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STATEMENT AS OF SEPTEMBER 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 BONAS o [ere s 850,581,000 [....cocvrverceceeriiriricenn [V 850,581,000 |......ccccvnne 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 $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ... 10,290,710 ), cash equivalents
[ J 57,241,617 ) and short-term
investments (§  .oooevvrnieeei 0 ) e
6. Contractloans (including $ oo
7. Derivatives
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) ...cocvcvevevceeeeeereieieieeieens Joeverereeieeeeas 918,113,327 e (V) 918,113,327 .o 618,557,285
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............cceurureriiuiieieeninieeieieeeeseeeeeees [oreesneesnes 5,810,638 | (U 5,810,638 |..cccvvvirinene 2,615,245
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 50,436,810 |...ocoveeecnnnne 5,127,628 |.......cco.c.... 45,309,182 |...ccovveenee 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 721,010 [ooiecereeeee 330 | 720,680 |.oovevrrene 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 reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset 0. 0. .0 | .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
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ..............cccovevevvvreeveies foorerererinininnnns 4,237,698 |...oooveviriiereiee (V1 R 4,237,698 |................... 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 .............ccoveueveeeieiecceen v 2,539,907 [.covveirieiicines 738,470 |eviriiiene 1,801,437 | 1,338,900
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cuvviieeeereiriiieeieisiseeesseseseisnan [oeeseeeeciceenns 989,603,183 |...c.ccvevnee 5,866,428 |............... 983,736,755 |..cocon.... 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) 989,603,183 5,866,428 983,736,755 685,665,421
DETAILS OF WRITE-INS
1101.
1102.
1103.
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 Assel .oiccrereeseseseeessenenennnenens [resensenennneeeeenens 90,000 [0 50,000 [ 0 e 0
2502.  L0SS FUNA ..o oo eneeeens 1,801,887 [l 0 [ 1,801,437 | 1,283,098
2503, Prepaid oo snssenenens Joerenennnnsesnnnenees 088,470 i 888,470 [ 0 0
2598. Summary of remaining write-ins for Line 25 from overflow page . ...55,802
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,539,907 738,470 1,801,437 1,338,900




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear$  ..ccoovennee. 109,595,307 ) et 225,157,786 |.......ccconv.e. 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 71,584,628 |................. 44 472 147
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeueueueeiiieieieeeeee e e 1,333,128 oo 262,288
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiuiueuiriiiriiiriricieie ettt sese s seses |eosne s ses 299,848 |...coeierciinne 177,691
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............cccueueviieirieriieiereeeeeee st s s |t 385,194 | 278,640
7.1 Current federal and foreign income taxes (including $ -.....coovoeririniicnn 0 on realized capital gains (I0SS€S)) .......crvwt [rrerererrereenienns 7,749,162 |...coovveiiiiee 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 $ 130,038,637 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) ........ccccoevevececceeeens freciinen..... 186,897,456 .o 163,470,809
10, AQVANCE PrEIMIUIM ....ouvivieietiieteeeeteeeeteeee et eaeete et es et ese s et sasesesseseas et easeseseeses st essses st eseasesessesessesensesessasessasesssessssesssesessessnsssenss [rerereerennnrnnnnrennerens 05200 [oeuirieirierireniens 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 65,256,264 |................. 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 3,544 774 |............ 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-ing for liabilities .................cccccevevieieieieiiiieeeceee 5,605,315 4,610,163
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 570,341,118 405,769,034

27. Protected cell liabilities ......... 0
28. Total liabilities (Lines 26 and 27) ............... .570,341,118 |..
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 CONHDULEA SUIPIUS ..........c.c.ouiiiiieeeeeeeeeeeeceeee e ee e e et sssesssesesessseasassesasesesessssseasnnsssesssesnanas|eereseseeneeenes 471,575,000 |............... 351,575,000
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.veveececeeteeeseeeeceeteieseeeecae e tesessssaesesesesssssaesesesenssssaetesesessnssaesesesessssssesesasansssssesasasansnsssesesasansssnsesadorerestssienena (58,411,848).......c.c...... (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 413,395,637 279,896,387
38. Totals (Page 2, Line 28, Col. 3) 983,736,755 685,665,421
DETAILS OF WRITE-INS
25071, ClAIMS PAYADTE ..eiuiiiiiiieictetci ittt bbbttt a bbb Rt R bbb Rt et s R b bk s e et e st b bt ese et st sesesee|ere et e sttt netn (26,777 )].cvcveeeeieeieeieines 3,222
2502.  Deferred Ceding COMMISSTON ......c.ovoviiiciiiee ettt ettt s et s s s et eseae s s s s sesesesessasasnsssesens |oresesesesessnnas 3,360,572 oo 2,615,067
2503, OTNEr LiahiliTIes oottt ettt 1,360,572 |...ovecvcrnee 1,652,858
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cooviieieieurieiiiiieieiee e oo 910,948 |.ooiiiiie 339,016
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,605,315 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 SEPTEMBER 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 A31,451,811 ) o 240,539,244 |.....ccuee 347,957,631
1.2 Assumed (Written $  ..c.oovvveierierce 0 ) e e 0o (O O 0
1.3 Ceded (written $§  .ocoeeeee 159,052,557 ) oo e ..113,753,581 |... ..156,023,644
1.4 Net (written $  ...cocvee 272,399,253 ) oo 126,785,663 |............... 191,933,987
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 120,978,686 ):
2.1 DIFECE ..ttt e s 183,526,829 141,016,225 193,880,528
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 ... 64,476,939 |.. ... 71,070,052 |... 89,523,615
. 119,049,890 |.. ...69,946,173 |... 104,356,913
3. Loss adjustment @XPENSES INCUITEA ..........ccvueueueviierieeeseieiieese ettt st ss s sese s ssssesens [ocecessesseanees 34,455,892 |....covunennne 20,784,140 |....cocon...... 30,502,285
4. Other Underwriting €XPENSES INCUITEA ..........c.cuevevieiuererereiieseieseseseeesesesesssssssesesessssssssesessssssesesens |eosessesesecsenns 86,976,713 |.crree 63,925,063 |.......c..c....... 80,570,459
5. Aggregate write-ins for underwriting dedUCtioNS ............ccooiiiiiiiiiiiiiiiccceeeeeeeeeeeeeeeeeeee|oe e O o 0f..
6. Total underwriting deductions (Lines 2 through 5) 154,655,376
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ....c.ceueuiiiiieieieieieieeeieieieeeiee e e 8,490,112 |oeinee (27,869,713) ... (23,495,670)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 22,671,469 |....coovveeeee 4,823,576 |.....covvnnen. 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) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 17,373,044 |...ccvoe 4,834,550 |..ooooviennne 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 312,898 98,342 172,591
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 312,898 98,342 172,591
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNCome taxes (LINES 8 + 11 + 15) .......cciiiiiiiieieicececeeee ettt et 26,176,054 |................ (22,936,821)|.....cccvevne. (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) ......oeurueieiiieeeieieieiceieieie e e 26,176,054 |............... (22,936,821)|................ (14,560,469)
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 9,502,915 (780,043) 1,186,139
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 16,673,139 (22,156,778) (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) ........ccceeueririririririeieieiereenesesesiesesesesesesssesessssesesesesesssssssssesesesesesssssssssseseseses [oeeeenenenens 10,673,139 [ (22,156,778)
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 133,499,250 26,503,293 71,187,669
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 413,395,637 235,212,011 279,896,387
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) 312,898 98,342 172,591
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 SEPTEMBER 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

................ 283,544,199 |................203,194,140 |................273,976,899
................. 18,032,199 |................... 3,855,060 |................... 7,109,972
312,898 98,342 172,591

301,889,296 207,147,542 281,259,462
................. 24,125,189 |................. 30,929,278 |................. 31,233,800
................................. 0 fooereerereereereeenneed 0 fciiiil0
................. 91,217,304 |................. 71,694,605 |................. 93,114,908
................................. 0 fooereerereereereeenneed 0 fciiiil0
2,695,724 0 (2,240,528)
118,038,217 102,623,884 122,108, 180
183,851,079 104,523,659 159,151,282

27,617,948 |..

30,599,847

................................. 0 [0 o0
................................. 0 [0 il 0
........................ (8,607) [0 i ®
0 7,175,142 0

................ 148,411,247 |................. 34,793,090 |................. 30,599,852
................ 496,026,287 |................281,706,720 |................316,636,251
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
0 0 0

496,026,287 281,706,720 316,636,251

0 0 0

(347,615,040) (246,913,630) (286,036,399)
................................. 0 [0 il 0
............... 120,000,000 |................. 50,000,000 |................. 90,000,000
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
(528,620) 557,799 683,736

119,471,380 50,557,799 90,683,736
................ (44,292,581)]................(91,832,172)|................(36,201,381)
............... 111,824,908 |............... 148,026,290 |............... 148,026,290
67,532,327 56,194,118 111,824,908

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




Quarterly Statement as of September 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 # 09/30/2023 12/31/2022

Net Income
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 16,673,139 . $ (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 $ 16673139 §  (15746,609)
Surplus
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $.... 413395637 §... 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 $ 413395637 § 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 September 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. Lessthan 12 months $ 1,148,852

2. 12 months or longer. 5,857,679
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $...... 52,489,864

2. 12 months or longer. 60,292,372

(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 September 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

386,094 386,094

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 1,832 386,094 0.040 0.039

Total restricted
assets (Sum of

a through n) $

» o v o z %

386,094 § $ $ $ 386,094 §

384,262 $ 1832 § $ 386,094 0.040 % 0.039 %

@

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 15.240 %
(2) Cash Equivalents 84.760 %
(3) Short-Term Investments %
(4) Total 100.000 %

6.2
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Quarterly Statement as of September 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

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

10. 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 from the Parent of $25M in cash on July 5th, 2023, and $30M in cash split into three equal
payments of $10M on July 27th, 2023, August 10th, 2023, and August 18th, 2023.

