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Annual Statement for the year 2019 of the T riumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments.... 21,623,998 | ..o 29 ..1,623,998 |.. 1,623,998 | ..o 29
1.02 All Other Governments 0 [ | | e (U [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | coevceeeevnevneviesinenns [ cevvveeniinenns 0.0 [ [ e | e (U [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............c..cceveeveveevercreeveeeieesssesesssesesesens | ceveveninnnns 1,837,862 | ..covvvvrenene 33 [ 1,837,862 | ..o | e 1,837,862 | ..ccovvvvene. 3.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed........... .18,346,627 v 18,346,627 | .. .18,346,627
1.06 Industrial and Miscellangous...............ccceueeeveeveiereereiereeeesieeesnens | eveiiins 24,467,331 | .o 444 | 24,467,331 | covveeeveeeeseeveeeees | e 24,467,331
1.07 Hybrid Securities
1.08 Parent, Subsidiaries and Affiliates....
1.09 SVO Identified Funds.
1.10 Unaffiliated Bank LOANS..........ccocueeinienineieinineieieiseeneineiessessens [
1.11 Total Long-Term Bonds 84.0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........cccoererrirerieisrineiciisiesiseiienns | coveiesesiseiiesesssnsines | eesessssssennns 0.0 | oo [ | e (1N 0.0
2.02 Parent, Subsidiaries and Affiliates............ccoereereeneerneirneneneinenens [ | o 0.0 [Liiiiiiiiii | | e (] 0.0
2.03 Total Preferred Stock
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cco. | coverrenrrrrnininnnnnns | ovrenrireinnnad 0.0 | [ | v (1 I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........cccoevrrenrrrerninineinnns
3.05 MUtUI FUNGS....c.ociuieieceeieiecscse et
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNMS........ccvivieiiniinieieieeiseiseiseieise s
3.08 Total COMMON STOCKS. ......cuuevrrieiereereeiineiseiee et
4. Mortgage Loans Schedule B):
4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans..
4.05 Total Mortgage Loans..........ccccevicveiniceeeeees e
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY.........cccocvievevereierierseerieeeseseneens | eeveeeeeseseesesseeieens | evvereeenreneend0.0 [ | e | v (1 I 0.0
5.02 Properties Held for Production of INCOME...........ccccvveveervernveveerieies f e [ evveiieininend0.0 [ | e | v, (1 I 0.0
5.03 Properties Held for Sale..........oevrurreninrenrrnnincneireiseessenseseessssenes [esssssssssssssssssssssssnns | ensnsererssnesss000 [ i [ | e [V 0.0
5.04 Total Real EState......cccovvrveeverrirrernininrreienrnssessiesseseisesneneiseens | ovvnseneenssssnnnnneens0 | vvnriinnnnenn 0000 [ o0 | 0 | e (V1N 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccoccomminnenneneineinesenesseiseinees | e 79,163 [ .o 0.1 [ e 79163 [ | e 79,163 [ oo 0.1
6.02 Cash Equivalents (Schedule E, Part 2)........cccooceveineinrinrinninninnns | cevrrinnens 8,704,776 | ..cccvvvenee. 15.8 | v 8,704,776 | .oooorvervnenrineineinns | e 8,704,776 | ..ccoovvvnne. 15.8
6.03 Short-Term Investments (Schedule DA).........ccocvieieivenieeniniiens Lo | cisisenianns 0.0 [ oo | s (U1 I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cc.covennc 8,783,939 | ..cccocvrnee. 16.0 | .o 8,783,939 | .o (N 8,783,939 | ...ccoovee. 16.0
7. CONrACt LOANS......ooiiriircicieieeiecieeiseisciesi et sssssssssssssssssssesss | cneesnessnesssesssessnessneens | soeesseesneesnend 0.0 [ [ e | s (U [P 0.0
8. Derivatives (SChedule DB)........cccocuereiinrieisiesnssiessssssesessesssssssssessenes | sessssssssssssssessssssssens | covssssesiesones 0.0 | eoeeeeveieisreneens [ | e (V1N 0.0
9. Other Invested Assets (SChedule BA)...........ccccrinineeinrnnneiesissesines | cessnssssssesssnses | covnsnesiennnes 0.0 | oo [ | e (V1N 0.0
10. Receivables for SECUMHIES...........oviiiecreiecreeeeriesesieseesienes | crtneniessnenssenssennennens | sverenensensd 0.0 [ [ e | s (U [P 0.0
11. Securities Lending (Schedule DL, Part 1)......cccoveenrnrnrsenrnseneisennens [ conernrnsneesnessnsnennes | covennensennienns (10 TR PR ) 0.0, G I ) 0.0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11)......oevrrrrereeneenrreinernrnsessessenees [rsersrssssessessssssssenses | oosesssssesssens 0.0 | [ | v (V1 I 0.0
13, Total INVEStEd ASSELS........c..cveevrereieeieeeereeeeeve e veeessereeeeenenes | evernias 55,059,756 |............. 100.0 |............ 55,059,756 | .covvovrererr 0. 55,059,756 |............. 100.0
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Annual Statement for the year 2019 of the T riumphe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens

3.2 Totals, Part 3, COIUMN 1. ... s
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s

6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens

8.2 Totals, Part 3, COIUMN 9.t bbbt
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PrOr YEAN............ccuiiriiniiirerr bbb
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13. ...ttt
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s

ACCTUAL OF QISCOUNL. ......ovuivitietctet ettt ettt bbb s s s s 4288 b 4S4R8 E A4 b e s bbb ke s s b bbb st n bbb en

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......cceivreiereerssse e N 0 W W R
5.2 Totals, Part 3, ColUMN 9.......coovuireeeiresresssree s e B v B i

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s

Deduct current year's other-than-temporary impairment recognized:
101 T0talS, Part 1, COIUMN 15.. ...ttt
10.2 Totals, Part 3, COIUMN T .. .ottt

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt
Deduct total NONAAMILEA GMOUNIS...........c.ueiiieieiiire s8££ bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBN ... seesessisesssss st essessssssssssse st st ss st s s st s s ss s s s s s s bses s s st s s s st nsnns

Cost of bonds and stocks acquired, Part 3, Column 7....
Accrual of discount.......
Unrealized valuation increase (decrease):

4.1 PA T, COIUMN 12.c.oiiiieiii ettt bbbk bbbttt
4.2 Part 2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
4.4  Part4, Column 11......

46,027,508

10,345,317

34,402

1

Total gain (loss) on disposals, Part 4, Column 19...

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7...
Deduct amortization of premium......
Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15
8.2 Part2, Section 1, Column 19
8.3 Part 2, Section 2, Column 16
8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns

4,645

9,922,844

213,213

Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COlUMN T4ttt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt
9.4 Part 4, COIUMN 13ttt

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.ccvevvereieiieeiicieieseee s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........ccocvuurermieiiiiiieissesises sttt s st
Deduct total NONAAMIMEA BMOUNLS. ...ttt s8££t

Statement value at end of current Period (LINE 11 MINUS LINE 12)......cveicveieeicrieesieeisiese et teses sttt s st s e b s s s ss s s st s st es s b s s saesnsensessnsanee

Si03
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Annual Statement for the year 2019 of the T riumphe Casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......cvevrevnernens | crvrererirerirerirenenee 1,623,998 | ..o 1,640,000 | ..ooovvverieiriene 1,630,178 | oo 1,613,321
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TotalS.....ooeveerereeerererisssrrnniees | v 1,623,998 | ..o, 1,640,000 | ..ooovrnrirreriines 1,630,178 | ..ovvvrrrrerins 1,613,321
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceeieiiieieiieisssisinsinnes [ onreessessiesssnsseenssnsesnssnseesnses | neesssesssssssssssssssnssnsesssesnsesnns | sesssessessessesssensessssensesnnsansess | sressesnsassensessneessesnsesnsesssanes
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cccoieiiiericiieiiieies | e 1,837,862 | oo 1,846,053 | ..o 2,019,860 | ..o 1,825,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7.
Industrial and Miscellaneous, 8.
SVO Identified Funds, Unaffiliated Bank Loans 9.
and Hybrid Securities (Unaffiliated) 10. Other Countries.........cocoeveceres | covvrsreriiiisrcnnnsd 4,049,711 | oo 4,039,743 | oo 4,048,730 | .o 4,050,000
11, TOtalS. e | e 24,467,331 | oo 25,069,150 | ...ocorrrireririennns 24,361,869 | ..ocoooorrriniri 24,512,269
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couserussmssssmssssnns | coveeviinnirencnenns 46,275,817 | ovvvvvrrariennnns 47,165,205 | ...ooovirreriinns 47,003,089 | ..ooovrreriennns 45,725,816
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ..ccccccovvvrerinnans 46,275,817 | oovvooerrerins 47,165,205 | ..o 47,003,069
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SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments
......................... 35
......................... 0.0

