eeeennn 750,000 . 04/06/2023 . [1.E FE ....
KEYBANC CAPITAL MARKETS
..89236T-JX-4 | TOYOTA MOTOR CREDIT CORP ......evvvvvvvvvvrviinnns [eeeenn . 04/05/2023 . | INC. ooooeeieiiiiiiiiiiiiens e e 1,466,790 |........ 1,500,000 |........ 1,499,070 |........ 1,499,425 |..oovvvnnnnnns 0 e 127 el 0 s 127 el 0 fnns 1,499,553 . 03/22/2024 . (1.E FE ....
TD SECURITIES (USA) LLC
..89238F-AD-5 | TOYOTA AUTO RECEIVABLES OWNER 22-B A3 ........ [....... . 04/05/2023 . . 1,705,020 .1,749,972 |.... .0 . 0 e 1,749,976 .. . 09/15/2026 . [1.A FE ....
..89613G-AA-4 | TRICON AMERICAN HOMES 20-SFR1 A .....cccceeeees [erennn . 04/01/2023 . |MBS PAYDOUN ....cooovveeies oo e 1,234 .0 . 0 ..1,234 .. . 07/17/2038 . [1.A FE ....
..89688II-AA-9 | TOORAK MORTGAGE CORP 21-INV1 A1 ...t [oennn . 06/01/2023 . |MBS PAYDOUN ............... |.... .. 123,880 123,880 123,879 |.... .0 . 0 el 123,880 .. . 07/25/2056 . [1.A FE ....
..002674-YF-1 |UBS AG LONDON D..... . 06/01/2023 . |MATURITY at 100.0000 ... |.... . 1,000,000 ..1,000,000 998,930 |.... .0 . ...0 |........1,000,000 |.. . 06/01/2023 . (1.D FE ....
MUFG SECURITIES AMERICAS
..904764-BJ-5 |UNILEVER CAPITAL CORP . 04/05/2023 . | INC. .... 1,225,325 .. 1,250,000 0 0| 1,249,771 . 09/14/2023 . (1.E FE ....
..911312-BK-1 | UNITED PARCEL SERVICE 04/01/2023 . [MATURITY at 100.0000 .. 750,000 . 750,000 0 0| 750,000 K . 04/01/2023 . [1.F FE ....
..91324P-DR-0 | UNITEDHEALTH GROUP INC .....evvvnniiiiiiiiiiii oo . 04/05/2023 . | MARKETAXESS .............. .. 730,627 .... 750,000 .0 . 0 . (36,615) |.... . 08/15/2024 . [1.F FE ....
..92538H-AA-8 | VERUS SECURITIZATION TRUST 21-4 A1 .....ccevves [oeennn . 06/01/2023 . | MBS PAYDOUN ... ... 43,675 ...43,675 .0 . 0 . 07/25/2066 . [1.A FE ....
..92538K-AA-1 | VERUS SECURITIZATION TRUST 21-5 AT ...oevvveees [eeennn . 06/01/2023 . | MBS PAYDOUN ... ... 30,223 ...30,223 .0 . 0 . 09/25/2066 . [1.A FE ....
..92538N-AB-3 | VERUS SECURITIZATION TRUST 22-4 A2 ............ [....... . 06/01/2023 . | MBS PAYDOUN ... ... 23,150 ...23,150 .0 . 0 . 04/25/2067 . [1.C FE ....
..92530B-AA-0 | VERUS SECURITIZATION TRUST 23-1 A1 ..oevvveeens [eeennn . 06/01/2023 . | MBS PAYDOMN ... ... 55,505 ...55,505 .0 . 0 . 12/25/2067 . [1.A FE ....
..92530F-AA-1 | VERUS SECURITIZATION TRUST 23-INV1 A1 ........ [....... . 06/01/2023 . | MBS PAYDOUN ... ... 56,218 ...56,218 .0 . 0 . 02/25/2068 . [1.A FE ....
..92539G-AC-5 |VERUS SECURITIZATION TRUST 23-3 A3 .........ce. [oeennnn . 06/01/2023 . | MBS PAYDOMN ... ... 72,980 ... 72,980 .0 . 0 . 03/25/2068 . [1.F FE ....