The Company received capital contributions from the Parent of $60M and $5M in cash 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. At September 30, 2023, the Company reported $3,544,774 due to other affiliates, and $4,237,698 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. Investment in Insurance SCAs - Not Applicable

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

11. Debt
A. Debt, Including Capital Notes - Not Applicable
B. FHLB (Federal Home Loan Bank) Agreements - Not Applicable

6.3
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13.

14.
15.
16.

17.
18.
19.

20.

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

Notes to the Financial Statements

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

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
$413,395,637 at September 30, 2023 and $279,896,387 at December 31, 2022. The Company’s net income(loss) was $16,673,139 for the period
ended September 30, 2023 and $(15,746,609) for the year ended December 31, 2022. 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.

Ordinary Dividends - Not Applicable

Company Profits Paid as Ordinary Dividends - Not Applicable

Surplus Restrictions - Not Applicable

Surplus Advances - Not Applicable

I © mm o

Stock Held for Special Purposes - Not Applicable

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 September
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 65,504,549
Total $ 65,504,549

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.

6.4



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

Notes to the Financial Statements

20. Fair Value Measurements (Continued)

D.
E.

¢ 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.

¢ 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) Fairvalue 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

Other Fair Value Disclosures - Not Applicable

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 $.....813,860,454 §.....850,581,000 $ 144,797 §.....813,715657 § $ $
Cash Equivalents 57,241,617 57,241,617 57,241,617 -
Cash 10,290,710 10,290,710 10,290,710 -

Not Practicable to Estimate Fair Value - Not Applicable

Nature and Risk of Investments Reported at NAV - Not Applicable

21. Other ltems

I o mm o O W

Unusual or Infrequent Items - Not Applicable

Troubled Debt Restructuring - Not Applicable

Other Disclosures - Not Applicable

Business Interruption Insurance Recoveries - Not Applicable

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

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 throughNovember 14, 2023 and no such events were identified.

23. Reinsurance

A
B.

Unsecured Reinsurance Recoverables - No Significant Changes
Reinsurance Recoverable in Dispute - Not Applicable
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 130,038,637 36,624,403 (130,038,637) (36,624,403)
c. Total (atb) $ $ $ 130,038,637 § 36,624,403 § (130,038,637) § (36,624,403)
d. Direct unearned premium reserve $... 316,936,092
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23.

24.
25.

26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

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

Notes to the Financial Statements

Reinsurance (Continued)

(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 $ 927,566 $ -3 $ 927,566
b. Sliding scale adjustments (199,076) 199,076
c. Other profit commission arrangements
d. Total (a+b+c) $ 927,566 $ -3 (199,076) § 1,126,642

(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 oD

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 $296,742,415 as of September 30, 2023. $17,517,811 was paid
for incurred loss and loss adjustment expenses attributable to prior year insured events during the period ended September 30, 2023. The
company experienced $4,179,088 of favorable development primarily attributable to the 2022, 2021 and 2020 accident years in our cyber, Inland
Marine and Management Liability line of business, due to changes in underlying actuarial assumption.

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 SEPTEMBER 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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16.

STATEMENT AS OF SEPTEMBER 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 $386,094 of bond deposited with the State of RNOE ISIANG. ...........coooiiiiiiiiieeecceee 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 ]




17.3
17.4

18.1
18.2

20.

21.

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

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

00000 .
00000 .

AA-1120171 ...

AA-1128121

|Lloyd's Syndicate Number 1856 (10

Lloyd's Syndicate Number 2121 (Argenta)

. GBR.
. GBR.

.[Authorized...

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 . AA-1126566 ... ..|Lloyd's Syndicate Number 0566 ..... . GBR. .|Authorized...




STATEMENT AS OF SEPTEMBER 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 [ 4,277,990 |.............. 4,355,402 |.........cc.c..... 635,614 [ ..o 38,584 |.cocvevne 3,929,208 |............... 2,378,074
2. Alaska ......ccoeeveeeee . AK | SRR ISR 1,002,957 |...coe.... 1,124,958 | [0 (V1 763,443 |..coove 420,932
3. Arizona......oiii. AZ e SRR ISR 7,266,935 |............... 6,613,012 |..c.cocoe.. 6,556,791 |.............. 10,940,053 |............... 5,520,813 |................ 3,183,373
4. Arkansas ... . AR s B [ 2,313,152 | 2,189,757 |oeie 125,619 | (O R 2,457,268 |............... 1,131,717
5. California .......ccccceceeece.. CA | B frris 76,022,055 |.............. 62,305,454 |.............. 3,994,677 |............... 2,044,365 |.............. 64,119,306 |............. 38,161,375
6. Colorado ....... E. 11,121,362 |. ..8,284,651 |.. ..647,093 |.. ..553,443 |.. ..9,161,797 |.. .. 4,823,983
7. Connecticut ........ccc..... CT e B [ 5,771,475 |............... 4,263,085 |....cocveverne 789,705 oo 187,786 |.............. 5,128,425 |.............. 2,810,914
8. Delaware ..........c.cc.ec.... DE |eieiis B [ 1,742,026 |............... 1,442,406 |..oooveeeene 181,020 | (O R 1,445,810 oo 576,038
9. District of Columbia .....DC |-......... B [ 2,214 177 | 1,436,587 |.oooiice 21,513 | (O R 1,439,127 | 799,065
10.  Florida .....ccoeoveviiens FL [ B frris 43,203,844 |.............. 35,219,387 |.ooooenee 4,135,806 |............... 9,016,592 |.............. 46,302,507 |............. 23,905,731
11.  Georgia . .. GA E. .18,469,603 |.. 11,680,020 |.. ..1,518,266 |.. " .13,928,353 |.. ..6,580,094
12.  Hawaii ... LLHE e =SS IR 609,868 |......cccoveenve 524,119 [ 0 Joeoeeeeeeeeeeeeees O o 653,230 |.cooovereenn 404,766
13. Idaho..... LD [ B [ 1,659,203 |.ooeeenee 1,083,988 | 6,551 [ 4170 | 1,015,896 |....cocovereeee 672,176
14, lNOIS ..o | I RO B forriis 13,053,546 |.......c...... 8,732,204 |.....ooooe 992,477 oo 665,409 |.............. 12,042,579 |............... 5,781,614
15. Indiana .......ccccccoeeeene IN e B [ 4,826,802 |...ccunnne 3,586,746 |...cooveneee 377,008 | (O R 6,115,609 |.............. 2,076,075
16. lowa ...... A E. .. 2,547,390 |.. ..1,823,940 |.. . " ..2,028,549 |.. ..1,106,886
17. Kansas .. L KS e B [ 1,996,875 | 2,528,745 | [0 (O R 2,626,379 |.cooveeene 1,180,566
18. Kentucky ... CKY e B [ 2,492,815 | 1,905,878 | 84,859 |..coviin 55,201 e 1,804,642 |...ocoveee 864,608
19.  Louisiana ........c.ccoeevene LA [ B [ 7,837,927 |.ooine 5,768,146 |.....ccoconc.... 164,574 |....cocoe 233,575 |oereieann 6,287,037 |............... 3,306,868
20. Maine ....ccooeveiies ME [ B [ 1,073,293 | 544,548 696,354 |.....ccoevvee 290,717
21. Maryland ....... ... MD E. ..5,046,626 |.. 4,497,914 |.. . . 4,367,111 |.. . 1,754,311
22. Massachusetts . L MA | B forriis 10,006,967 |............... 9,372,585 |.oooiine 585,037 |.cooeeicenn 26,861 |............ 10,681,498 |............... 5,664,817
23. Michigan ....... LML e B [ 6,111,387 | 4,239,507 |.ooooeee 792,431 | 13,678 | 5,253,578 |.cocvevnnn 3,197,662
24. Minnesota .........ccoccune MN [ B [ 7,256,565 |.............. 4,973,507 |ooiiiinee 292,926 |..coovveveveiieee (O R 5,665,542 |.............. 3,319,371
25.  MissisSippi ....cccovvvereene. MS [ B [ 1,700,534 |.....ccc..... 1,305,319 | 555,075 |.ocveveeieaee 470,061 |............... 2,837,130 [.ceenee 2,327,245
26. Missouri .... ...MO | E. 4,914,535 |.. ..4,033,833 |.. ..61,192 |. , " .. 4,553,647 |.. .. 2,434,943
27. Montana .... W MT e B [ 1,143,596 |..ocoeeeeee 2,095,955 | 458,893 |....cocveveee 95,420 |.cocvovene 2,023,104 |.....c.o.... 1,190,566
28. Nebraska .. .NE | B [ 1,078,398 |.....ccceeev 1,044,151 | 61,111 | (O R 1,590,405 |...ocoovvneneee 761,617
29. Nevada ... NV | B [ 4,634,883 |............... 3,293,773 |cooieeeene 725,033 oo 12,113 | 6,770,262 |............... 2,074,162
30. New Hampshire .......... NH [ =SS IR 819,684 |...cccoieen 828,304 .o 196,089 |.....oovvee 2,500 |.connee 1,163,779 | 624,200
31. New Jersey ...... E. 17,427,190 |.. 16,725,726 |.. ..1,401,259 |.. " .20,236,805 |.. ..9,837,878
32. New Mexico .................NM [.......... B [ 1,007,872 |oeoeeene 622,164 |.....ccoe..... 146,079 |.......cccee0e0e.. 57,955 | 628,743 |.coovea. 306,983
33. New YorK ....cccoeeveeee. NY [ B e 26,255,204 |.............. 18,463,352 |.............. 6,679,104 |............... 3,567,053 |.............. 21,831,574 |............ 11,676,350
34. North Carolina ............NC [.......... B [ 8,718,780 |............... 6,087,836 |.....ccvevennne 133,912 [ (O R 6,960,014 |.............. 3,325,205
35. North Dakota ..............ND [.......... =SS IR 757,686 |.cooveeen 184,238 .o O 412,460 | 325,652 |..ccevreaee 211,282
36. Ohio ...ccceeeee E. 10,585,266 |.. .. 7,886,949 |.. 437, , " 10,611,717 |.. ..6,130,205
37. Oklahoma ........c..c...... OK e SRR ISR 3,080,519 | 2,396,708 |............... 1,116,197 | 55,775 .o 3,537,700 |............... 2,056,716
38. Oregon ........ccceceeeveeen. OR [ B [ 3,288,009 |............... 2,141,596 |.ccoovveee 387,959 | 3,029 |..ccoeee 2,465,732 |..cocoeee 1,103,387
39. Pennsylvania .............PA |[......... B forriis 15,089,398 |.............. 11,743,023 14,296,195 |............... 7,500,954
40. Rhode lsland ............ Rl |oeeens [N ISR 776,667 |.ccveeneeee 239,322 | O [ 9748 [ 391,958 |..ccveeiee 291,601
41. South Carolina . ...SC E. ..4,516,565 |.. .. 3,327,686 |.. " .. 3,621,038 |.. .. 1,817,003
42. South Dakota ... .SD | =SS IR 529,958 |..oieiinee 303,958 | O [ O 326,111 [ 153,253
43. Tennessee ... TN s B [ 6,833,774 |..ccceoeenen 7,027,222 ..o 179,504 ..o 5,116 [ 7,338,249 |............... 4,254,328
44, TeXaS .cooceeeeereerereearnes TX o [=SUR IU 56,589,606 |.............. 42,336,426 |............... 1,083,877 |.............. 10,876,158 |............ 60,156,144 |.............. 32,160,129
45, Utah ...coooovveeeeeeee. UT s SRR ISR 2,920,001 |.............. 2,608,850 |................... 180,474 |.................. 17,935 |............... 2,618,901 |............. 1,667,008
46. E. 578,447 |.. 412,790 |.. " 636,893 |.. 332,718
47. Virginia ......ccooveceeveeee . VA s SRR ISR 7,312,729 |............... 5,196,522 |...coovevere. 314,196 |...oo.o.el.694,421 | 6,140,324 |............... 3,780,881
48. Washington ................ WA |..c..... SRR ISR 7,204,071 | 5,328,498 |..................631,129 |...................248,669 |.............. 5,196,505 |.............. 3,482,512
49. West Virginia .............. WV |occceee Errreees e 921,298 |..ccveveene 514,057 [ O e 0 e 611,748 |....ccoove 319,485
50.  Wisconsin .......cccceeeee. Wl [ SRR ISR 4,530,635 |............... 2,162,077 | 0 | 150,220 . 3,605,040 |............... 1,929,372
51.  Wyoming E. ..191,667 |.. ..170,548 |.. ..194,031 |.. ..116,827
52.  American Samoa ........ AS |.......... Neorees oo 0
53. Guam ......cceeeeeveeeee. GU [ I T [0 [0 [0 [0 [0 0
54. Puerto RicO ............. PR [l I T [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 - s€& DSLI).........cccocviiiiniiiiii e eeee 50 6. N - None of the above - Not allowed to write business in the state... ....... 6
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STATEMENT AS OF SEPTEMBER 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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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Ascot Specialty Insurance Company