......................... 51 | 1,623,998
......................... 0.0

GoIs

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

XXX
XXX
XXX
. XXX..
XXX
XXX
XXX

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
55
5.6

............... 6,080,555 |...............6,756,202 | .................269,608 |............ 1,113,363 | ......... XXXoovvoviiiies [ 100000 16,725,845 | 0361 [ 17,516,050 | 381 | 16,725,845 |
............... 1,620,782 | ...ocvviiiiiiiene
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ssensnes | seesessessenens 2,510,187 |.covveerenne 14,294,239 |......ceeene 5,164,061 | oo 121,984 | o 1,527 | e XXX [ 22,091,997 | .ovovrrierireins A7.7 | 19,487,361 | .ovvveeecrrieenns 42.3 | 6,875,112 | .cocovvrenne 15,216,885
................. 380,232 | .................999,063 | .................996,039 rrrernnenenn 2,375,334 |
7.
8.
9.
9.7 Totals
10. Unaffiliated Bank Loans
101 NAIC Tttt sssss | sesssessesssssssessesessntens | sessessstessessssessesessnssns | tessessssessessesssssnsessesnns | sessessessssensessesssessessns | sonsensessessnsensassessnanses | sreresee XK Kurnrenrensenes | verversnsenensersnensersnsQ | vernnenrenersniennennd000 [ [rveeissninennnnn0.0 0 [ [,
10.2 NAIC 2.ttt sssns | sesssessssssssssessesessntens | sessessssessnssssessessessnssns | sesssssssessessesssssnsessesnns | sessessessssessessesssessensns | consensessessnsensassessnanes | sreresss X Kurnrenrensenes | versersnsensensnssnrensersns0 | vernnrenrenennniennennd000 0 [ [rvnensisninnennnnn0.0 0 [ [
10.3 NAIC 3eiee ettt | sesssessesssssssessessessntens | sessessssessessssessesessesnns | tesisssssessessesssssnsesesnns | sessessessssessessnsssessnssns | consessessessnensessessnanes | srerersse XK Kurnremrersenes | ververnnrenensnssniensensns0 | vernnienieneinniennennd000 [ [eveeissnieneinnnenn0.00 [ [
104 NAIC 4. | sesssessesssssssessesessntens | sesssssssessesssssssesesssssns | tessessssessessesssssnsessesnns | sessessessssensessesssessessns | consensessessnsensassesssanes | srereses X Kurnrenrensenes | ververnnsensensensnrensersns0 | vernnnnresennnrennennd000 [ [rveeisisnienennnnn0.0 0 [ [
T0.5 NAIC 5uoo et | sesssessesssssssessesessntens | sesssssssessessssessessessnssns | tesssssssessessesssssssessesnns | sessessessssessessessnessessns | consessessessnsensassessnenes | srerersee X Kurmrenrensenes | verversnrenensessnrensensns0 | vernnrenneneisniennennd000 0 [ [eveieisisnieneinnnenn0.0 0 [ [
T0.6 NAIC Bttt snss | aetsssessesssssssensesssssnsess | oesssssssessesssssssessassnssns | eesssssssessessessnsansensessns | oossassessssensesssssnsessensns | nnsensesssssnsessansessnanes | srerense X0 Kernrenarsenes | sorserssrensenssssnrensersns0 [ eoninnnnrerssrsnrernens0i0 [iveisissisniessisnisniennns [evsrsesssniensesneess0i0 [ iioiieisssisnisissnsniens | cooneniesssssssesesssssssenns
107 TOIS...vvieviceieiccse et sesssssnsesssssnsenessnnes | snsesssssssensessnsenessensd | areriessssessesssssssansens [V 0




Annual Statement for the year 2019 of the  Triumphe Casualty Company

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
6,877,273 | oo 21,916,050 |............. 11,957,495 | ..o 413,994 | ..o 1,114,890

2,001,014 ....999,063 ..996,039

Totals.
11.8 Line 11.7asa % of Col. 7....

............... 1,114,890
......................... 24

12. Total Bonds Prior Year

............. 22,071,024 |.............12,045,228
3,021,047 | v 995,318 |..

................. ...41,506, 2 | 28,985,210
4,520,575 | ...

. . .536,769
....................... 141 | 845 | 283 | 19 | 1.2

12.8 Line 12.7 as a % of Col. 9....

L0IS

13 Total Publicly Traded Bonds

............... 4,673,206 1,113,363 | oo | e 27,062,817 cererrenennn 21,062,817 | e XXX

............... 2,001,014 3,996,115 rrveriereennn 3,996,115 | XXX

Line 13.7a5@ % Of COL. 7..oovevvieeeiereneeeessesieeenees | evnesnseeiennnenn 2 15 | 3923 | T 0.9 | 030 | 0.0 | 100.0 | XXX el XXX e e XK K | i 10000 [ XXX

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....cccccvvivcrrins | covrrsrinsnsninirnnns 144 | e L 233 | o086 | i |00 | 87 b XXX | XX K | e XX K e | v 671 |, XXX e
14 Total Privately Placed Bonds

............... 2,204,067 |............110,721,465 |.............2,167,842 | .................121,984

14.8 Line 14.7 as a % of Col. 7.... ..14.5 w142 0.8

14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11........cccccocvvvcvie | covvervreririrerirernas 48 | i 232 | e L 0.3

(@) Includes $.....15,216,885 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §.......... 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S......... 0; NAIC3S....... 0; NAIC4S§....... 0; NAIC5S......... 0; NAIC6S......... 0.
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Annual Statement for the year 2019 of the  Triumphe Casualty Company

SCHEDULE D - PART 1A - SECTION 2

All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Other Loan-Backed and Structured Securities..

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. .......voucvrirriiietcieeiiee ittt sensns | nertesissiesiessssissenens | soeeseninsine 1,486,219 | oo e | v | s 90,9, ORI IO 1,486,219 | oo 3.2 [ inen2,156,788 | T | 1,486,219
1.02 Residential Mortgage-Backed Securities.. . XXX... ABTTT9 | ieeennl0.3 [l 171634 | 04 | 137,779 | ...
1.03 Commercial Mortgage-Backed Securities..... XXX...

2.01

2.02
2.03

All Other Governments
Issuer Obligations,
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

3.01

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. .....cvvvveeircirieiseciese ettt
Residential Mortgage-Backed Securities.............covrruririncniniennns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals...

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

7.03
7.04
7.05

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
Totals.

4,01 ISSUET OBlIGAtIONS.......covereirireeeiseieireieiee et | sevseeeenneas 1,837,862 | ..veeeieeiiceiiceiiiens [ vvessesieseeiseens [ avevenssesenssissnsneenins | evenesreissssssssssseensnnes | severen e XXX ovensiernies | veverenierenns 1,837,862
4.02 Residential Mortgage-Backed SECUNtIES. .........covueuriieriiiiicniiiees e ...0
4.03 Commercial Mortgage-Backed Securities..... 0
4.04 Other Loan-Backed and Structured Securities.. B [ ...0 e
4.05 TOtAIS. ..cvorisieiiiierisri s | e 1,837,862 | ..o |0 |0 |0 [k XX | 1,837,862 | ..o b0 | 2,175,100 | i AT s 1,837,862

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 1SSUEK OblIGAtoNS........vvueeeereircecieiseiineireieesseeseeee st sneeeseesas | eeseneeeenns 3,263,042 | .............. 2,399,823 | .ooieieieeneinieiens | et | st | aeeeneees 9 0,9 NI I 5,662,365 10,015,735 | oo 21.8 | 5,662,865 | .....corerrereirrirreieinns
5.02 Residential Mortgage-Backed SECUNtES. ........o.vvrerrevrririrerrieisrinieirnins | orrereinsinnnns 863,857 |..covrrnnne 3,209,339 | ..o 1,296,203 |...vr0enn269,608 | oo 5,533 | it XXX s [ e 5,644,540 | ...oooovvvveienenn12.2 | 3,476,260 | .ovovvevverirnea 1B | 5,644,540 | ..o
5.03 Commercial Mortgage-Backed SECUMLIES...........cceviieiririeeieerieisiens | evrirereieiniessseieennss | eesereseessesssssseseesssees s reerenneeennnnnnneens | srerenennnesneenns | serenen XK X | e 0 [ cerreierinieennnd0.0 | | 000 | .
5.04 Other Loan-Backed and Structured Securities.. B [ERTRRRRRRON o0 471,393 |.. 5,459,999 | .. ...1,039,222 665,861 ..7,039,222 |...
5.05 TOHAIS. . rvereeiereseiisie sttt sttt | erenssnenena 4,126,899 |...cocoeenn 6,080,555 |....cccovenet 6,756,202 |.................269,608 | ... 1,113,363 | oo XXX | e 18,346,627 19,157,856 | .o 1.6 i 18,346,627 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIGAtIONS. ......coreurereeeceeeeeeii ettt | eeeeessesennens 400,238 |......cee... 6,110,468 3,992,257 | ..o | e | oeeeeens 9.9 G P 10,502,963 11,065,110 | ceovveeeiecene 24.0 | 8,676,196 |.....coeenn.. 1,826,767
6.02 Residential Mortgage-Backed SECUNIES...........ccevereriercreiniieieiniins | eeeeerienineene 993,981 | ..cvvviernnee 2,638,352 |.ooverrrinne 187,266 | ..ovovvvere 54,438 | o 1,527 | 9. 9,9, ORI RO 3,875,563 | ...ovrervrireen 84 [ 1,006,921 | oo 2.2 | 574,249 | .............. 3,301,313
6.03 Commercial Mortgage-Backed SECUMLIES. .........ccceiireuririieieiiirieirieiriees | errieieisiiseisiseenens | erereesssssssesesessssnsees | sresessssssessssssessssssesens | svssssseessnsssssssseessnsns | sesssesessnssssssnsesessnsees | seersens XK urrtrerernnns | srerenseressmsnsssenesnnns 0 | o020 | e | vrrrreieienene000 | [
6.04 Other Loan-Backed and Structured Securities.. ...6,544,483 | .. .10,088,805 ...10,294,099 .10,088,805
6.05 Totals. 15,293,302 |..............6,160,099 |....cc0eee 121,984 | oo 1,527 | XX i [ 24,467,331 22,366,130 | .o 486 | . 9,250,446 | ... 15,216,885
. Hybrid Securities
7.01 ISSUEK ODlIGAtIoNS.........vuieereeiciieieese e
7.02 Residential Mortgage-Backed Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
ISSUET OBlIGAtIONS. .....coocvveerieieeecisee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities
Affiliated Bank L0ans = ISSUEA...........ccceurirvruerreieiieesciesee s
Affiliated Bank Loans - Acquired..
TORAIS. ...t




Annual Statement for the year 2019 of the  Triumphe Casualty Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o R0.0, S I 0.0 ST 0.0 ST .0 S XXXrvrrrrarins [ eormenmesniensssssesnssnens | conerensssensssnssnesnenas {01 0.0 |t
.......... XXX [ ernereee XK e XX | v e XXX s | e XK [0 [ 0.0 |0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

1. Total Bonds Current Year
11.01 ISSUET ODIGAtIONS.......c.vvvecviieiieiciieie ettt | ensesnssneas 5,501,142 |.............9,996,510 |..............3,992,257 | .vovvvveeieivicieeenn0 |0 e b XX e | 0000000 19,489,909 | o821 |tk XXX [k XXX [0 17,663,142 | 1,826,767
11.02 Residential Mortgage-Backed SECUNIES. .........cveveerreereereeneireieieieine [ erreereineens 1,880,945 |.............5,902,728 |..............1,520,701 |...c0cc0.........346,448 | oo 7,080 | oot XXX | e 0,857,882 | 00209 [ XXX [ XXX | e.6,356,568 | 3,301,313

11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.