..92530T-AB-9 | VERUS SECURITIZATION TRUST 23-4 A2 ............ [.....s . 06/01/2023 . | MBS PAYDOUN ... L2142 ...21,142 .0 . 0 . 06/25/2027 . (1.C FE ....
..92837K-AA-9 | VISIO 2020-1 TRUST 20-1 A1 ....oooeeiiiiinniniins [ oennn . 06/01/2023 . | MBS PAYDOMN ... .. 34,269 ... 34,269 .0 . .0 . . 08/25/2055 . [1.A FE ....
CITIGROUP GLOBAL MARKETS
..931142-ER-0 | WALMART INC .. 04/04/2023 . | INC. .... . 1,134,112 .. 1,250,000 .. 1,247,638 |. 1,248,234 |. 0 0| . 1,248,358 (114,245) |. . 09/17/2026 . [1.C FE ....
..95000U-2R-3 | WELLS FARGO & COMPANY ... 04/05/2023 . (BOFA SECURITIES INC 2,486,275 ..2,500,000 ..2,557,213 |. 2,511,434 |. 0 0| .2,503,938 . (17,663) |. . 06/02/2024 .
..95002T-AA-2 | WELLS FARGO MORTGAGE BACKED SE 20-3 A1 . 06/01/2023 . | MBS PAYDOHN ... 0 0| .0 . 06/25/2050 .
..95003A-AC-8 |WELLS FARGO MORTGAGE BACKED SE 21-1 A3 . 06/01/2023 . | MBS PAYDOUN . 0 0| 0| . 12/25/2050 .
..97314C-AA-8 | WIND RIVER CLO LTD 13-2A AR2 ......cevvvvvvvvnnns [eerenn . 04/18/2023 . | MBS PAYDOMN ... K .0 . 0 0 e . 10/18/2030 .
..976656-CL-0 | WISCONSIN ELECTRIC POWER ........cevvvvvvvvevnnnns [erneenn . 04/05/2023 . | MARKETAXESS ... ... (3,416) |. .0 . 0 . (60,666) |.... . 12/15/2024 .
..08163V-AB-4 |WORLD OMNI AUTO RECEIVABLES TR 22-D A2A ..... |....... . 06/15/2023 . | MBS PAYDOMN ... .0 . .0 . . 03/16/2026 .
..98163W-AC-0 | WORLD OMNI AUTQ RECEIVABLES TR 20-B A3 ....... [....... . 06/15/2023 . |MBS PAYDOUN .....oooeeeeees Jovveiiiiiiiiienes 0 0 . 05/15/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 84,730,702 87,773,147 88,674,575 86,362,011 0 (86,939) 0 (86,939) 0 88,134,654 0 (3,403,953) |  (3,403,953) 943,793 XXX
2509999997. Total - Bonds - Part 4 133,972,539 138,830,783 139,755,596 136,767,729 0 (73,154) 0 (73,154) 0 139,262, 355 0 (5,289,822) [ (5,289,822) 1,308,634 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 133,972,539 138,830,783 139,755,596 136,767,729 0 (73,154) 0 (73,154) 0 139,262, 355 0 (5,289,822) [ (5,289,822) 1,308,634 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 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 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 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 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 133,972,539 XXX 139,755,596 136,767,729 0 (73,154) 0 (73,154) 0 139,262, 355 0 (5,289,822) [ (5,289,822) 1,308,634 XXX




STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York .......c.c...... New York, NY .o e ..0.000 [oooveeieeee (01 0 [, 22 |, 1,310 [ 615 |..
Wells Fargo Bank, N.A. ......... New York, NY ..o fo ...0.000 |....ccoovnvee. 128,171 [ [ — 8,208,114 |............ 9,520,075 |............ 5,528,513 |..
Wells Fargo Bank, N.A. ........ New York, NY ..ooooveveeecenen o ...0.000 |..oooriinnnns 1,915 | [V 161,044 |............. 161,670 |............... 162,351 |..
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 130,086 0 8,369,180 9,683,055 5,691,479
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 130,086 0 8,369,180 9,683,055 5,691,479
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

130,086

8,369,180

9,683,055

5,691,479

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999. Total Bonds

31607A-70-3 ....... FIDELITY GOVERNMENT INST MONEY MARKET ......eeeeeeiittiiee oottt et e e e s e e e e e e b b e e e e e e e b b e e e e e e b b e e e e e s e asb e e e e e e aanne
381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT — INSTL SHARES ........eeeeeiiisteeeeeeet ettt oottt e e e e ettt e e e e e ettt e e e e e et e e e e e ettt e e e eeeeiteeeeeeaas

B 06/26/2023
e, 06/21/2023

........... 8,270 |..
49,463,863 |..

8309999999. Subtotal - All Other Money Market Mutual Funds

49,472,133

8609999999 - Total Cash Equivalents

49,472,133
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

Designate the type of health care
providers reported on this page:
Physicians, including surgeons and

osteopaths

SUPPLEMENT ATO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

ES AND TERRITORIES

ALLOCATED BY STAT

58998)(Line 58 above)

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums No. of Losses Amount No. of But Not
States, etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama
2. Alaska
3. Arizona
4. Arkansas
5. California
6. Colorado ...
7. Connecticut
8. Delaware
9. District of Columbia
10. Florida
11. Georgia
12.  Hawaii
13.
14. llinois
15. Indiana
16.
17.
18. Kentucky ...
19. Louisiana
20.
21. Maryland
22. Massachusetts
23. Michigan
24. Minnesota ..
25. Mississippi ....
26. Missouri
27. Montana ....
28.
29.
30. New Hampshire
31.  New Jersey
32. New Mexico
33. New York ..
34. North Carolina
35.
36.
37.
38.
39. Pennsylvania ...
40. Rhode Island ....
41. South Carolina
42. South Dakota
43.
44.
45. .
46. Vermont ....
47. Virginia
48. Washington
49. West Virginia
50. Wisconsin
51. Wyoming ......
52. American Samoa
53.
54. Puerto Rico
55. U.S. Virgin Islands
56. Nothern Mariana Islands
57.
58. Aggregate Other Aliens ....
59. Totals
DETAILS OF WRITE-INS
58001.
58002.
58003. ...
58998. Summary of remaining write-ins for Line
58 from overflow page ..o L L e L L e
58999. Totals (Lines 58001 through 58003 plus

455.PH
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

Designate the type of health care
providers reported on this page:

Hospitals

SUPPLEMENT ATO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

ES AND TERRITORIES

ALLOCATED BY STAT

58998)(Line 58 above)

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums No. of Losses Amount No. of But Not
States, etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama .
2. Alaska
3. Arizona
4. Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware
9. District of Columbia
10. Florida ....
11.  Georgia
12.  Hawaii
13.
14.
15.
16.
17.
18. Kentucky
19. Louisiana
20.
21. Maryland
22. Massachusetts
23. Michigan
24. Minnesota
25. Mississippi ....
26. Missouri
27. Montana
28. Nebraska
29. Nevada
30. New Hampshire
31.  New Jersey
32. New Mexico
33. New York
34.
35.
36.
37.
38.
39. Pennsylvania ...
40. Rhode Island ....
41. South Carolina
42. South Dakota
43. Tennessee ....
44.
45.
46. Vermont.
47. Virginia
48. Washington
49. West Virginia
50. Wisconsin
51.  Wyoming
52.  American Samoa ....
53.
54.
55. U.S. Virgin Islands .....
56. Nothern Mariana Islands
57. Canada
58. Aggregate Other Aliens ....
59. Totals
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for Line
58 from overflow Page .........ccocceevevveeeeeeeoommmmmeecceeie oo o [ e [ [ e
58999. Totals (Lines 58001 through 58003 plus