SCHEDULE Y

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 SEPTEMBER 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. FITE vttt 12,237,580 |...cccvvvennne 5,429,540 |..oooiiiii A4 o 78.3

2.1 AIEA LINES .ottt s s es s s nsess [eo st 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 0. .

5.1  Commercial multiple peril (non-liability portion) .............ccceeveveveeeerereree e 32,714,984 |................. 20,444,006 |.......coovveevrnrerinnns 62.5 |ooiieeee 0.0

5.2 Commercial multiple peril (liability POrtion) ..........cccoevevivevevereeiieeeeeeieeieee e O [0 0.0 oo 0.0

6. Mortgage guaranty

8. OCAN MAMNE ...t

9. INIANd MAFINE ...
10. Financial guaranty . .
111 Medical professional liability - OCCUITENCE ............ceveurviiririririieieieieeeee s oo (L RN (1 R 0.0 oo 0.0
11.2  Medical professional liability - Claims-made .............cccccveeeveveverererereeeeee o 52,792 |oeeiireeeeeenee 26,396 | 50.0 |oieeeeeeee 0.0
12. EArNQUAKE ...t et 8,392,698 |.....oovereieeeeie [0 0.0 oo 0.0
13.1  Comprehensive (hospital and medical) iNdividual ..............ccooovevevevevereeees]oerreeeeesrseeeens (O [0 0.0 oo 0.0
13.2  Comprehensive (hospital and mediCal) Group ........ccccovevrrrieueeeenenesinesen]oerseeecee s (L R (1 R 0.0 oo 0.0
14. Credit accident and NEAIN ..............c.c.ciiuiiiiieieececec e e (O [0 0.0 |ooeerereeeeees 0.0
15.1 ViSION ONIY oottt ot (L R (1 R 0.0 oo 0.0
15.2  DENLAIONIY ...ttt es s sttt (O [0 0.0 oo 0.0
15.3  DiISADIIItY INCOME .....cvviiiiiiiiieieeie ettt ettt (L RN (1 R 0.0 oo 0.0
154  MediCare SUPPIBMENT ........ccoovviieeetieeeceee ettt sene |re et nenenes O [0 0.0 oo 0.0
15.5 Medicaid Title XIX ......ooiiiiiiiiiiiiii e 0 freeeeeeeeeee [0 0.0 oo 0.0
15.6  Medicare Title XV ..c.coooiieereeerreneiceeeei st sesssee e O [0 0.0 |oeeerereeeeees 0.0
16.7  Long-term care 0. 0 0. .
15.8  Federal employees health benefits PIan .............ccccceeveveieiiievereeiieeeeeeee o O [0 0.0 oo 0.0
15.9  Otherhealth ...
16. Workers’ compensation . .
17.1  Other liability - OCCUITENCE .......cvovueeieeicieiiieeieieieie e e 129,891,528 |................. 69,036,007 |......ooevrieiriins 531 [ 64.3
17.2  Other liability - ClaIMS-MAAE ........cocvevereeeeeeceeciee e [eeeee e 196,962,019 | 85,250,400 |...ooeoeecrieiienee 43.3 | 49.7
17.3  EXCess WOrKers’ COMPENSALION ............cceevevieiiveeirieeieeeeieesiesesseseseesessesees o 0 freeeeeeeeeee [0 0.0 [ 0.0
18.1  Products liability - OCCUITENCE ..........c.cveueeieieiieieieeeeeeeeeee e oo O [0 0.0 oo 0.0
18.2  Products liability - ClaiMS-MadE ..........cceeueriiiirieieieieieeeeseeeeee oo (L R (1 R 0.0 oo 0.0
19.1  Private passenger auto no-fault (personal injury protection) .............cccoeew.frerererrsseceinnnnens (O [0 0.0 oo 0.0
19.2  Other private passenger auto lability ..............ccoerieiereeeiirinirieeeeeesee e (L R (1 R 0.0 oo 0.0
19.3  Commercial auto no-fault (personal injury protection) .............cccceeveveveveveeesferrrniecciecne 10,942 [ 5,974 | 54.6 | 49.7
19.4  Other commercial auto lADIIItY ........cccoovrvriririerereieiirieeeeeee e e 4,516,075 | 2,495,432 | 55.3 | 54.7
21.1  Private passenger auto physical damage ................cccceueueeieeeieieieuereseeeeees e O [0 0.0 oo 0.0
212 Commercial auto physical damage ............cceuevierrerereieiieeieeieieeeeeesees e 542,248 ..o 323,985 | 597 [ 95.2
22. Aircraft (all PEFIIS) .....oouiiiiiii i
23. FIACIITY .o
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INternational .......... ..o
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 ...........c.c.loecrniiocccnniccicns 0 [ 0 [ 0.0 |ooeerereeeeees 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF SEPTEMBER 30, 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. ..5,269,852 |.. ... 17,682,322 |.. ..6,876,534
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) ............ccccoveveveuereececeieeieie et e 8,890,346 |..ccveeennne 29,057,950 |.oueeeeeeieeeeeeeeee 0
5.2 Commercial multiple peril (liability POrtION) ..........ceveuiriiriririeieietetereese et e 1,667,739 |.ooenne 4,611,528 | 0
6. MOMGAGE GUATANTY ...ttt ettt s et esesessas s s s sesesessssasssassseseseses|oeseseeseneren et e s eeneeenes (O [0 0
8. OCEAN MAIMNE ...ttt tee ettt te bttt e b et ee bbbt et b bttt b bttt b et e [eo s s ce s 16,744 .o 109,885 | 133,407
9. INIANA MEMINE ...ttt ettt sttt ettt sese e st e s e s e b et essse s esssesesebesessssasesssesesesesesssnans [eesesenenenenesanaenenes 24,822 | 3,932,355 | 4,357,746
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 .........cccoriririririeieiiiiieeee et 462,401 | 478,658 |....coeccc 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 3,976,643 |................. 12,328,407 |.ooeiicene 7,460,815
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 51,438,147 |.coooeeene 151,545,826 |............... 115,553,580
17.2  Other liability - CIAIMS-MAGE .........cocviiieeieieieiiceie ettt 60,515,774 |................ 198,190,979 |...cocvvee. 165,508,428
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 470,246 |....oooeiene 773,016 oo 130,718
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 142,704,237 431,451,811 301,259,330
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 SEPTEMBER 30, 2023 OF THE Ascot Specialty Insurance Company

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 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 ..oveeeeeeeeeeeeeeen oo 809 [ 1T 12,120 | 3T e O 3T 964 el O . 8,402 [ 9,416 o929 [ (3,259)

2. ...32,939 |.. ...(7,652)]..