11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.

11.09 Line 11.08 a5 @ % Of COL 7.

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations

.............. 4,652,378 |...........13,832,922 |..............7,027,434 v 25,412,734 rereennnnn 23,591,326

12.02 Residential Mortgage-Backed Securities... ..1,234,961 |. ...1,008,343 |. ..4,654,814 ..4,248,598 |..
12.03 Commercial Mortgage-Backed SECUMIES. ........cccourvririreuenierriesinees [ e rretetnteennesnnnenens | e | erneerenseensssessnnnens | seneesseennnnnssnsneens | snnrenen s XKKererernnneen | eenrrerene XX | e XK | 0 | 000 [
12.04 Other Loan-Backed and Structured Securities.. ..686,255
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans..... .
12.07 Unaffiliated Bank LOANS...........cceriiirieiieriieieieeeieeissie e | enssreeessssessnsssesessnnees tieteieneennnsisnenenenns | erennnensnenenensnenensnns | onneerensnresensnnessnsnens | eonesenseesnsesensnseeens | eoennsen e XK Kerrrnrernnnne | enrreren s XK Kurersninnn | ereeren e X Kurteriens | eerrnesinisisnenenennn0 |00 [ [
12.08 Totals............. ...6,473,594
12.09 Line 12.08 as @ % 0F COL 9....vuouiviiiieiiiieiiceceessei st snssienes | crereneiessnisiananes 141 | 545 | 283 | il 19 | 12 [ iiin000 b XX etk XK e | i 1000 it XXX | i 28 | i
13. Total Publicly Traded Bonds
13.01 IsSUET OblIGAtioNS.........cviveveirircieiricieeeesie st snsstes | ensesesnnees 5,501,142
13.02 Residential Mortgage-Backed Securities... 1,173,077 .
13.03 Commercial Mortgage-Backed SECUMHIES. .........c.verereerrecircirieieinis | e .

Other Loan-Backed and Structured Securities..

.............. 6,674,219
..21.5

292,010
13.09 Line 13.08 @s @ % Of COL. 7....coovevviereeicerieeseeesisessseessesesnnees | svevsnsnresnnnenennn2 1.9 [ evvviiiieiiienenn39.3 | i 347 | e 0.9

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans. . .
14.08 TOtAIS......cvcviercreecicicsee et ssssneenes | enenensnnsni 2y 208,007 [ 10,721,465 | ... 2,167,842 | oo 121,984
14.09 Line 14.08 @5 @ % Of COL 7...ovvviveiriiiieieeeseie e neieiens | ceesresessseesienees 145 | e 705 | oo 142 | i 0.8
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11..........ccevevevevevevvvenee | ceveveeeeeieieiac 8 | v 232 | oo L O [ 0.3

.............. 1,826,767 | ..o [ e | e XXX | v 1,826,767 9 [ 1,821,408 O e XXX s [ i 1,826,767
.............. 2,350,216 |...ccvvvenee e XX i [ 23,301,313 A ... 406,216 9 e XXX [ 3,301,313
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PrOr YEa.........cv.ruriierrerrereiieeereire ettt

2. Cost of cash eqUIVAIENtS ACQUINEA..........cc.ruruririireirrie ettt ettt

3. ACCTUAI OF QISCOUNL.......cocviieitieicice ettt sttt

4. Unrealized valuation iNCrEase (ABCIEASE)..........rurrurrrrererirerereieiseessseseeseessssssssesssssessssssessessesssssessesssssssssessasssnenns

5. Total gain (I0SS) ON QISPOSAIS.........vrrererrerrirrienrereiseiseeesstseesessssessee et sttt ss s s ssses st ens s ssessns

6. Deduct consideration received 0N dISPOSAIS. ...........evuiererririeneeeisrereeereeseseeeessssese st sssessssssessessessssssesnns

7. Deduct amortization Of PrEMIUM. ...ttt ss st ess s

8. Total foreign exchange change in book/adjusted Carrying ValUe............cccccveeveveveevciicieeeeeeee e

9. Deduct current year's other-than-temporary impairment reCognIZed...........c.vvureerieerreneeneeerere s

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

11. Deduct total nonadmitted @MOUNTS...........cccviueiriieirece et nas

.......................................................... 3,525,854

........................................................ 16,831,368

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment........................
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Sch. A - Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, EO05, E06, E07, EO8, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