455.HS
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

Designate the type of health care
providers reported on this page:

Other health care professionals,
including dentists, chiropractors,
and podiatrists

SUPPLEMENT ATO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

ES AND TERRITORIES

ALLOCATED BY STAT

58998)(Line 58 above)

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums No. of Losses Amount No. of But Not
States, etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama ....
2. Alaska
3. Arizona
4. Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware
9. District of Columbia
10. Florida
11. Georgia ..
12.  Hawaii
13.
14.
15.
16.
17.
18. Kentucky ...
19. Louisiana
20. Maine .....
21. Maryland
22. Massachusetts
23. Michigan
24. Minnesota
25. Mississippi ....
26. Missouri
27. Montana ....
28. Nebraska
29. Nevada......
30. New Hampshire
31.  New Jersey
32. New Mexico
33. New York
34.
35.
36.
37.
38. Oregon ...
39. Pennsylvania
40. Rhode Island
41. South Carolina ....
42.
43.
44.
45.
46. Vermont ....
47. Virginia ...
48. Washington
49. West Virginia
50. Wisconsin
51.  Wyoming
52. American Samoa
53.
54.
55. U.S. Virgin Islands
56. Nothern Mariana Islands .MP
57. ... CAN
58. Aggregate Other Aliens .................... L 0 A A Al AR A
59. Totals
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for Line
58 from overflow Page .........ccocoeeveeveeeeeeeoommmmmeecceeie oo o [ e [ [ e
58999. Totals (Lines 58001 through 58003 plus

455.0P
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

Designate the type of health care
providers reported on this page:

Other health care facilities

SUPPLEMENT ATO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

ES AND TERRITORIES

ALLOCATED BY STAT

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums Losses Amount But Not
States, etc. Written Earned Incurred Reported Reported

N Ok ON =

Alabama .......ccoeiiiiiii e AL
Alaska .....
Arizona ....

Arkansas .
California .......cccoeeveeieiiecieeeees CA
Colorado ......ccceveeiieiieeieee e CcO
Connecticut .

Delaware ............

District of Columbia .
Florida .....c.ooieiiieeeeeeeees
Georgia
Hawaii .
Idaho ...
lllinois ..

Kansas ....
Kentucky .....
Louisiana

Maryland ........cccoooiiiiieeeeees
Massachusetts
Michigan .....
Minnesota ... .
MISSISSIPPI -vevveeeeeiieeiiee e
MISSOUN ..o
Montana ..
Nebraska ....
Nevada ........... .

New Hampshire .........c.ccocoeiiiiininnns NH
NeW Jersey .......cccoceveeneeieeiieiininans

New Mexico
New York ....
North Carolina

South Dakota .
Tennessee ..

Washington ....
West Virginia ..
WIiSCONSIN ...
WYOMING oot

American Samoa ..AS
Guam ...... ..GU
Puerto Rico ........ ..PR
U.S. Virgin Islands ...........cccceeiiiinnns \
Nothern Mariana Islands .................... MP
Canada ......cccceeeveeieene

Aggregate Other Aliens
Totals

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for Line
58 from overflow page .........ccccevverieiennns
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above)

455.0F
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE Ascot Specialty Insurance Company

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2023

NAIC Group Code 4908 NAIC Company Code 45055

Company Name Ascot Specialty Insurance Company

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1.

Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
$ o 6,890,456 | $ ..cooerrnnene. 9,334,136 [$ .o 7,442,558

Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POliCY? ..........coiiiiiiiiiiiiiiisese e Yes [ ]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes [ ]

2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeitiiitiitieii ittt ettt ettt ea e he e bt e ehe e s b e e bt ea bt ea bt ea st ea et eh e e sh e e eb e ekt e beeabeembeembeemeesseesbeenbeenbeebeans [ TR 0

505
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