3. Subtotals 2021 + Prior .......ccocoeefoeicicicee. 9,034 46,903 01,937 06,986 B2 e 1048 6,420 28 039,902 42,355 (10,910)

4. 114,701 111,491 (11,018)

5. 161,603 |.. ..153,846 |.. (21,928)|..

6. ) 0 I R XXX o [ XK o 14,789 14,789 | XXX e [ 10,898 | 132,298 142,896 XXX

7. 161,603 175,543 267,991 296,742 (21,928)

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. 127.3 2. (13.6) 3. (2.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.5)




STATEMENT AS OF SEPTEMBER 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 N/A

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| II |||| |II|
4 5 0 5 5 2 o0 2 3 4 9 0 0 0 0 0 3

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| II |||| |II|
4 5 0 5 5 2 o0 2 3 3 6 5 0 0 0 0 3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Ascot Specialty Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, Profit CommiSSion ...ocoooeoeeeeeeeeeeeeeeeeeeeeee e eneaneneaeenens |eereeieenseensieenseneereens 0 feeeeeee e 0 [, 0 [, 55,802
2597. Summary of remaining write-ins for Line 25 from overflow page 0 0 55,802
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year

2504, UNAPPTTEA CASN .....eovieieiee ettt ettt ettt e et ettt et et sese e e e et et et et e s s e es s et ee et et et et ere st es et eaet et esennrn s enesaaetenerennanas |ereeaneeetereeeanaeas 910,948 |..cooveiiie 339,016
2597.  Summary of remaining write-ins for Line 25 from overflow page 910,948 339,016

17




STATEMENT AS OF SEPTEMBER 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

850,580,999

496,026,287 |...
... 1,967,507 |...

(5,289,818)|...
.. 148,419,854 |...
... 435,500 |...

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

506,732,377

SI101
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STATEMENT AS OF SEPTEMBER 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 bbbttt b et n b e 741,113,565 |.....c.ceecc. 107,942,157 |..occvricinee 10,732,924 |....cooeneee. (2,051,641)]...cccuvennnnn 659,886,321 |.....ccccnvnvee 741,113,565 |............... 836,271,157 |.coreenee. 566,827,668
2 Y [ - SRS PPRRSUSTSRPIY USRI 11,537,734 | (L RSN [V 2,772,106 |.....ccccovvnve. 10,215,763 |....oeoveeeee 11,537,734 | 14,309,840 |....ccovvnvene. 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 [0 0
L 7Y @2 - OSSP KRR (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 [0 [0 [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 0
7. Total Bonds 752,651,299 107,942,157 10,732,924 720,465 670,102,084 752,651,299 850,580,997 577,039,284
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [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 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 752,651,299 107,942,157 10,732,924 720,465 670,102,084 752,651,299 850,580,997 577,039,284
(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 SEPTEMBER 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
SCHEDULE DA - VERIFICATION
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. ACCTUAL OF AISCOUN ...t e oo e e e e e e e e e e e e e e e e e e e e se e e e e e e e e e e e aeeanaa

4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuueiuiiuieiiiiii it itie st e st ittt et ettt saeesheesbeesbe e be e bt eabeemeeeasesaeesbeesbeeabeebeenbeanneensesnnes [ernesaeaseeaaeeaessanesaeanes [0 0

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 .............c.ciueuiuiieiee ettt tetet et ee ettt ettt s ae st e s e s et et et essse s sssseses et et esess s esssssesesesessssasasssasesesesesnns [oesesesesesesessneneeanananenas [0 0