(0 E

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 6C 9 |UNITED STATES TREASURY SD.. | [ e [ e L [ 600,047 |...101.906 | ....ccvevrrrr.811,438 | oo 600,000 600,043 | ..o [ OTTUURTOIUR FURURTRRRRIO PO 2.500 |.....2.497 |FA...... 03/06/2019. | 02/15/2022.
912828 PX 2 |UNITED STATES TREASURY SD.. |..|... ..206,844 |...102.188 ....200,000 202,669 (2,317) e [ 3.625 |....2412 |FA...... 03/07/2018. | 02/15/2021.
912828 XG 0 |UNITED STATES TREASURY SD.. [..|... R [URROOOOR  I ..100,406 |...101.313 101,313 | .. ....100,000 100,153 s (59) e [ 2.125 |.....2.062 |JD....... 07/16/2015. | 06/30/2022.
912828  XT 2 |UNITED STATES TREASURY SD.. [ | [, I 583,761 [...101.375 [ .o 587,975 | oo 580,000 583,355 | ..o (406) s [ 2.000 |......1.863 |MN...... 06/06/2019. | 05/31/2024.
0199999. U.S. Government - Issuer Obligations s | e 1,491,058 XXX | i 1,505,100 | ..oovvreenes 1,480,000 | ...ccovvnene 1,486,219 | oo [ (VAL P {0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securltles
38373A D9 4 |GNR 0969E PV - CMO/RMBS........ccourirrireemmeinirieriesssenssensssssssssesessessesess. | voneees [P Al L [ 8,481 |...106.864 | .. 8,618 8,377 | covveererrveenerinnns [ verreeeneeeneend(8) o | v | s 4.000 |......3.073 |MON... 08/17/2011. | 08/20/2039.
38379X KD 1 |GNR 1683D AP - CMO/RMBS.........coooiiiiniiiiiiiniiiiississiisssissisensssissssisnisns | woenes [ 4 I 130,639 |...100.819 126,282 129,402 | ..o | crreriisininnenenD [ |, | 3.000 |.....2.293 [MON... | ... 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities. .. . .. .. 139,120 XXX . 134,900 | .o 133,321 | o 137,779 0 i (B) | (U I 0 XXX XXX XXX XXX XXX
0599999.  TOtal = U.S. GOVEINMENE. ... vooirtiseiseissesssiess e sees sttt | onnisssiaans 1,630,178 XXX | i 1,640,000 | ....ccocvenees 1 613 321 | s 1,623,998 | ..o [ . (PRLL)] P {0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
044825 BX 4 | ASHTABULA AREA OHIO CITY SCH DIST.....coiiriineiieeiseirineineiiesesessienens | sevs . 2| . 1FE]| .. 797,824 |..102.845 | ......oocoennee. 761,053 | oo 740,000 | ...cooovvernees 752,862 | ..oovocinriecivnins [ s (13,796) 01/24/2012. | 12/01/2023.
490278  3J 5 |KENT CNTY MICH. ..o SD.. [..|... ...100.000 | ..coovvrenee 1,080,000 | ..ooovvrennee 1,080,000 | ..ccovvveene 1,080,000 . (18,794) 11/18/2011. | 01/01/2020.
490278  3J 5 |KENT CNTY MICH. ..o [ Y . ...100.000 | .. 5,000 | oo, 5,000 5,000 (87) . 11/18/2011. | 01/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation RN 2,019,860 XXX | e 1,846,053 | .............. 1,825,000 | ............. 1,837,862 (32,677)[ oo (U I 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: o] 2,019,860 XXX | i 1,846,053 | ....ccccoouue 1,825,000 | ....ccooeeee 1,837,862 | ..o, 0 ] . (32,677) | v {0 0 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
29509P JB 6 |[ERIECNTY NY INDL DEV AGY SCH FAC REV.......ocooviiviiiriiiiieiseenins SD.. [ [ [ e TFE | 607,560 |...109.252 | ......cccoovrrnes 546,260 | ....coorvrrnnnn 500,000 | .cooovveernend 527,571 | vvevvevereiernerens | v (11,335) 04/25/2012. | 05/01/2022.
3133XX P5 0 |FEDERAL HOME LOAN BANKS . I IO I RSSO IS 11,429 |...100.489 10,037 (188) 12/27/2011. | 03/13/2020.
3134G9 UM 7 |FEDERAL HOME LOAN MORTGAGE CORP... 2 215,000 |..... 99.968 215,000 06/09/2016. | 06/30/2021.
413890 CX 0 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV.......ccconvvemerrmvrrnernnniinens [eovveen | e [ vvernerins | oot TFE | i 120,454 |...114.098 109,442 12/10/2014. | 11/15/2023.
646136 DY 4 |NEW JERSEY ST TRANSN TR FD AUTH ..103.281 | .............1,311,669 | ..............1,270,000 | ............. 1,286,496 12/31/2010. | 12/15/2020.
646136 DY 4 |NEW JERSEY ST TRANSN TR FD AUTH.....ccvvvrvrvmreririrennne e . ...103.281 334,286 12/31/2010. | 12/15/2020.
724799 BB 6 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS & B . 2 219,348 |...102.175 201,504 11/21/2011. | 02/01/2022.
724799 BB 6 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS & .|SD.. |.. 2|l AFE | s 1,557,371 |...102.175 1,450,885 | ..............1,420,000 | ...ccceonee. 1,430,718 11/21/2011. | 02/01/2022.
756872 HT 7 |REDRIV ED FIN CORP TEX ED REV SD.. 2 543,680 |...112.545 562,725 516,574 08/28/2013. | 03/15/2025.
917328 PN 0 |UTAH ASSD MUN PWR SYS REV... 2 575,145 |...106.772 533,860 515,618 04/11/2012. | 04/01/2023.
917328 PN 0 |UTAH ASSD MUN PWR SYS REV... 2 575,145 |..106.772 533,860 515,618 04/11/2012. | 04/01/2023.
2599999. U.S. Special Revenue & Assessment Obllganons Issuer Obl|gat|ons cernnnn8,220,124 XXX ..5,823,515 ceinennn. 5,662,865 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortg age-Backed Securities
3128P7 XX 6 |FHC91594 -RMBS........c.cccormrrrncn ....65,899 |...103.081 ...64,598 62,667 | .. 65,484 (140) | ovvvrererineinee [ e [ e 3.000 |.....1.821 [MON... | ... 08/16/2016. | 01/01/2033.
3132J4 H3 6 |FH G30949-RMBS.......... [N [ RO ..150,838 |...104.616 149,751 | .. ...143,144 149,047 . (190) [ covvvverereerrvnrens [ e | v 3500 |.....2.312 [MON... | .... 11/16/2016. | 08/01/2036.
3133N3 VG 6 [FHREBO15 - RMBS.......oooiiiiireireiineiieiiesiseiseeise et essssssssenes | eveeas [ I A L 1,898,348 |[...102.015 | ..ccoovrrenae 1,908,853 | ..ooovvrennee 1,871,157 1,897,294 | ..o, (1,054) [ oo | e | e 3.500 |......3.092 | MON... 10/18/2019. | 09/01/2049.
3136A5 BB 1 [FNR 1240C PA - CMO/RMBS.......ccoovirririiernriniennisinssnssenssnssesssssssessnssnsenns | nenene | oo | evvererenedh | evvvcnnn | e 7137 ... 99.471 7,116 (2) e 2.000 |......1.902 | MON... 04/25/2012. | 09/25/2040.
3136AC A5 0 |FNR 1318J PA - CMO/RMBS JSSSTRTTRROR IO Y SO DO 31,972 99.355 32,165 v 38 e [ 2.000 |......2.456 |MON... 06/25/2014. | 11/25/2041.
3136AT  CK 8 [FNR 1650A BN - CMO/RMBS.........cooiiiiririiiieinieiiesiesiesisssesesiesssinenes | oeveens [P A L [ 19,193 |...102.565 18,977 [ (27) [ oeveernerverins | e | s 3.000 |......2.359 | MON... 09/26/2016. | 02/25/2046.
3136AT  JR 6 [FNR 1649A PA - CMO/RMBS..........oooueiirieiicriesesseesssisseessssssssessesssssssns | eeeeas ...102.758 74,363 (108) s [ 3.000 |......2.513 [MON... | ... 05/24/2017. | 09/25/2045.
3136AT U8 5 |FNR 1677B BA - CMO/RMBS [SSTTURTURRIRTRPONTE BTN e 1 ...100.768 .380,850 | .. . .377,947 386,582 s (862) e [ 2.500 |......1.955 |MON...| .... 09/22/2016. | 01/25/2045.
3136AU  RZ 6 |FNR 1692A DA - CMO/RMBS.......coourrirrereireineiserisesisnessssissesssssssessesssesenns | sevies [ I A L [ 185,009 |...101.167 | .ooovvrrrrrenne 183,133 | oo 181,021 183,835 | .o (202) | .ovvvrererinrinee [ e [ e 3.000 |......2.579 |MON... 12/07/2016. | 02/25/2034.
3136AV V9 7 |FNR 1722B BE - CMO/RMBS...........oooviriirieririiceisinsenisessiessensssesssssssssiens | sevees [ A L [ 61,325 |...103.584 | .....ccovvvrnen. 61,116 | .oooovrrrcrirens 59,002 | .. 60,670 | ...cvoerrrerirerirens (163) | .ovvvcerreririeenee | errverirereneerienines | vevens 3.500 |......2.689 |MON... 04/26/2017. | 08/25/2040.
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3136AW  JZ 1 |FNR 1731A QA - CMO/RMBS........oiireiriineiienieeiseesse e ssessssisssins | seiies 2103413 | 228,856 | ...covoverreenn. 221,304 227,973 | oo (408) | ..o [ e [ e 3.500 |.....2.709 | MON.. 05/24/2017. | 11/25/2045.
3137A2  PF 2 |FHR 3766D HE - CMO/RMBS........cooviriririeiieiieirsrisssisessenesssesssssssssessenes. | vereees ...100.152 2,747 2,743 2,742 (/2] EUUTORURTOSIUR FURURTRRIO PPN 3.000 |......2.803 | MON.. 12/31/2010. | 11/15/2020.
3137B0  DW 1 |FHR4183E ME - CMO/RMBS..........ccooiiiiiniiciceiecieissississiesississins | e ..328,738 |..... 99.924 | oo 324,884 | ...coooovns 325,131 327,759 (B94) | v [ e [ e 2.000 |......1.685 | MON.. 08/17/2016. | 02/15/2042.
3137BC  GX 0 |FHR 4360C KA - CMO/RMBS........coevirrerieieiniriesisesssessesessssssssssnsenssesenns | sevees .101.835 | o 124,094 | oo 121,857 125,092 | oo (409) | ..vvvverrriririnee [ e [ e 3.000 |......2.203 | MON.. 08/24/2016. | 05/15/2040.
3137BR 6T 7 |FHR4608G HA - CMO/RMBS..........ovvviririrriisiiseisseissseisssssissssissssins | cevinns ...100.992 .54,303 55,557 ({3 ) [TSTSTOIN VIR IO 2500 |......1.980 |MON.. 09/26/2016. | 06/15/2041.
3137BS  YX 5 |FHR4631E AC - CMO/RMBS........oovurirririereieirieriessinessesisssssessssssenssenenns | sevees ...103.062 48,500 49,698 (126) | .ovevverrerernrenee [ erverirerineessenines [ e 3.500 |......2.757 | MON.. 12/19/2016. | 08/15/2043.
3138ER VP 2 [FNALIB21 - RMBS......ooiiiiiiiriieeeiesiesiisssisssssesssssssssssssssssssnssens. | eevinns ...106.518 64,603 (90) | covvevrrrerrriiens | eevrieenrieeniiinenes [ 4.000 |......2.564 |MON.. 03/27/2017.| 01/01/2037.
3138ES B8 0 |FNAL9IIB2 - RMBS........oivereriieirieriesiesiesiseisesiessesssesssssesssssssssssnsenes | sevees ...104.657 .55, . 55,269 (40) ) [OOSR ISR IOV 3.500 |......2.325 | MON.. 04/26/2017.| 01/01/2036.
3140QC DT 0 [FN CA4613 - RMBS.......cooviiiiiieiineieieeiessesiss s ssesssssssnnes | eveens ..102.028 | ..covvornne 1,002,092 | ..oovvrinnnnns 982,170 996,753 | ... (A57) | v [ e [ e 3.500 |.....2.977 |MON 11/07/2019. | 11/01/2049.
3M1417Y  SD 0 |FNMADST5 = RMBS.......oioeiiiiciieiiesissssssss s ssssesssssssssnsnns | soenes ...103.598 79,215 80,609 (226) | ..vvveerreriirenes [ e [ e 3.500 |......2.531 | MON.. 12/31/2010. | 09/01/2025.
31418A  AJ 7 |FNMAD908 - RMBS........coouiimiiriiiiseisseisssiss st isesssssssesssssssssenns | seeees ...106.504 ...90,358 .84,840 88,892 (206) | ..ovvvevvrrirrinns [ e [ e 4.000 |......2.491 |MON.. 12/28/2016. | 11/01/2031.
31418A  F2 9 [FNMAT084 - RMBS........cooiveiieiieiiesissssssiss s ssssssssssesssssssssssnns | soieees ...104.532 150,457 ...143,934 152,931 (A27) | v [ e [ e 3.500 |......1.453 | MON.. 09/27/2016. | 06/01/2032.
31418A  HQ 4 |FNMAT138 - RMBS.......oiiiiiiiiiieeieeseeissis st | soeees OO PO I I ..104.584 | ... 393,849 ...376,586 398,712 (1,020) [ oo | e | s 3.500 |......1.565 | MON.. 08/11/2016. | 08/01/2032.
314188 7E 0 |FNMA2692 - RMBS......c.oiimiiinimiiensississsmssnnsssnssensssessenssssssssnssssssensssssssnssssses | eevnene | | sesenennnes A4 | 143,841 |..104.278 | .coovvviinnnne 142,343 | oo 136,504 142,417 | oo () R [TTRR VIR 3.500 |......2.315 | MON... 11/16/2016. | 07/01/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... . e 5,670,267 XXX | i 5,649,005 | .............. 5,517,452 | ..cocvvnnee. 5,644,540 | ..o 0 [(CHA4)] T 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 N9 6 | COLORADO HSG & FIN AUTH JSSSTURUTRROTIRS BTN 2| e 1FE 937,339 |...108.076 926,166 (9,596) [ ..o | e | e 4.000 |......3.281 |MN......| .cc0......6,033 | ooecc. 35,574 | 04/12/2018. | 11/01/2048.
57419R  GH 2 [MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C......cceoovrerrerrernerrerinnns | coveees 2| e 1FE 127,238 |...101.728 127,238 [(0) ] ORI RN PR 4.000 |......4.000 |MON... | .ccocoeernennd24 | e, 5,056 | 08/14/2013.| 07/01/2043.
594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......coomvrvimnrrinniirenriiennns [ e 2| 1FE 966,020 |...107.986 953,555 | ... (8,739) | ovvvevrrerrrriins | rvenrienrieniiiens | e 4.000 |......3.268 |JD..coee | v 3,033 | i 36,014 |03/09/2018. | 12/01/2048.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.........cccosvvvmmivnerrniiinenns | cevn 2| 1FE 275,271 |...100.775 275,271 [(0) ] SOOI RN PP 2.800 |......2.800 |MON...| .ccococern..842 | e, 7,642 | 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.......cocvvvvvrrinerriianrinns [ crvinne 2| e 1FE 392,138 |...100.331 392,138 ((0) 1 ESTSSRTOTOIN USSR IO 2.930 |......2.930 |MON...| ccoeeereere957 | . 11,446 | 02/10/2017. | 03/01/2047.
61212R  8H 2 |[MONTANA ST BRD HSG............. JESSTTRIRN PO 2| e 1FE 488,345 |...108.129 482,478 (AA76) [ oo | e | e 4.000 |.....3.294 |JD...... | v 1,533 | i 18,286 | 03/23/2018. | 06/01/2049.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......c.cvevevurmriersrireinniinirnns [ erer 2| . 1FE 957,447 |..107.498 | .... 967,482 945,673 (8,049) [ oo [ oo s 4.000 .3.335 [MS...| 12133 | 36,191 | 03/07/2018. | 09/01/2048.
647200 X6 6 |NEW MEXICO MTG FIN AUTH = MBS......cooovvurirereeineiseiiessnessesesessssins | sevees 2| 1FE| .. 315,252 |...102.455 | ..cocooverernec. 310,569 | ..ocveerrinns 303,127 313,184 | v, (V1) N RO IR VPP 4500 |.....4.277 |MON...| ccceeee. 1,137 | oo 13,579 | 08/08/2013. | 10/01/2043.
647201 JJ 2 |NEW MEXICOMTG FIN AUTH....coovvviiiirsiieennsisinsiesessesessssesssssssssenss | oveee [0 | oevveennns 2 . 1FE| e 2,154,200 |...107.457 ..2,149,140 2,000,000 2,152,127 (2,073) [ v [ enrveerernessennns s 3.500 .2.640 [Jdoviiis | 10,889 [ e 10/03/2019. | 07/01/2050.
83756C EP 6 [SOUTH DAKOTA HSG DEV AUTH......cvuiimereeriierieseseesssissensesssessseessnins | eeeees 2| 1FE 336,467 |...103.308 325420 | ..ooovovrirns 315,000 323,351 (4,897) [ oo | e | e 4.000 |......3.155 | MN...... 11/07/2013. | 11/01/2044.
924190 EL 1 |VERMONT HSG FIN AGY. e | e 2] . 1FE 151,055 |...102.107 148,055 145,000 148,042 | ..o (1)) o [N P 4125 [.....2.940 [MN......| oo 997 [ i 3,919 | 04/11/2012. | 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ........rvve e sssessssessssnsssssessseess | ooeeessseees 7,100,772 XXX | ..7,137,482 6,712,774 | v 7,039,222 20 (42,736) | ovvvvrennin 0] XXX XXX XXX [ 039,880 | ..o 181,400 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ccueiiiiiiniiniisisisssesssesssninns | v 18,991,163 XXX | s 18,610,001 | ............ 17,775226 | ........... 18,346,627 | ...oocvovviiicinnn 0] s (126,418) | ...vovvvvnniannn 0 XXX XXX XXX | 117,310 | 554,179 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
02665W  BP 5 | AMERICAN HONDA FINANCE CORP..........ccocovrimirmmmrniirerrirsessisnsniersnisssnnsns | eovene | oo [ ovvienins 1 e TFE| o 496,865 |...102.940 | ....ccccoviunnne 514701 | oo 500,000 498,083 | ..o 441 | e e [ 2.900 02/13/2017. | 02/16/2024.
03027W  AJ 1 [AMTT 132A 2A - ABS.....ooiiiicieie ittt sssssniens | eeenas B 12| 1FE ...974,120 |...101.359 ..1,013,588 1,000,000 982,098 5,210 | covvereeenrrriinns | ceveeneeieeeiiennees [ e 3.070 06/11/2018. | 03/15/2048.
05579H AE 2 | BNZ INTERNATIONAL FUNDING LIMITED (LONDO........cccovrvvvererieirrernreernnes | coenns [0 IS I 1FE ....499,120 |...101.710 508,550 499,615 183 | oo | v [ e 2.900 02/13/2017. | 02/21/2022.
075887 AW 9 |BECTON DICKINSON AND CO......ccoumirmrimerieriresereeiseissesssssssessessssensssens | seveee ...100.862 80,689 80,300 (339) | ovvvnrererrneirnes [ e [ e 3.250 03/25/2014. | 11/12/2020.
115637  AS 9 |BROWN-FORMAN CORP........coovirrrirmirirmnrirnnssssssssssssssssssssssssssssssnnns | voeeees ...106.564 ..1,065,635 996,594 B15 | oo | e [ 3.500 03/22/2018. | 04/15/2025.
14912L  6G 1 | CATERPILLAR FINANCIAL SERVICES CORP........coovvurrimerineercnireeereessnines | eeeeas ...105.502 992,606 1,381 3.250 03/12/2018. | 12/01/2024.
17275R AH 5 | CISCO SYSTEMS INC......ccovriuririierieririieissiisesiessessesissssssessssssessenens. | sorenes ...100.087 20,007 (176) | ovvvvvrreriririnne [ e [ e 4.450 07/27/2011. | 01/15/2020.
17401Q  AQ 4 |CITIZENS BANK NA ...ttt ssssessssnssnenns | seeees ...104.524 999,063 K3 1 T FVURURRRPIUNOIRS IO IO 3.700 03/26/2018. | 03/29/2023.
233851 CS 1 |DAIMLER FINANCE NORTH AMERICA LLC........ooviviririerinerirerieeersseisnnines | cevene ...101.092 60,225 (107) ] ovvereereriieenee [ e [ e 2.850 05/02/2017. | 01/06/2022.
24422E  UE 7 |JOHN DEERE CAPITAL CORP SD.. ...106.206 ..2,007,290 1,889,647 ST ORI USRI PR 3.450 03/08/2018. | 03/13/2025.
24422E  UE 7 | JOHN DEERE CAPITAL CORP......ovvmiriririieeieissriessiessiensssesssssssssssssenes | voreees ...106.206 116,826 109,977 14 [ s | e | e 3.450 03/08/2018. | 03/13/2025.