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7+8-9) ..........ccceciiieiiereeeeeeeeeeeeieieeeeieaeeseeeneies [oeeeeeeeieee e (1N SO 20,566,559
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 SEPTEMBER 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 SEPTEMBER 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.ceiuiiiieeeieececece ettt ettt ettt et s e s s s st esesesesessasssssesesesessssanasnas |eeesesenensnenes 566,213,249 |............. 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.cviveueuiueriiiieeeeeieieteteeesees et ssese et eteseses s et ssesesesesssssssesssasesesesessssanasssssaseses [oeseseesseenens 591,477,491 |..ccoeed 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 57,241,617 | 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) 57,241,617 82,317,410
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
01627A-AD-0 .... |[ALIGNED DATA CENTERS ISSUERS L 23-TA A2 ....ccoiiiiiiiieeieiieeeeeeeeeeeeeeenneees | cvvenieneennns .... 08/10/2023 ....| GUGGENHEIM SECURITIES LLC ....ouiiiiiiiiieeeeieiie e 3,907,816 |.eeeveeneeeeeennnnns 4,000,000
025816-DH-9 ..... AMERICAN EXPRESS CO .... 07/25/2023 ....[BARCLAYS CAPITAL INC. ............ 1,000,000 |.... .. 1,000,000
02665W-EK-3 ....[ AMERICAN HONDA FINANCE .... 07/05/2023 ....|MIZUHO SECURITIES USA LLC . . 2,496,925 |. 2,500,000 |..
02665W-EM-9 ... | AMERICAN HONDA FINANCE .... 07/05/2023 ....[ CITIGROUP GLOBAL MARKETS INC . 2,498,900 |. 2,500,000 |..
03465R-AA-0 .... [ANGEL OAK MORTGAGE TRUST 23-5 A1 ...oiiiiiiiiieeeeeeie e eeceene e eeeeen e eeeennes | cvnninennnnnns .... 08/16/2023 ....| GOLDMAN SACHS & CO. LLC ... . 3,653,822 |. 3,835,000 |..
05565E-CE-3 .... |BMW US CAPITAL LLC ...etiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieesesessessesseesessssssssssssssssssssssssnes | coeeeeeeeeennn ... 08/08/2023 ....[BOFA SECURITIES INC. ..ccoiiiiiiiiiiiiiiiii 8,747,287 |.... .. 8,750,000
06051G-LV-9 ..... BANK OF AMERICA CORP ... 09/12/2023 ....| BOFA SECURITIES INC. ...ttt e e e ee e e e e e e e e e ennn e e e e ennnnans 3,000,000 |.... .. 3,000,000
09659W-2V-5 ....|BNP PARIBAS ...........ccceeeenns .... 07/27/2023 ....|BNP PARIBAS SECURITIES CORP. . . 2,455,225 |. 2,500,000 |..
14913U-AB-6 .... | CATERPILLAR FINL SERVICE .. .... 08/07/2023 ....| CITIGROUP GLOBAL MARKETS INC . 1,749,808 |. 1,750,000 |..
21688A-AW-2 ....| COOPERAT RABOBANK UA/NY ....07/11/2023 ....[BOFA SECURITIES INC. ........... . 1,748,863 |. 1,750,000 |..
24422E-XB-0 ..... JOHN DEERE CAPITAL CORP .. .... 07/11/2023 ....| CITIGROUP GLOBAL MARKETS INC . 4,493,295 |. 4,500,000 |..
24422E-XD-6 .... | JOHN DEERE CAPITAL CORP .... 09/05/2023 ....[MUFG SECURITIES AMERICAS INC. .. 1,748,758 |.... .. 1,750,000
254687-FV-3 ..... WALT DISNEY COMPANY/THE .... .... 08/11/2023 ....| BOFA SECURITIES INC. ..ottt e et e ee e e e e e e e e ennn e e e e ennnnans 9,225,300 |.... .10,000,000
341081-GK-7 ..... FLORIDA POWER & LIGHT CO . ... 07/27/2023 ....[|U.S. BANCORP INVESTMENTS INC. . 3,017,580 |. 3,000,000 |..
38145G-AM-2 ....| GOLDMAN SACHS GROUP INC .... 08/07/2023 ....| GOLDMAN SACHS & CO. LLC ... . 4,000,000 |. 4,000,000 |..
404280-DZ-9 ..... HSBC HOLDINGS PLC .... .... 08/07/2023 ....[HSBC SECURITIES (USA) INC. .. . 2,250,000 |. 2,250,000 |..
440452-AH-3 .....|HORMEL FOODS CORP .. .... 09/26/2023 ....|U.S. BANCORP INVESTMENTS INC. ....855,080 |. 1,000,000 |..
49177J-AE-2 ..... [KENVUE INC ... ... 07/19/2023 ....[BOFA SECURITIES INC. ........... . 3,045,750 |. 3,000,000 |..
539830-CA-5 .....|LOCKHEED MARTIN CORP .... 07/19/2023 ....| CITIGROUP GLOBAL MARKETS INC . 2,518,375 | 2,500,000 |..
58769J-AK-3 ..... MERCEDES-BENZ FIN NA .... 07/31/2023 ....| CITIGROUP GLOBAL MARKETS INC. .. 4,245,112 |.... .. 4,250,000
61747Y-FF-7 ..... MORGAN STANLEY ... 07/19/2023 .... MORGAN STANLEY & CO. LLC 3,000,000 |.... .. 3,000,000
641062-BL-7 ..... INESTLE HOLDINGS INC . .... 09/06/2023 ....[ CITIGROUP GLOBAL MARKETS INC . 4,249,830 |. 4,250,000 |..
64953B-BF-4 ..... NEW YORK LIFE GLOBAL FDG ... 09/12/2023 ....| BOFA SECURITIES INC. ........... . 3,249,382 |. 3,250,000 |..
74153W-CT-4 ... | PRICOA GLOBAL FUNDING 1 ....08/21/2023 ....|WELLS FARGO SECURITIES LLC . 1,498,485 |. 1,500,000 |..
74456Q-BU-9 .... |PUBLIC SERVICE ELECTRIC .... ... 07/11/2023 ....| KEYBANC CAPITAL MARKETS INC. . 4,731,300 |.... .. 5,000,000
816943-BF-0 ..... SEQUOIA MORTGAGE TRUST 23-3 A1 .... 08/08/2023 ....|J.P. MORGAN SECURITIES LLC ... 1,237,109 |.... .. 1,250,000
826200-AD-9 .....| SIEMENS FINANCIERINGSMAT ... .... 09/18/2023 ....|MIZUHO SECURITIES USA LLC .... . 5,105,550 |. 5,000,000 |..
857477-BY-8 ..... STATE STREET CORP .... 09/13/2023 ....| SMBC NIKKO SECURITIES AMERICA INC. 5,057,900 |.... .. 5,000,000
89788M-AC-6 .... [ TRUIST FINANCIAL CORP .....iiiiiiieeeeeeie e e e e e e e e e e e e e e e nnn s ... 09/26/2023 ....| TRUIST SECURITIES INC. ..ottt ee e e e e e e e e e e 2,092,625 |.... .. 2,500,000
89788M-AG-7 ....| TRUIST FINANCIAL CORP . ... 07/13/2023 ....[ TRUIST SECURITIES INC. . 2,854,050 |. 3,000,000 |..
902674-ZV-5 ..... UBS AG LONDON .... 09/06/2023 ....| BOFA SECURITIES INC. ..ottt eeeiiie e e et eee e e e e e e e ennn e e e e ennnnans 999,110 |.... .. 1,000,000
904764-BS-5 ..... UNILEVER CAPITAL CORP ... ... 09/05/2023 ....[BOFA SECURITIES INC. ..cooiiiiiiiiiiiiiiiiiic 1,496,970 |.... .. 1,500,000
91159H-JC-5 .....[US BANCORP ......cccovvuunnnne .... 09/25/2023 ....|U.S. BANCORP INVESTMENTS INC. . 2,211,950 |. 2,500,000 |..
95000U-3E-1 ..... WELLS FARGO & COMPANY ... .. 07/18/2023 ....[WELLS FARGO SECURITIES LLC ... 3,500,000 |.... .. 3,500,000 s
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 107,942,157 110,085,000 371,770 XXX
2509999997. Total - Bonds - Part 3 107,942,157 110,085,000 371,770 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 107,942,157 110,085,000 371,770 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 107,942,157 XXX 371,770 XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Ascot Specialty Insurance Company
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
3131XY-YM-
5 UMBS - POOL ZM5216 .......cceoveviiiinns | aeeeenn 09/01/2023 | MBS PAYDOWN ..... |cccccieeiiiiiiins |oeeiiinnns 3,697 |ooeoiinnn. 3,697 |[eeeeeennn. 3,739 | 3,697 |eeieeinnns (1N FO ()] RS (L1 FOR ()] RS (U8 F 3,697 | [V (L8 FOUN [V 95 |12/01/2047 |1.AFE ...
31329Q-N6-
4 UMBS - POOL ZAB713 .....cooeiiriiiiieeaas [ eeeeen 09/01/2023 |MBS PAYDOWN ..... |cccccieiiiiiiiins [oeeiiinns 1,908 |............ 1,908 |........... 1,977 | 1,911 [, (1N FO ()] R (L1 FOR ()] R (U8 F 1,908 [.ooooiiiiennns [V (LN FOUN [V 45 [04/01/2049 |1.AFE ...
3132CW-5Y-
6 UMBS - POOL SB0863 ..........cccovvuvvenes | eeeenn 09/01/2023 |MBS PAYDOWN ..... |.cccccceeeeiinnnes |-....1,034,188 |...... 1,034,188 |......1,035,724 |....ccceoeeeeeenn O | O e (A7) e O e (17) |0 [0 1,084,188 [0 | O e [0 8,284 104/01/2038 [1.AFE ...
3132D6-EA-
4 UMBS - POOL SB8229 .........ccccovvvvvenn | eeeenn 09/01/2023 |MBS PAYDOWN ..... |.ccccoceeiiinnnee [0.... 435,333 |.........435,333 |.........432,476 |...cccoeveeennenn O | O [ 122 |0 [ 122 |0 [000485,338 [0 | 0 e [0 4,989 |05/01/2038 |1.AFE ...
3132DV-7B-
5 UMBS - POOL SD8090 .........cecuvvvereeees | aeeeenn 09/01/2023 |MBS PAYDOWN ..... |.ccccoeeeiiiinnee |00 5,638 | 5,538 | 5,803 | 5,544 |0 e d(B) | O () |l 0 005,688 [0 |0 e [V 73 109/01/2050 |1.AFE ...
3133A2-BS-
8 UMBS - POOL QA7249 .......ccceovvviiiines | eeeeen 09/01/2023 |MBS PAYDOWN ..... |ccccceiiiiiinnes 000000 23,007 ...l 23,007 |.......... 23,636 |.......... 23,032 |...ccccneeenn O et (26) | 0 et (26) | 0 [0 28,007 [0 i 0 e [V 479 (02/01/2050 |1.AFE ...
3133L8-FU-
4 UMBS - POOL RC1979 ......ccovvveeiiiiies | eeeenn 09/01/2023 |MBS PAYDOWN ..... |.cccccceeiiinnnes |-0..2. 100,622 |.........100,522 |.........105,501 |.........100,996 |.........c.....0 feeeeeeec (474) |0 e (A74) |0 [0001000100,522 o0 |l O e [0 1,726 (03/01/2036 |1.AFE ...
3140QB-JC-
3 UMBS - POOL CA3858 .........ccccuvveeeeees | reeeeen 09/01/2023 |MBS PAYDOWN ..... |cccieeeiiiiines |oeeeennnn6,981 | 6,981 | 7,273 | 6,996 | 0 e (16) | O e (16) | 0 06,981 [0 |0 e [0 FO 163 |07/01/2049 (1.AFE ...
3140QP-2F-
3 UMBS - POOL CB4373 .......ccoevvvieneeens | eeeeenn 09/01/2023 |MBS PAYDOWN ..... |cccoeeeeiiinnes |00 113,697 |0l 113,697 |l 112,418 | 113,647 | 0 080 |0 [0 80 |0 113,697 [0 |l 0 e [0 3,090 |08/01/2052 (1.AFE ...
3140X4-K7-0{UMBS - POOL FM1217 ... | annnnne 09/01/2023 [ MBS PAYDOWN ..... [..ccccccnireiennnns [ennnn... 35,626 |.......... 35,626 |.......... 36,645 |.......... 35736 |............... 0 |eeeeeeeee. (110) [eveviiiiiiennnn O [t (T10) ot 0 000 35,626 |0 [ 0 e [V 866 |07/01/2049 |1.AFE ...
3140X8-KH-
9 UMBS - POOL FM4795 ........oovvvvvviiieees [ eeennn 09/01/2023 [MBS PAYDOWN ..... [occciiiiniiiienn [ 5,191 L 5,191 [ 5371 [ 5,202 |0 e (M) e O e (1) el O 05,191 0 [ 0 s [0 69 [11/01/2050 |1.AFE ...
3140X9-EK-
7 UMBS - POOL FM5537 ......ccovvvviiiiiiiens [eeeeenn 09/01/2023 | MBS PAYDOWN ..... [occcoiiiiiiiiins oo 116,425 |......... 116,425 |......... 121,718 |......... 117,027 |.ooooeeeeens (O R [(S[05) ) AR (O R [(S[05) ) AR (U R 116,425 [ [V (U S [0 1,533 [01/01/2036 |1.AFE ...
3140XJ-JR-5| UMBS - POOL FS2971 09/01/2023 |MBS PAYDOWN ..... |cccciieiiiiiiinins |oeene 106,754 |......... 106,754 |......... 103,018 |......... 106,637 |...ceeernnnns (U I, L 2 R 0 |iiinns L 2 R (LN A 106,754 |............... [0 FO (L8 FOUN [0 3,245 110/01/2052 (1.AFE ...
3140XJ-VG-