Annual Statement for the year 2019 of the  Triumphe Casualty Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

c¢oil3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
29977G  AB 8 | EVERBANK FINANCIAL CORP ISR IO . 5] ... 1FE]| .. 500,000 |...104.659 | .........oo...... 523,294 | ..cooovrrannnns 500,000 500,000 | ...oovveerrriirriis e 6.000 |......6.001 |MS...... 03/09/2016. | 03/15/2026.
36164Q MS 4 | GE CAPITAL INTERNATIONAL FUNDING CO......ccoovvverrrrerierireerenirseeneninns | ceves ..100.124 | ... 300,373 ...300,000 299,931 81 e [ 2.342 |....2.369 |MN...... 11/20/2015. | 11/15/2020.
40139L  AD 5 |GUARDIAN LIFE GLOBAL FUNDING............ SSPPORRORN ION e ..101.062 | .... 284,829 s 75 e [ 2.500 |......2.526 |MN...... 05/03/2017. | 05/08/2022.
458140 A 9 |INTEL CORP.....coooiiirieiieiieeiienie it sssssnsenns | serenes . 2102579 [ 466,733 | ..o 455,000 462,154 | ..o (3,959) e [ 3.300 |.....2.376 |AO...... 12/09/2015. | 10/01/2021.
871829 BG 1 |SYSCO CORP. s | s ...106.444 ..1,064,437 ....1,000,000 996,039 1 e [ 3.550 |.....3.634 [MS...... v 10,453 | i 35,500 | 03/08/2018. | 03/15/2025.
882508 BB 9 | TEXAS INSTRUMENTS INC.. ceevirene | e . ...102.523 353,704 345,000 343,298 368 . 2625 |.....2.746 [MN...... RO I - IO 9,056 | 04/27/2017. | 05/15/2024.
904764  AX 5 |UNILEVER CAPITAL CORP.... SOOI IO . ...102.254 189,170 . 183,822 256 e [ 2.600 |....2.757 [MN..ooo| vorrorrrnnn 748 | s 4,810 |05/02/2017. | 05/05/2024.
918204 AV 0 [VF CORP.....ctiiiiiiiriitirstissssssesss st st enessnsan | snrenes . ..102.254 | ... 306,762 ...300,000 304,674 [ (3,208) [ T O 3.500 |.....2.375 |MS...... ..3,500 | oo 10,500 | 11/20/2015. | 09/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX | s 10,980,711 | oovvvrenee 10,530,000 | ....cco..o 10,502,963 | ..ooovvoviiiirerinns 0 2,034 | i 0 0 XXX XXX XXX | e 84,278 | ........ 357,432 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 |BSABS 05SD3 1M1 = RMBS........ovurrirriiireiineiieeieieissssisssssesssesesssssssssas | seises || G AFM 471,855 99.774 | oo 585,627 | ..ocvverirnns 586,953 | ...coervrnes 574,249 | ..o | v 10,113 s [ 2442 |....4797 {MON...| .ccceeern239 | e, 17,377 | 12/05/2013. | 07/25/2035.
46637V AA 3 [JPTEP A= CMOIRMBS.........oveuieiriirieriesieeiseiseniessessesisssssssssssssensenens | soeeens 102.406 341,984 333,948 328,651 70 ) TSR DR 3.000 |......3.330 [MON... | .cccoccerrnen835 | i 9,919 | 12/02/2013. | 09/17/2042.
74968R  AA 3 |RPIT 191 A= CMO/RMBS.......coommiriiririiniieseisesieseises i sesssessssessssssinns | ceneees N — 11,964,808 |..... 99.090 | .... ..1,962,116 ...1,980,135 1,965,384 R 577 s [ 2750 |......3.001 |[MON...| ..ccceerrn.908 | ooece. 10,588 | 10/09/2019. | 10/25/2063.
95002F AA 2 |WFMBS 194 A1 - CMO/RMBS........... s | s Y 4] ... TFE| oo 1,008,027 [..101.201 | .oovviinnnne 1,002,282 | ..o 990,385 1,007,278 | ..o (749) [ I 3.500 |.....2.884 [MON...| ...........2,889 | oo 2,889 | 11/19/2019. | 09/27/2049.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities e | s 3,772,793 XXX | i 3,892,010 | .o 3,801,422 | ... 3,875,563 | ..o 0 | s 10,011 | i 0 0 XXX XXX XXX | e 4870 | 40,772 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05377R CQ 5 [AESOP 171 A= ABS.....iiiiiiiriierinsiiesisssisssssssssi s | ceveees 2| . 1FE|. 99,984 |...101.712 101,712 100,000 | .. 99,993 3 e [ 3.070 |.....3.093 |MON... 03/08/2017. | 09/20/2023.
05377R  CY 8 |AESOP 181A-ABS ...103.930 ..1,039,297 ....1,000,000 999,834 s 53 B (ORI PR 3.700 |......3.734 |MON... 04/24/2018. | 09/20/2024.
23342K  AC 8 |DRB17AA2B - ABS.. . 2100272 | i 758,643 | s 756,585 756,383 | ..o 30 s [ 2.850 |......2.875 |MON... 04/13/2017. | 05/27/2042.
36255C AC 3 [ GPMT 18FL1 AS = CDO....coveuererirerinireriesiseesssnissnsssssesssseesssssssessssssssssennss | sevves | oo | vevenenenndd | e IFE | cii21,000,000 ... 99.728 ....1,000,000 1,000,162 (88) B [PURTRION PR 2.965 |......3.004 |MON... 04/26/2018. | 11/21/2035.
38172X  AG 4 |GOCAP 18R ATR = CDO......ovvvvermrrrrineerinsnrinesrinsssisnsssssssssssssssssssssssssssnnnes | oveene | G| vevvvcveedh | it IFE | iii0..250,000 | ... 99.947 250,000 249,958 (25) s [ 3.640 |.....4.034 |JAJO.. 06/23/2017. | 07/25/2029.
38175B  AA 2 |GOCAP 36 A - CDO......cooomirrrrererrrrinnns .1,000,000 |..... 97.845 ....1,000,000 1,000,177 19 B [P PR 3.191 |.....3.200 | FMAN. 02/23/2018. | 02/05/2031.
42806D AH 2 |HERTZ 153 A - ABS.....ooiiiiiriniesecs s ssssiensssnes [ ....988, ..100.277 ....1,000,000 997,578 . 3,275 e 2.670 |......2.960 |MON... 03/15/2017. | 09/27/2021.
67590A BB 7 |OCT14 14R ABR - CDO.....ccovverrrrrrnerierineessnissiserisssnenssensssessessssssnensenes. | vonseen | oo | conervneedt | e TFE | it 15,000 oo 99.582 15,002 [ .oovvorceireererneninns 0 . 3.361 |.....3.372 | JAJO.. 05/09/2017. | 07/16/2029.
78449P  AB 5 |SMB18AA2A-ABS.......ccoovvrinriiniis ...103.656 1,036,556 999,880 35 e [ 3.500 |......3.529 |MON... 03/14/2018. | 02/15/2036.
803169 AQ 4 |SRANC 3RAFR-CDO......cccormurrner ...100.323 1,003,230 1,000,029 40 e [ 4.088 |......4.108 |MJSD. 04/30/2018. | 06/24/2030.
82652K AA 2 |SRFC171A-ABS... ...100.723 229,667 229,656 2 e 2910 |.....2.910 |MON... 03/13/2017. | 03/20/2034.
89613T AA 6 |TAH18SFRT1A-ABS......ccccomvvrnns ...102.740 ....1,000,000 1,000,000 4,914 e [ 3.530 |.....3.524 |MON... 04/11/2018. | 05/19/2037.
92257A  AB 0 [VCC18TA-RMBS.......cocooererrrieieeieeeee e ..102.174 739,596 740,152 (935) e 3.590 |......3.589 |MON... 04/06/2018. | 04/27/2048.
98955R  AB 5 |ORATF = CDO....cviiriierisrissmisssmsssisssnssenssssesssnsssesssnsssssssssssssseesssssssssssssssesess | sosnees | G| eervvsnenncd | e IFE | 1n0..1,000,000 | ... 99.927 .999,274 1,000,000 1,000,000 [ I P 3.440 |.....3.454 |JAJO.. . . | 11/08/2019. | 01/21/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX cenennn. 10,196,430 10,090,847 | ........... 10,088,805 7,324 | oo 0 0 XXX XXX XXX | ..........19,904 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX 25,069,150 24,512,269 24,467,331 | oo 0 | s 19,369 [ oo 0 0] XXX XXX XXX | s 109,052 XXX XXX
Totals
7699999.  Total - ISSUET OBHGAtONS. .....vv.eveirerereseis sttt XXX ....20,155,379 ..19,380,000 | ...........19,489,909 | ..o | o (110,331) | cooveverenninn 0 0] XXX XXX XXX | ...... 185578 | ........ 742,731 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities . . XXX ..9,675,915 9,542,195 3229 | .o 0 0 XXX XXX XXX 139,887 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities s o] XXX s 17,333,911 ..16,803,621 | ... 17,128,027 | oo | i (35,413) | ovveerenninn 0 0] XXX XXX XXX [ .0 .59,784 | ... 499,000 XXX XXX
8399999, Grand TOtal - BONGS...............rvueiveriireriiieiieiiiecieesiesi et ensinenes | aressseiend 47,003,069 XXX | s 47,165,205 | .......... 45725816 | ..........46,275817 | ....cccoevvveca0 | o (142,515) | ..o 0 0 XXX XXX XXX | e 265,718 | .....1,381,618 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2019 of the  Triumphe Casualty Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  6C 9 |UNITED STATES TREASURY ......coiiiiirriiicieriienineiessiesesiseeesienaes 03/06/2019........ GOLDMAN ...ttt 600,047 600,000 829
912828  XT 2 |UNITED STATES TREASURY.....ccostiiiiimiriiiiiniisinississsissnssssssensenessseeas 06/06/2019........ GOLDMAN.....coiviiirierisnisnissens s e ssssnsssnsenes 583,761 580,000 222
0599999,  Total - BONAS = U.S. GOVEIMIMENL.........vuiiueiiiteiteiseieiistettetietestesietseesstsssassesseessesssesssssesassessessessssessessessssansesses  fessssassessessessssassessesassassessessesassessesnssesessessessssassessessessssessessesassassessessesessessesssssesessessessesessessesessssassessesansessessessetessessetsssnsessessesans | sisessesossessesssassessessesessastessnsnsessessnsns | stsssessessesssossassessesnssssassas 1,183,808 | oo 1,180,000 | ovovvoveveevereeeeeeeeeeee 1,051

Bonds - U.S. Special R

e and Special A

3133N3 VG 6

FH RE6015 - RMBS.