5 UMBS - POOL FS3314 .......ccoovuiiiiiennes | eeeenn 09/01/2023 |MBS PAYDOWN ..... |ccccieiniiiiiins |oeene 843,281 |......... 843,281 |......... 830,105 |..cvvveieeennnns (LN F, (U I, 526 [oeeeeeiiinnnns 0 |iiinns [ (LN A 843,281 |....ccvveennn [V (LN FOUN [V 16,356 [11/01/2042 |1.AFE ...
31418C-SC-
9 UMBS - POOL MA3214 .......ccccvviiiiiniis | eeeenn 09/01/2023 | MBS PAYDOWN ..... |ccoeerieiiiiines oo 17,470 ... 17,470 |. 17,009 | 17,446 |0 e 24 L0 | 24 [0 17,470 |ooeeeinnnes [0 FO (LN FOUN [V 359 |12/01/2037 |1.AFE ...
31418E-RL-
6 UMBS - POOL MA4990 .......ccccvveeeiiiien | eeeees 09/01/2023 |MBS PAYDOWN ..... |.ccceieeiiiiiinns oo 445,053 |......... 445,053 |......... 442,897 |.....ccouvennn. [O 8 FE (O P, 84 |, (O PP, 84 |, 0 ... 445,053 |............... [V (O IR [V 4,671 104/01/2038 [1.AFE ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,294,671 3,294,671 3,285,310 537,871 0 (344) 0 (344) 0 3,294,671 0 0 0 46,043 | XXX XXX
03464B-AA- | ANGEL OAK MORTGAGE TRUST 22-1
6 Al [ 09/01/2023 [ MBS PAYDOWN ..... [.ccccociiennnnnnnn [0 37,393 [.......... 37,393 |[.......... 37,393 |.......... 37,393 | (U S [V R (U S [V (O 37,393 |.ooeieieees [V R (U S [V 760 | 12/25/2066 |1.A ........
03464T-AA- | ANGEL OAK MORTGAGE TRUST 22-3
7 Al [ 09/01/2023 [ MBS PAYDOWN ..... [occcviiiinnnnnnn [erneenn. 62,062 |.......... 62,062 |.......... 61,398 |.......... 62,018 |t (O R L P (O S L P (O 62,062 |.....coeeennns [V (U S [0 1,540 (01/25/2067 |1.AFE ...
03465G-AA- | ANGEL OAK MORTGAGE TRUST 23-2
4 Al [ 09/01/2023 [MBS PAYDOWN ..... [o.ccccciininnnnnnn [ornnn 113,645 [......... 113,645 |......... 107,484 |l [0 O [0 R 251 | (O S 251 |oeeiiiiiiiees (U R 113,645 [..ccoeennnnns [V (U S [0 2,758 |110/25/2067 (1.AFE ...
03465G-AC- [ ANGEL OAK MORTGAGE TRUST 23-2
0 A3 [ 09/01/2023 [ MBS PAYDOWN ..... [..cccccciiiinnnnnnn feneeen 20,569 |.......... 20,569 |.......... 18,951 [oeeeiiiiiiiinnee [0 O (O R 66 |t (O S 66 |..oooeeenns (O 20,569 |..cooeeeeenenns [V (U S [V 499 110/25/2067 (1.F FE ...
03465H-AC- | ANGEL OAK MORTGAGE TRUST 21-5
8 A3 [ 09/01/2023 [ MBS PAYDOWN ..... [.ccccciiiinnnnnnn foeneeee. 18,208 |.......... 18,208 |.......... 15,080 [o.eevveennnnnnnee [0 O [0 R 115 [ (O S 115 [ (O 18,208 |[....evvvvnnnnee [V (U S [0 61 (07/25/2066 |1.C FE ...
03465R-AA- [ ANGEL OAK MORTGAGE TRUST 23-5
0 Al [ 09/01/2023 [MBS PAYDOWN ..... [o.cccccivininnnnnn foenen. 118,410 |......... 118,410 |......... 112,816 |oooeeeeeennnnns [0 O (U S [V R (U S [V (U R 118,410 [oooeeeennnns [V (U S [V 474 109/25/2067 (1.AFE ...
03465V-AA- | ANGEL OAK MORTGAGE TRUST 22-6
1 Al [ 09/01/2023 [ MBS PAYDOWN ..... [..ccccciiinnnnnnnn [eeneee... 42,030 |.......... 42,030 |.......... 40,662 [..cevvviiiiiinnnns [0 O (O R 30 |, (O S 30 |t (O 42,030 [..eoveennnnnnes [V (U S [V 473 107/25/2067 (1.AFE ...
03465W-AA-| ANGEL OAK MORTGAGE TRUST 23-1
9 Al [ 09/01/2023 [MBS PAYDOWN ..... [...cccccevivnnnnnnn feeen... 148,630 |......... 148,630 |......... 144,523 |l [0 O (U R 144 |...oeeeene (O S 144 |...ooeeeee (U R 148,630 [...ccceennnnnn [V R (U IS [V 4,254 109/26/2067 (1.AFE ...
ANGEL OAK MORTGAGE TRUST 23-
034931-AA-3[ A1 UV (R 09/01/2023 | MBS PAYDOWN ..... 110,859 [ O [ O [ 44 0 44 0 e, 117,269 | [V (U S [V 899 |09/26/2067 |1.AFE ...
03767J-AF-2| APIDOS CLO 17-27AATR ..o | e, 07/17/2023 | MBS PAYDOWN ..... ..111,566 |.........111,566 |.............0 |......ooeeeeee. O v O | O i 0 111,566 [............... (O PP (O PPN (O 4,770 107/17/2030 [1.AFE ...
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07336G-AD- | OCEANVIEW MORTGAGE TRUST 21-4
6 Ad e e 09/01/2023 |MBS PAYDOWN ..... |ccoceeiiiiiiees |00 23,216 |t 23,216 | 23,557 [o..eieeeen 28,230 [ooeeiiiiiennnn O e (14) e O e (1) |0 [0 28,216 [0 |0 e [0 FO 396 |10/25/2051 [1.A ........
OCEANVIEW MORTGAGE TRUST 21-2
07336L-BL-6|A20 ....cooeiiiiiiiiiiiiiiiiieccciieeeec e | e 09/01/2023 |MBS PAYDOWN ..... |ccccoieeeiiiiines |oeeeeennn6,639 |l 6,639 |, 6,759 | 6,642 i O [ () o O (@) [0 6,639 [0 e 0 | [0 FO 111 106/25/2051 (1B ........
07336N-AA- | BAYVIEW MSR OPPORTUNITY
7 MASTER 22-2 A1 ..o [ eeeees 09/01/2023 |MBS PAYDOWN ..... |ccoceeeiiiiiinns | 41,591 |l 41,591 il 41,864 |.......... 41,609 [.....cccoceeen O oo (18) e O e (18) | 0 e 41,591 [0 O e [0 FO 813 |12/25/2051 |[1.A ........
08179H-AE- | BENEFIT STREET PARTNERS CLO LT
0 17-12AAT (e e 07/15/2023 |MBS PAYDOWN ..... |ccccccreiiiiiines |00eee... 84,048 |.......... 84,048 |.......... 84,048 |.......... 84,048 |...cccceeeenn O [0 i O e 0 e 0 | 84,048 |0 el 0 | [0 3,606 | 10/15/2030 [1.AFE ...
10568M-AA- [ BRAVO RESIDENTIAL FUNDING TRUS
2 23-NQMT A e [ 09/01/2023 |MBS PAYDOWN ..... |.ccccceeeeniinnee |-n... 148,363 |......... 148,363 |......... 148,363 |...ooooeiiciieenn O [0 e O [0 O o0 100 148,363 e O [l 0 e [V 5,074 |01/25/2063 [1.AFE ...
12566P-BE-
4 CIM TRUST 21-INV1 A29 .....cccovveieeeiin [ s 09/01/2023 | MBS PAYDOWN ..... L6311 | 6,227 | O i (B) | O e (B) | O 06,222 [0 |l O [0 FO 100 |07/01/2051 [1.B ........
12570D-AA-
4 CIMTRUST 23-11 AT ceeiiiiiiiieececiies [ 09/01/2023 |MBS PAYDOWN ..... |cccccceeiiiiinnes |-000ee. 53,673 |t 53,673 | 53,673 |covveeieeiiiinnn O Joeiiiiid O e 0 e O e 0 e 0 e 83,673 [ 0 e 0 | [0 1,426 |04/25/2058 |1.AFE ...
12570H-AC-
1 CIMTRUST 23-12 A3 .....oooiiiiiiiieiiiins [ 09/01/2023 |MBS PAYDOWN ..... |..cccccceeevinneee |- 103,960 |......... 103,960 |......... 102,467 |...ooevvvicinnn O [0 e 20 [0 e 20 [0 100 103,960 | O [0 o [0 1,033 [12/25/2067 |1.F FE ...
12571Y-AA-
7 CIMTRUST 22-R1 AT e [ 09/01/2023 |MBS PAYDOWN ..... |ccccceeeiiiiines [000ee...83,030 |.......... 83,030 |.......... 82,523 |.......... 82,989 | O [ 4 0 e 41 0 ] 83,030 [ 0 il 0 | [0 1,610 [01/25/2061 |1.A ........
12659Y-AA-
2 COLT FUNDING LLC 22-3 A1 .....cccvveee [ ennns 09/01/2023 |MBS PAYDOWN ..... |cccoceeeiiiiiines |00 15,997 |l 15,997 |l 14,660 |.......... 15,913 [0 |84 [0 84 [0 e 15,997 |0 0 e [V 414 (02/25/2067 |1.AFE ...
14310B-AU- | CARLYLE GLOBAL MARKET STRATEGI
5 13-TAATR L e 08/14/2023 |MBS PAYDOWN ..... |.cccccceeiiinees |00, 205,798 |.........205,798 |......... 205,798 |.........205,798 [.......cceceee 0 oo O e O i O e 0 0000000.205,798 | O [l 0 o [0 9,201 |08/14/2030 [1.AFE ...
16159L-AC- [ CHASE MORTGAGE FINANCE
2 CORPORA 23-RPLTA ... [ 09/01/2023 |MBS PAYDOWN ..... |ccoceeeiiiiiiens |00nnnn 48,279 |l 48,279 |l 43,683 [...ooccvieeneenn O [ O e 157 |0 e 157 |0 [ 48,279 [0 |0 e [V 564 |06/25/2062 |1.AFE ...
19685E-AA-
9 COLT FUNDING LLC 22-2 A1 .....ccceveee [ s 09/01/2023 |MBS PAYDOWN ..... |ccccceeiiiiniees |00eeen. 70,304 ... 70,304 |.......... 70,303 |.ccveeee. 70,304 | O [ O i O e 0 e 0 s 70,304 o0 i 0 | [V 1,479 (02/25/2067 |1.AFE ...
19685W-AA-
9 COLT FUNDING LLC 21-2 A1 ..o [ s 09/01/2023 |MBS PAYDOWN ..... |.cccccceeiiiiiines |000ee... 50,785 |.......... 50,785 |.......... 41,253 oo O [ O o 442 | 0 [ 442 |0 [0 50,785 [0 O [V 267 (08/25/2066 |1.AFE ...
19688M-AA-
8 COLT FUNDING LLC 22-8 A1 ......ccevvee [ ennns 09/01/2023 |MBS PAYDOWN ..... |.cccoceiiiiiinnes [000000.. 60,343 |.......... 60,343 |.......... 60,656 |....cceeeeeeeeeen O | O [ (A7) e O e (17) |0 o000 60,343 [0 |0 e [0 1,562 |08/25/2067 |1.AFE ...
19688N-AA-
6 COLT FUNDING LLC 23-1 A1 ..o [ s 09/01/2023 |MBS PAYDOWN ..... |.cccoceeeiiinnnes |-0.... 286,587 |.........286,587 |.........286,586 |......cccoeeeeeen O | O [0 i 0 [0 |0 [00.286,587 [0 |l 0 e [0 6,050 |04/25/2068 [1.AFE ...
19688N-AC-
2 COLT FUNDING LLC 23-1 A3 .....cccvvee [ s 09/01/2023 |MBS PAYDOWN ..... |cccoeeeeiiiinnne |00 57,8317 |oiiien 57,317 | 57,317 | O e 0 [0 i O o0 0 [ 57,317 [0 |0 e [0 1,362 [04/25/2068 |1.F FE ...
21873B-AA- | COLONY AMERICAN FINANCE LTD 21-
3 2A e [ 09/01/2023 |MBS PAYDOWN ..... |.cccocceeeiiiinnnee |00 40,365 |.......... 40,365 |.......... 40,363 |.......... 40,365 |.....ccoceeen. O o0 | O [0 o0 0000 40,365 [0 |0 s [0 FO 351 |07/15/2054 |1.AFE ...
24380X-AC- [ DEEPHAVEN RESIDENTIAL
1 MORTGAGE 22-2 A3 ......ccvvvveeiiiiieenes [ eeeenn 09/01/2023 |MBS PAYDOWN ..... |ccccoeeeiiiinnes 00000 51,093 |l 51,093 | 47,859 | O | 0 [ 224 |0 [ 224 |0 [ 51,008 [0 e 0 e [0 1,051 [03/25/2067 |1.F FE ...
25211A-AE-
9 DEWOLF PARKCLO LTD 17-1AAR ..... | ..ccce. 07/15/2023 |MBS PAYDOWN ..... |cccoieeeiiiiiinne oo 3,281 | 3,281 |, 3,281 oo 3,281 i O e O e O | 0 e 0 e 3,281 [ 0 0 e [V 140 |10/15/2030 (1.AFE ...
33767M-AA- | FIRSTKEY HOMES 2020-SFR1 TRUST
3 20-SFRTA oo [ 07/01/2023 | MBS PAYDOWN ..... |ccoieeeeiiiiiins |oeriiiiieens 353 [eeieeiiins 353 | 353 | 353 | (LN FOUN [0 FO (U1 IO [0 FO (U1 FOUN 353 [ [V (LN FOUN [V 3108/17/2037 |1.AFE ...
33851K-AC- | FLAGSTAR MORTGAGE TRUST 20-2
0 A2 e e 09/01/2023 | MBS PAYDOWN ..... |cccccieiiiiiiiins |oeeeiinns 7,826 |........... 7,826 |oeeeeennnn. 8,046 |............ 7,836 |vveeeeennnes (U8 FO [(10)] R (U FO [(10)] R (U8 F 7,826 |.ccvviennne [V (LN FOUN [V 143 108/25/2050 [1.A ........
33852H-AB- | FLAGSTAR MORTGAGE TRUST 21-
8 BINV A3 ... [ 09/01/2023 | MBS PAYDOWN ..... |ccoeeeieiiiiinns oo 82,960 |.......... 82,960 |.......... 84,347 |.......... 83,042 |..ccvveeennn. (U8 FO (7] R (U FO (72 R (U0 FR 82,960 |....ccvveennnn [V (LN FOUN [V 1,403 [09/25/2051 |1.A ........
34528G-AK- | FORD CREDIT AUTO OWNER TRUST
2 20-AA3 e [ 07/15/2023 |MBS PAYDOWN ..... |cccccieiieiiiiins |oeeiinns 6,528 |............ 6,528 |............ 6,527 |....cee.... 6,535 |.oeiieinnns (18 IO (4] R, (L1 FOR (4] R, (U8 FO 6,528 |...cceeeenne [V (U8 IO [V 40 (08/15/2024 |1.AFE ...
36169D-AA-
0 GCAT 23-NQM2 A1 .. [ 09/01/2023 | MBS PAYDOWN ..... |ccooeriiiiiinnes |ooinnnes 44,741 |.......... 44,741 |.......... 44,740 | [0 P (O P (D) T (O PR (D) T (O IO 44,741 |t (O PP (U PPN (O 1,417 [11/25/2067 |1.AFE ...
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[ACIE

36169K-AA-
4

36263V-BL-0|

36267E-BJ-9|
38136M-AU-
2

40390J-AA-0

437300-AA-4|
43761J-AA-5
43813D-AC-
2

55820T-AJ-7
55821C-AA-
2

57629W-CV-

0
59980D-AB-
7
59980D-AC-
5
61771Q-AJ-

0
63942K-AA-
2
63942M-AA-
8
64831M-AA-

0
67114V-AA-
1
67448W-AP-
3
67647W-AV-

9
67648B-AA-
0
74333T-AA-
7
75574P-AA-

0
78449A-AA-
0
816943-BF-0
81744K-AU-
0

81748X-AA-
2

GCAT 22-NQM2 A1 ..o
GS MORTGAGE-BACKED SECURITIES
21-PJ1I BT s
GS MORTGAGE-BACKED SECURITIES
22-PJ2B1 .o
GOLDENTREE LOAN MANAGEMENT
US 17-2A AR
HGI CRE CLOLTD 21-FL2 A ..
HOME PARTNERS OF AMERICA
TRUST 21-1 A L,
HOMES TRUST 23-NQM1 A1 ..............
HONDA AUTO RECEIVABLES OWNER
T20-2A3 ..ooiiiiieiieee e
MADISON PARK FUNDING LTD 17-23A

ATRIUM CDO CORP -9A AR2 ..............

MASSMUTUAL GLOBAL FUNDIN ........
MILL CITY MORTGAGE TRUST 23-
NQMT A2 ..,
MILL CITY MORTGAGE TRUST 23-
NQMT A3 ..o,
MORGAN STANLEY RESIDENTIAL MOR|

NEW RESIDENTIAL MORTGAGE LOAN
22-NQM2 AT ..o
ONSLOW BAY FINANCIAL LLC 22-
NQMT AT o,
ONSLOW BAY FINANCIAL LLC 20-EXP3

BAYVIEW MSR OPPORTUNITY
MASTER 22-1 A1 oo
PROGRESS RESIDENTIAL TRUST 21-

READYCAP COMMERCIAL MORTGAGE
T22-FLBA oo

SLAM 2021-1 LLC 21-1AA ...
SEQUOIA MORTGAGE TRUST 23-3 A1
SEQUOIA MORTGAGE TRUST 23-2 A19

SEQUOIA MORTGAGE TRUST 21-5 A1

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....
MBS PAYDOWN .....

MBS PAYDOWN .....
MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MATURITY at

100.0000 ................

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....
MBS PAYDOWN .....

MBS PAYDOWN .....

MBS PAYDOWN .....

... 23,400 |.
... 31,262 |.

76,683

21,184

... 20,186
... 30,939

02/25/2067

04/25/2052

06/25/2052

11/20/2030
09/17/2036

09/17/2041
01/25/2068

07/15/2024

07/27/2031

05/28/2030

08/28/2023

10/25/2067

10/25/2067

12/25/2050

04/15/2070

07/15/2070

03/27/2062

11/25/2061

01/25/2060

07/25/2051

12/25/2051

10/17/2038

01/25/2037

06/15/2046
09/25/2053

03/25/2053

07/25/2051

1AFE ...

1.DFE...

1.DFE...

1AFE ...
1.AFE ...

1.AFE ...
1AFE ...

1AFE ...

1AFE ...

1AFE ...

1.BFE...

1.CFE...

1.FFE ...

1AFE ...

1.FFE ...
1.AFE ...