Amherst Securities Group LLC

...1,967,474

3140QC DT 0 |FN CA4613 - RMBS.......cocoveririniieieiiesie s ssesssssessesssees Bank of America Mermill LYNCH..........cvviiiriiriirisisee s essenses 993,698
647201 JJ 2 [NEW MEXICO MTG FIN AUTH.....oitiiiiiiiniiisiiesi s 10/03/2019........ RBC CAPITAL MARKETS......iutitietiteisstiss s sssis ittt snssnssnnsas | anes 2,154,200 . 2,000,000 | oo
3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAI ASSESSMENES. .. .. . vueuutureissistesetsttstesiseeseesetsesetssessearssesee fetseeseesesasseeseeseeseseeseeseseeeeeseesee a8 ee8eE1 o0 eE 408 eE8eE1 o8 084E8 401 EE L8408 408 £E 128 4E 8408 S0 LE 28408481 £ 08 4E 0408401 £E 18 4L 1S 08 £ 0L EHeE 408 £ 0 £ E L E 408 £ 08 e e E 408401 e e e et Eeesee  4eEeeseeseeseteeseesebeE et ees s et b antensen st sena 5,159,178 | v 4,961,172 5,176
Bonds - Industrial and Mi:
74968R  AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2 NOMURA SECURITIES/FIXED INCOME 2,000,000
95002F  AA 2 [WFMBS 194 A1 - CMO/RMBS.........coooviiiiriiiniinieiesicsisssiesiissienes 11/19/2019........ WELLS FARGO SECURITIES LLC......
98955R  AB 5 |OR ATF = CDO.....viuiiriiiirissiriesns st sessnsssnssnsnes 11/08/2019........ DEUTSCHE BANK SECURITIES, INC......oocvinivnirrinininens

3899999. Total - Bonds - Industrial and Miscellaneous

..4,002,331

8399997. Total -Bonds - Part 3.,

10,345,317

8399999. Total - BONAS. ......oveieriiirisiisieeissiessnienssnisenenssene

10,345,317

9999999. Total - Bonds, Preferred and Common Stocks

10,345,317

XXX
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Annual Statement for the year 2019 of the  Triumphe Casualty Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) [ /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38373A D9 4 |GNR0969E PV - CMO/RMBS...........ccooooirririiiiriniisinis .. | 12/01/2019. | Paydown.........ccoovvvvvcmmmmvvccieennn | 4682 | e 1,682 | oo 11,891 1,749 . (67) 08/20/2039.
38379X KD 1 |GNR 1683D AP - CMO/RMBS - [ 12/01/2019. | Paydown............covvvcvvvcsvcvcvinc| 34076 | e, 31,076 | oo 34,752 32,103 | o | e (072 P— 10/20/2045.
912828 C6 5 |UNITED STATES TREASURY.... .. | 04/01/2019. | Maturity @ 100.00.... 250,000 250,215 250,011 . (1) 03/31/2019.
912828 F3 9 |UNITED STATES TREASURY..........cmmimssssiineenn .| 09/30/2019. | Maturity @ 100.00......cocccvmeee | f 600,000 | ......... 600,000 | ........ (AT — 601,216 | .ovvveeeeeeecc | o (VA1) ) P— 09/30/2019.
912828 R8 5 |UNITED STATES TREASURY........ccooovvmiriiiriiisneiiinciiinnenns | - 06/24/2019. | Maturity @ 100.00........ccoocomveuee | 1,000,000 | ...... 1,000,000 | ...... 1,002,383 | ........... 1,000,364 06/15/2019.
0599999. Total - Bonds - U.S. GOVEMMENL......ocomimiiimimiissiinssissimisisisssmnnissssmnnisissnniss s || 1,882,758 | ....... 1,882,758 | ....... 1,906,741 | ........... 1,885,443 XXX
Bonds - U.S. Political Subdivisions of States
975672 6Y 7 |WINSTON SALEM N C...cevvvrrirrirrriiesriienenes I . | 06/01/2019. | Maturity @ 100.00..........ccocvvevnee 300,000 304,561 06/01/2019.
2499999. Total - Bonds - U.S. Political Subdivisions of Sates.............ccccoiriiiriiiiniiiiiiinis i | 300,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
11506K CY 5 |BROWARD CNTY FLA PORT FACS REV........c.cooovvvvirriinnnes .1 09/03/2019. | Maturity @ 100.00........coovvvvceee | 550,000 | ..........550,000 | .......... 595,848 | .............. 554473 | oo | oo BAT3) [ e | oo (BAT3) [ e | e 550,000 | ..ovvuvrnrirenes | e | cerieeieiens 0. 27,500 | 09/01/2019.
196479 N9 6 |COLORADO HSG & FIN AUTH - | 12101/2019. | Direct 100,000 105914 | oo 105,202 | covoccceeereee | coreereees(BT8Y | oo | oo 8T [ e | e 100,000 | covvcceoereecs | v | eeeeeieieressinO | e 2,526 | 11/01/2048.
3128P7 XX 6 |FH C91594 - RMBS .. [ 12/01/2019. | Paydown.. 11,239 ..10,732 01/01/2033.
3130A6 LE 5 |FEDERAL HOME LOAN BANKS .. [10/10/2019. | Call @ 100.00... ! 435000 | oo 434,996 | oo | oo | oo | oo e | e 435,000 07/26/2022.
3130A8 3W 1 |FEDERAL HOME LOAN BANKS .. [ 11/25/2019. | Call @ 100.00... T 230,000 230,000 230,000 230,000 05/25/2021.
3130A8 7G 2 |FEDERAL HOME LOAN BANKS........ccccoovvvivimririicnnirciis .. | 05/24/2019. | Maturity @ 100.00..................... S R 510,000 | .......... 510,000 | .......... 510,000 | vovvvvvvennnns 510,000 | veooorerrcri 05/24/2019.
3132J4 H3 6 |FHG30949-RMBS..........ccoooommrvarriraririnns .. [ 12/01/2019. | Paydown 22 245 08/01/2036.
31331 AW 3 |FEDERAL FARM CREDIT BANKS.........cccovvniimiireinrirernnis .| 01/07/2019. | Maturity @ 100.00.... 20.006 01/07/2019.
3133N3 VG 6 |FHREB015-RMBS.........cccooovvvvrarri .. [ 12/01/2019. | Paydown 09/01/2049.
3134G8 XX 2 |FEDERAL HOME LOAN MORTGAGE CORP.......cccconvvvevrnnee .. [ 10/28/2019. | Call @ 100.00... 693956 04/28/2021.
3134G8 72 8 |FEDERAL HOME LOAN MORTGAGE CORP..........cccocouuunuee .. | 10/28/2019. | Call @ 100.00........oovvveecmmmmeea | 700,000 | ..........700,000 | ..........700,000 | oo, 700,000 | .oovvvvvvorerens 04/28/2021.
3134G9 FJ 1 |FEDERAL HOME LOAN MORTGAGE CORP. .| 11/25/2019. | Call @ 100.00... 270,000 | ........270,000 | ... 270.000 | oo 270,000 | oo o i 0 i 270,000 05/25/2021.
3134G9 RQ 2 |FEDERAL HOME LOAN MORTGAGE CORP. .. [ 12/16/2019. | Call @ 100.00... 20,000 ...20,000 06/15/2021.
3134G9 YJ 0 |FEDERAL HOME LOAN MORTGAGE CORP. .. | 12/30/2019. | Call @ 100.00... 35.000 ...35,000 06/30/2021.
3136A5 BB 1 |FNR 1240C PA - CMO/RMBS .. [ 12/01/2019. | Paydown 1,722 09/25/2040.
3136AC A5 0 |FNR 1318J PA- CMO/RMBS .. [ 12/01/2019. | Paydown 8,420 11/25/2041.
3136AT CK 8 |FNR 1650A BN - CMO/RMBS. .. [ 12/01/2019. | Paydown.. 2699 02/25/2046.
3136AT JR 6 [FNR 1649A PA - CMO/RMBS .| 12/01/2019. | Paydown 12,469 09/25/2045.
3136AT U8 5 |FNR 1677B BA - CMO/RMBS . wer | .. [ 12/01/2019. | Paydown 60,431 01/25/2045.
3136AU RZ 6 |FNR 1692A DA - CMO/RMBS.......cooovivieriiriririissineiiens .. | 12/01/2019. | Paydown 21,752 02/25/2034.
3136AV V9 7 |FNR 1722B BE - CMO/RMBS .. [ 12/01/2019. | Paydown 12,182 08/25/2040.
3136AW JZ 1 |FNR 1731A QA - CMO/RMBS..... .. | 12/01/2019. | Paydown.. 44,490 11/25/2045.
3137A2 PF 2 |FHR 3766D HE - CMO/RMBS .. [ 12/01/2019. | Paydown 5,837 11/15/2020.
3137B0 DW 1 |FHR 4183E ME - CMO/RMBS . [ 1200112019, | PaYAOWN...oovevoesvensvensie | TAAB | 71416 | oo 86,797 72,080 02/15/2042.
3137BC  GX 0 |FHR4360C KA - CMO/RMBS...........ccoooooierriiereireriiiecerieenns - | 12/0172019. | Paydown.......cooovvvvvvvvenvncncncicnenanc | L 30772 | 30,772 | coovr 38,374 31,692 05/15/2040.
3137BR 6T 7 |FHR4608G HA - CMO/RMBS .. [ 12/01/2019. | Paydown 9,595 8,873 06/15/2041.
3137BS YX 5 |FHR4631E AC - CMO/RMBS. .. [ 12/01/2019. | Paydown.. 14,720 12,940 08/15/2043.
3138ER VP 2 |FNAL9621-RMBS........cccoooirriiiriiriierienenas .. | 12/01/2019. | Paydown 14,610 13,047 01/01/2037.
3138ES B8 0 |FNAL9962- RMBS .. [ 12/01/2019. | Paydown 12,190 01/01/2036.
313970 RJ 0 [FNR1163B MV - CMO/RMBS.........ccoooovvviirriinriinrineens .. | 08/01/2019. | Paydown 196,031 | 196,031 | 1000rrn202,372 | oo 196,031 | oovveverevevces | eovrerrerriressss0 | vererseeseeeenn | coveeseseeereeeeen0 | eoveeeecreresssen 07/25/2024.
3140QC DT 0 [FNCA4613 - RMBS........ccooviiirieiirriiinnrieseiiseseiseseisesenis . [12/01/2019. | Paydown..........coovvvvurnnriiiinienns 11,528 211,528 [ e | e | e | e, 34 | 11/01/2049.
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SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) [ /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
31417Y  SD 0 |FNMAO515 - RMBS........oieiiirinrierieeineeseeiseisseisesinens . 1 12/01/2019. | Paydown 26,433 ..(530) | .. ...(630) ...25,904 09/01/2025.
31418A  AJ 7 |FNMA0908 - RMBS..........ccccoovvvrirnrirens .. [ 12/01/2019. | Paydown 18,173 ....(868)].. ...(868) ..17,305 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS.........cocovvvvrrircrnins .| 12/01/2019. | Paydown 28.056 | oo | (1,724)] .. (1,724) ..26,332 06/01/2032.
31418A HQ 4 |FNMA1138-RMBS............ .. | 12/01/2019. | Paydown 69,697 . (4,036) .. (4,036) ...65,661 08/01/2032.
31418B 7E 0 |[FNMA2692-RMBS........cccocovvierrererrnnn .| 12/01/2019. | Paydown 27,800 | oo | v (1,187)] .. .(1,187) ..26,614 07/01/2036.
49151E  Z2 2 |KENTUCKY ST PPTY & BLDGS COMMN REVS........ccccrnere. | . 02/01/2019. { Maturity @ 100.00........cccooceeee | L 780.000 | .........780.000 | .........880.402 | .o 780,995 | ..voovverrereeene | eerrereeenen995) [ oo | eeeeveiiereens(995) | oo | v 780,000 02/01/2019.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C.......... . [12/01/2019. 17,907 ..17,907 07/01/2043.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M............. . | 12/02/2019. 79,010 ...75,000 12/01/2048.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........ . [12/01/2019. | Paydown.. 61,723 ..61,723 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........ . [ 12/01/2019. | Paydown.. 62.470 ..62,470 03/01/2047.
61212R  8H 2 |[MONTANA ST BRD HSG.......ccccconene. .. [ 12/02/2019. | Direct. 36,896 ...35,000 06/01/2049.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG............. . [ 12/02/2019. | DIr€Ct......covverrerirerirerieceiens 73,899 ...70,000 09/01/2048.
647200 X6 6 |NEW MEXICOMTG FIN AUTH - MBS.... .. | 12/01/2019. | Paydown 57,295 ..55.413 10/01/2043.
649083 AA 0 |NEW VALLEY GENERATION | - ABS .. | 03/15/2019. | Maturity @ 100.00.... 26,541 ...26,335 03/15/2019.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH .. | 10/01/2019. | Direct.... 93053 11/01/2044.
924190 EL 1 |VERMONT HSG FIN AGY. .. [12/01/2019. | DireCt........cvvoevvevevsecviseccieen | 465.000 | oo 165.000 | o 171,890 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ccccouuiimiiin ivnrvvvisiinsssiiesssisssssissssssissssssssssssssssssis | 5,820,313 | .......5,820,313 | ... 6,107,292 XXX
Bonds - Industrial and Miscellaneous
05364C AS 1 [AVERY7A2-CDO e C|06/27/2019. | Paydown 250,000 250,000 249 575 249779 [ oo | o220 | e o221 | e | e 250,000 01/18/2028.
073877 CS 9 |BSABS 05SD3 M1 - RMBS....cc.ccoooiiivmmiisiinnriisiirnssiins <[ 1212612019 PYAOWN..oosvvesvvvesvvesssenn | 38,047 | oo 38,047 ...30,587 36,568 ..38,047 07/25/2035.
14312) AL 6 |CGMS 155 A1B - CDO.......... . .. | 02/2712019. | VARIOUS...........ooomnvrvivssnnerienns | 350,000 350,000 350,000 350,000 [ oo | ereereeeeereeneeees | evereeeeenienees | eereeeeerieriesess oo | e 350,000 01/20/2028.
23342K  AC 8 |DRB17TAAZB-ABS........cccoommrriiiinnerriinsrrsisnsssisniseessisanns - | 121252019 | Paydown........oosvsneevvcvevnnsssssssns | 243415 | oo 243415 | oo, 243326 | oo, 243341 | oo | e T | e e T | e | e 243,415 05/27/2042.
263534 CL 1 |E|IDUPONT DE NEMOURS AND CO.....c.cocovrivrrmrrririernns .1 05/17/2019. | Call @ 100.00... 60,000 ....59,934 59,970 ...59,979 05/01/2020.
46637V AA 3 |JPTEP A-CMO/RMBS........... .. | 12/01/2019. | Paydown.......... 77,635 ...78,903 09/17/2042.
525ESC  1C 3 [Lehman ESCrow.......ccccvvrvivrvernriviniinnns .| 07/18/2019. | Not Available...........ccoouewsmvevvnc | D20 A A i it i i it i 1 12/23/2099.
74968R  AA 3 |RPIT 191 A- CMO/RMBS... .. | 12/25/2019. | Paydown ..19,865 10/25/2063.
82652K AA 2 [SRFC171A-ABS .. | 12/20/2019. | Paydown..........ccoowvvvcmvmvmcvcimnenn | 122168 | 122168 | 246972 | S5 1 OTRTOOTRN RSPy A DUSSTSTOORN OISOy A DUSOPRTOOTN I 122,168 03/20/2034.
85022W AA 2 |SCFT 16AA-ABS .. | 07/01/2019. | Paydown...... 99,580 99,580 11/25/2023.
88732 AS 7 |SPECTRUM MANAGEMENT HOLDING COMPANY LLC...... . | 04/01/2019. | Maturity @ 100.00.... 04/01/2019.
92257A AB 0 |VCC 181 A-RMBS......cccooovrvmrriarirennns .. [ 12/01/2019. | Paydown 04/27/2048.
95002F AA 2 |WFMBS 194 A1 - CMO/RMBS .| 12/01/2019. | Paydown 09/27/2049.
3899999. Total - Bonds - Industrial and MiSCEllangOUS..........cccuvvvvrsivrssisvrsssssessssssssnssiins vvssissessssssssissssssssssssssssssssssssssssssssssesnnss | 1,919,773 | ..o 1,919,054 | ....... 2171537 | v, 1,891,002 | oo [ (1,467) .(1,466) XXX
8399997. Total - Bonds - PAM ... s | 9,022,844 | ....... 9,922,124 | ..... 10,557,860 | .......... 9,835,201 | .o | s (36,296) ..(36,295) | .00 | ... 9,918,199 | 0] 4645 | L4645 | 197,538 XXX
8399999. TOHAl - BONGS...oo s s | 9,922,844 9,922,124 | ..... 10,557,860 ..9,835,201 ...(36,296) | . (36,295) | .ovvvv0 | ov...... 9,918,499 | 0] 4645 | ... 4645 | 197,538 XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS..........oo.ccccvriisiivnrissiinnsssiiinisiiis o | 9,922,844 XXX | e 10,557,860 9,835,201 | woovvverd | o (36,296) (36,295 | o0 | 09,918,199 | o0 | 4645 | o 4645 | 197,538 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch.DB -Pt.B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB-Pt.D-Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the T riumphe Casualty Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Fifth Third Bank Cincinatti, OH.........cccoooriirriiiriissrssssssssssisssssssssssssss [ e | oo 0.40 334 68,720 | XXX
Region: Birmingham, AL........cccvieinienienieieieeieieseieseesee s esessesesesenes | ensenens 3,938 | XXX
US Bank. WIIMINGLON, DE......c.ooiiieiierreeee e sssssssessessenss | seeeenes 1,083 | XXX
The Bank of New York Mellon NEW YOrK, NY ..o sssssssnssnsinnns | aninnies | oniead 0.25 1 5,443 | XXX
0199999. Total - Open Depositorie: XXX XXX 335 0 79,163 | XXX
0399999. Total Cash on Deposit XXX XXX 335 0 79,163 | XXX
0599999. Total Cash XXX XXX 335 0 79,163 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 106,193 | 4. April 132,207 | 7. July 34,447 |10. October. 110,185
2. February. 106,250 |5. May. 122,249 | 8. August 37,760 |11. November. 109,921
3. March 132,172 [6. June 34,208 | 9. September. 113,088 | 12. December. 79,163
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Annual Statement for the year 2019 of the  Triumphe Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 |FIRST AMER:TRS OBG V. OO OO OO SD.. . | 09/04/2019....... . L VI O ' 19
31846V 80 7 |FIRST AMER:TRS OBG Y. OO OSSPSR SD.. . 101/03/2019....... . 1.200 0
825252 40 6 [INVESCO TREASURY INST.......oiiiuiimueieuiesseesseseseesessssesssesssesss et esees s ss et £s e s s 82882888 E 88184 E 8 b bbbt bfee SR8 eE b e bR R bbb bbbttt 12/30/2019....... . 1.480 10,295 150,296
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO R n e

8899999. Total - Cash Equivalents




Annual Statement for the year 2019 of the T riumphe Casualty Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona..
4. Arkansas... .... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 155,886 158,859
5. California... . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 2,031,271 2,124,406
6. Colorado
7. Connecticu
8. Delaware PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 111,300 113,472
9. District of Columbi
10.  Florida PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 200,000 200,000
11, GEOgia. e
12.  Hawaii
13.  Idaho. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 265,018 270,052
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 149,974 159,309
23.  Michigan MI..
24.  Minnesota M
25.  Mississippi MS|..
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 301,299 303,281
30.  New Hampshire.
31, New Jersey....
32. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 202,669 204,375
33.
34, . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 305,024 310,815
35.  North Dakota. .
36.  Ohio... PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS. 3,408,372 3,518,184
37.  Oklahoma.. .
38.  Oregon PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 415,325 423,452
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42.  South Dakota
43, Tennessee...........oomririienns
44, Texas PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 60,779 61,969
45, Utah..
46.  Vermont.
47.  Virginia PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 527,571 546,260
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 603,356 608,356
59.  Total XXX XXX 3,408,372 3,518,184 5,329,472 5,484,605
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.....ccccovermervres | e B.... | WORKERS' COMPENSATION 603,356 608,356
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 603,356 608,356
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