1.AFE ...
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STATEMENT AS OF SEPTEMBER 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- For- | 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 eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
81748X-AU- | SEQUOIA MORTGAGE TRUST 21-5 A19
8 e 09/01/2023 |MBS PAYDOWN ..... |ccccieeiiiiiiins |oeeiiinnns 3,259 | 3,259 |eeeeenn. 3,270 |.uveeennnne 3,259 [iiiieinns (LN FOUN [0 FO (U1 IO [0 FO (U8 F 3,259 | [0 FO (L8 FOUN (O FO 53 |07/25/2051 [1.A ........
81749B-AA-
9 SEQUOIA MORTGAGE TRUST 23-1 A1 |....... 09/01/2023 | MBS PAYDOWN ..... |ccoceereiiiiinee |o00eeen 21,687 |0 21,687 | 21,457 | O | 0 L9 i 0 9 0 [0 21,887 [0 |l 0 e [0 FO 630 |01/25/2053 [1.AFE
SOLRR AIRCRAFT 2021-1 LIMITED 21-1
83438L-AA-9|A ..o | e 09/15/2023 |MBS PAYDOWN ..... |cccceeeiiiiiiees |00 16,047 | 16,047 |t 13,985 | O | 0 [0 136 | 0 [0 136 |0 e 16,047 [0 | 0 e [0 FO 176 | 10/15/2046 |1.E FE
85573M-AA- | STARWOOD MORTGAGE
7 RESIDENTIAL 20-3 A1 ..ovveiiiiiiiiiiecees [ eeeeen 09/01/2023 |MBS PAYDOWN ..... |ccoceeeiiiiiines | 2,265 | 2,265 | 2,265 | 2,265 | 0 L0 i O 0 |0 002,265 [0 |l 0 e (O FO 23 [04/25/2065 |1.AFE
89180G-AW-[ TOWD POINT MORTGAGE TRUST 22-
9 SITATIB o [ 09/01/2023 |MBS PAYDOWN ..... |cccceeeiiiiiines |00 48,104 |l 48,104 |.......... 48,104 |.......... 48,104 | O e O | O 0 |0 e 48,104 [0 |0 s [0 1,158 [03/25/2062 |1.A ........
TOWD POINT MORTGAGE TRUST 21-
89180L-AA-6| SJ2 ATA ..eeiiiiiiiiiiecciieececiieeee | e 09/01/2023 |MBS PAYDOWN ..... |cccoieeeiiiinnee 000000 25,330 | 25,330 | 25,477 . 25,357 | O e 27) | O e 27) |0 o000 25,330 [0 i 0 e [0 FO 382 |12/25/2061 |1.AFE ...
TOWD POINT MORTGAGE TRUST 23-1
89181J-AA-O| AT ooeiiiiiiiiiecceieee e e 09/01/2023 |MBS PAYDOWN ..... |.ccccoceeeeiicnnnes |-onnne. 140,865 |......... 140,865 |.........134,292 |.....cocceeiieenn O | 0 [ 562 |0 [ 562 |0 [0 140,865 [0 |l 0 s [0 3,122 |01/25/2063 [1.AFE ...
89181P-CL-
0 TOWD POINT HE TRUST 23-1 A1A ... |....... 09/01/2023 |MBS PAYDOWN ..... |..cccccceevinnnes |-onnee. 100,667 |......... 100,667 |......... 100,751 | O | 0 [ (38) | 0 et (38) | 0 [0 100,667 o0 |l 0 e [0 3,517 |02/25/2063 [1.AFE ...
89688W-AA-| TOORAK MORTGAGE CORP 21-INV1
9 AT e e 09/01/2023 | MBS PAYDOWN ..... |cccceeeiiiiiiines |00 129,482 |.........129,482 |.........129,481 |......... 129,482 ..o O e O | O o0 |0 0000129,482 [0 |0 e [0 1,010 (07/25/2056 |1.AFE ...
92538H-AA-
8 AT e e 09/01/2023 |MBS PAYDOWN ..... |cccoeeeiiicinnee |oeeeeeenn 87,770 | 47,770 | 39,207 | O | 0 [ 588 |0 e 588 |0 [ 47,770 [0 |0 s [0 FO 273 (07/25/2066 |1.AFE ...
92538K-AA-
T AT e [ 09/01/2023 |MBS PAYDOWN ..... |cccoceeeiiiinnes |00 37,146 |t 37,146 | 31,092 | O | 0 [ 507 |0 et 507 |0 e 87,146 [0 |0 e [0 FO 227 (09/25/2066 |1.AFE ...
92538N-AB-
3 A2 e e 09/01/2023 |MBS PAYDOWN ..... |cccoeeeiiiinnne | 41,490 |.oeiiin. 41,490 | 41,230 | 41,472 |0 et 18 |0 18 |0 [ 41,490 [0 |0 s [0 1,336 [04/25/2067 |1.C FE ...
92539B-AA-
0 AT e e 09/01/2023 |MBS PAYDOWN ..... |cccoceeeiiiinnee |00 33,328 |0000inn 33,328 |0 33,328 | O | 0 o0 i 0 o0 o0 [0 83,328 [0 |0 e [0 1,161 [12/25/2067 |1.AFE ...
92539F-AA- [ VERUS SECURITIZATION TRUST 23-
1 INVIAT L [ e 09/01/2023 |MBS PAYDOWN ..... |.cccccceeiiiinnnes |20ee... 55,868 |.......... 55,868 |.......... 55,868 |....ccoeevveeeeeen O | 0 [0 i 0 [0 0 000 55,868 [0 |l 0 e [0 1,716 [02/25/2068 |1.AFE ...
92539G-AC- | VERUS SECURITIZATION TRUST 23-3
5 A3 e e 09/01/2023 |MBS PAYDOWN ..... |.ccccceeeiiinnnee |00 130,839 |.........130,839 |.........130,838 |...ccvveeeeeeeeen O | O e 0 [ 0 [000130,839 [0 |l 0 s [0 3,084 |03/25/2068 (1.F FE ...
92539T-AB- | VERUS SECURITIZATION TRUST 23-4
9 A2 e e 09/01/2023 |MBS PAYDOWN ..... |cccooeeeiiiinnee 0000 53,257 |00 53,257 0. 83,257 | O | O o0 i 0 0 |0 [0 63,257 [0 |l 0 e [0 FO 860 |05/25/2027 |1.C FE ...
92837K-AA-
9 VISIO 2020-1 TRUST 20-1 A1 .covveeeeeis [ 09/01/2023 |MBS PAYDOWN ..... |cccoieeeiiiinnes |00 22,330 ...t 22,330 ...t 22,330 ... 22,330 e 0 [0 i 0 [0 0 [0 22,330 [ O el 0 e [0 FO 235 (08/25/2055 |1.AFE
95002T-AA- [ WELLS FARGO MORTGAGE BACKED
2 SE20-3AT i [ 09/01/2023 |MBS PAYDOWN ..... |cccoeeeiiiinnes |oeeennnn8,659 | 8,559 | 8,840 | 8,575 | 0 e (16) | O e (16) | 0 08,859 [0 |0 e [0 FO 173 106/25/2050 [1.A ........
95003A-AC- | WELLS FARGO MORTGAGE BACKED
8 SE21-1A3 i [ 09/01/2023 |MBS PAYDOWN ..... |cccceeeeiiiiinnes |oeveennn 7,674 | 7,674 | 6,663 | 7,586 | 0 [ 88 |0 088 |0 e 7,674 [0 |0 e [0 FO 132 12/25/2050 [1.A ........
97314C-AA-
8 WIND RIVER CLO LTD 13-2AAR2 ....... |....... 07/18/2023 |MBS PAYDOWN ..... |ccoceeiiiiiines | 44,691 |niiinl 44,691 |l 44,691 |l 44,6971 |0 L0 i 0 0 o0 [ 44,691 [0 |0 s [0 1,948 (10/18/2030 |1.AFE
98163V-AB- | WORLD OMNI AUTO RECEIVABLES TR
4 22-D A2A ... . 09/15/2023 |MBS PAYDOWN ..... |.ccccoceeiiinnnes |.....1,443,607 |...... 1,443,607 |......1,443,517 |...... 1,441,098 |...............0 [......... 2,509 |..ocvveeeennn 0 [0 2,509 |0 [0 1,443,607 [oeneeeeeii0 |l 0 [ (O O 52,979 |03/16/2026 [1.AFE
98163W-AC-( WORLD OM
0 20-BA3 .. [ 09/15/2023 |MBS PAYDOWN ..... |..cccoceeeenneee. |......... 50,606 |.......... 50,606 |.......... 50,602 |.......... 50,605 |...............0 [ 2 | Ol 2 |0 .. 50,606 [0 i 0 s (O PP 212 [05/15/2025 |1.AFE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,438,257 7,438,257 7,348,771 4,984,307 0 6,468 0 6,468 0 7,438,257 0 0 0 185,105 XXX XXX
2509999997. Total - Bonds - Part 4 10,732,928 10,732,928 10,634,081 5,522,178 0 6,124 0 6,124 0 10,732,928 0 0 0 231,148 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 10,732,928 10,732,928 10,634,081 5,522,178 0 6,124 0 6,124 0 10,732,928 0 0 0 231,148 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX




STATEMENT AS OF SEPTEMBER 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- For- | 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 eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX 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 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 10,732,928 XXX 10,634,081 5,522,178 0 6,124 0 6,124 0 10,732,928 0 0 0 231,148 XXX XXX

¥'G03




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ............... New York, NY .....ccooooeis oo ..0.000 ..o, () (O (O] S 1,332 | 0.
Wells Fargo Bank, N.A. .... New York, NY ............. |........ ..0.000 |............. 149,160 |.oooicie (01 4,132,386 |......... 6,722,932 |....... 10,126,258 |..
Wells Fargo Bank, N.A. ... New York, NY ... |l ..0.000 |...oooviinnne 2,107 | (O] TR 163,019 [ 163,721 | 164,452 |..
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 151,261 0 4,295,405 6,887,985 10,290,710
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 151,261 0 4,295,405 6,887,985 10,290,710
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

4,295,405

6,887,985

10,290,710

E13
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STATEMENT AS OF SEPTEMBER 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 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Date Acquired Maturity Date

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

ololo|lo|lo|o|o|o|o|o|o|o|o|o|o|o

2509999999.

Total Bonds

o

o|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o

o|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o

31607A-70-3 ....
38141W-27-3 ...

FIDELITY GOVERNMENT INST MONEY MARKET
GOLDMAN SACHS FIN SQ GOVT - INSTL SHARES ...

B O 09/26/2023
JS 09/25/2023

57,229,347 |..

8309999999

. Subtotal - All Other Money Market Mutual Funds

57,241,617

8609999999

- Total Cash Equivalents

57,241,617




4 5 0 5 5 2

0 2 3

4 5

5

0

0

0 0 3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 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



4 5 0 5 5 2

0 2 3

5

4 5 0

0

0 0 3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 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



4 5 0 5 5 2

0 2 3

4 5

5

0

0

0 0 3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 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



4 5 0 5 5 2

0 2 3

4 5

5

0

0

1 0 3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 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



4 5 0 5 5 2

0 2 3 5 0

5

0

0 1 0

3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 30, 2023 OF THE Ascot Specialty Insurance Company

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

NAIC Group Code

4908

Year To Date For The Period Ended SEPTEMBER 30, 2023

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
................. 10,784,374 [$ ................. 13,280,757 ceeeenenennn.. 8,046,469

2. Commercial Multiple Peril (CMP) Packaged Policies

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

NAIC Company Code

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&
provided in CIMP PACKAGEA POIICIES. ........eeiueeitiitieii ittt ettt ettt a e he e s bt e sh e e e b e e bt e bt e a bt ea et eae e eh e e Sh e e eh e e bt e beembeeabeembeemeeeseesbeenbeenbeebeens $

45055
Yes[ 1 No[X]
Yes[ 1 No[X]
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