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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 5,062,457 |........... 80.788 |......... 5,062,457 | .o [ 5,062,457 |........... 80.788
1.02 All other QOVEINMENES .......cc.oiiuiiiiiieeieeeeee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEEA ... e [reseenenicaas 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANEEEA ...ttt |es e [oeieieenas 0.000 [.eeeeeeeeeerreeeieins e [ oo 0.000
1.06 Industrial and MISCEIANEOUS ............cccveveeveeereeeeeeeeeee e e 251,123 | 4.007 |............ 251,123 | [ 251,123 |............. 4.007
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [ foerereeieeeeererenes oo e 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [ foerereeieeeeererenes oo e 0.000
1.12 Total [ONG-term DONAS ......cveeeeeecieieeeeeee e s 5,313,580 [.ccovenvne 84.796 |......... 5,313,580 oo [ 5,313,580 |........... 84.796
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred STOCKS .........ccviieieeiieeeiereteeeeeeeee et es e [oeeeeeeienens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON SEOCKS ........cvovevivieieieiieicieteteeeeee e e [oeeeeieieiens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceurririereinceeneeseeersene e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovviieniiinnnnreeeeeseneseseseeeseene e 61,781 |............. 0.986 [..ccveeenne 61,781 [ e 61,781 |............. 0.986
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvieeeevereiniieeeeeeeseeses [ 890,978 |............ 14.218 |............ 890,978 | [ 890,978 |........... 14.218
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments ................c....foeeeeneee 952,759 |............ 15.204 |............. 952,759 |vveveeeeeieeins [ 952,759 |........... 15.204
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 6,266,339 100.000 6,266,339 6,266,339 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiitiiiiite ittt bbbttt bbb b bbb b E e H £ b E £ E £ E e E bt e bt e bt b b e eb et 2o mmeeseeee e e e e e e e e e e eennens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiii ittt bbbt bbbttt b e aR e e aeeresbesaeeaestestesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e e be s e e aaeeabeeas eeesseeseeaseeeaeenseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e R OO PPRPRRPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbttt bbb b e b b e se e b e o0 b e e b e e b e hese e b b e e b e b e saebe 2204 E SRS AR SR Lo R e R LA b oA e e b e R e e b e bt ebesebese s sttt
F oo (U= o e Tt oTU o | OO
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 .......c.ccccoviiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 ..o ettt e et teesatetosntntasseannssaassssaanssaaansseessteessteesaseeessteeaseeesateeeasseesasaeesase Saeeeeneeeannesenaseeeaseeenaeeeas
[DI=Ye [0 =Toglo] g (V4= \iTo o le) f o 4=Taa 11U g g I=Ta o lo =T o] =T or - o] o PO
Total foreign exchange change in book/adjusted carrying value:

LS o] = S =T i TR o1 10 o e A PP RRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b e bbb b e b b e se e b e e b e e b e e b e e e b oo e e b b e e b b e saebe S84 E SRS AR SR L e b e R Lo b e R e e b e b e e b e b e ass esbesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b bbb e b b e b b e s e b e e b et b e e e b e R e SR e R e e s e b b e bbbt b e

0T e = R e Ty A A o] [0 Ty e B O OSSR
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiiitine ittt bbb bbbttt abe s Seeeeeeeee e s ee e e e e eeeneeas
[D2=Ye [0 8 o) =T Mo o E=Te (4 a 11 C=To IR= a0 o0 L PRSP

Statement value at end of current period (LINE 11 MINUS LINE 12) .....o.iiiiiiiiiiiii ittt bbb bbb b bbb bR bbb bbbt bt e bt b 2esemmeessens e e e e e e e e e e ennenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAN .............cccueueveeeeeeceeteteeeeeecaete et essseaesesesesssssassesesessssssesesesassssssesesasassssssesesssessssstesesasansnsntesasans sessssesesesasanas 4,382,206
................... 1,751,024
....20,916

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e TotoTU o | USROS P PSPPI

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

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

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

4.4, Part 4, COIUMN T oo b b e bbb bbb b e b e b e bR E R bbb bbbt bR

Total gain (I0Ss) 0N diSPOSAIS, PArt 4, COIUMN T ... ..ttt h e b e e bt e bt e bt e a et ea et oa et oh e e 4R e e b £ e eRe e bt e a bt ea bt ea bt ea b e ehe e sheeabeeebe e beenbeen Aoeemteeseeenteaaseesseasenseenes
Deduction consideration for bonds and stocks diSposed Of, Part 4, COIUMN 7 .........cc.cuoiiiiieieeieieeeeeeeeeeeteeeet ettt et et e et es et eseas et e e et ess et essesesssesseseeseseesesesesenane 836,716
DedUCt aMOTHZAtION OF PIEIMIUM ........vicececeete e eeeececeete e teecaetetete s e sasaeeesesesesasasseses s sssasseses s ssssssee s s s ssasssses s s s ssssseses s sssssnseses s s assnseses s s ssansesesasasansnsnss <hes et taeseeesasatsacaas 3,850
Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o [¥T o o e T PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbbt b et eb e b e e s 288 sReReaE e b e b e b e bbb b

R T o=V G2 T=or oo 2 @70 (30 1o e I J PN

8.4, Part 4, COIUMN 15 ..ottt bt bbb bbb b e b e e b e bt e bR e b b e e E e b £ o4 b e e b e e b e e b e e b e a e LR EA RS EAEe R R R E R e bRt e s esbeseseseeesee et eas
Deduct current year’s other than temporary impairment recognized:

LT = T B R o] U T T T OO O T OTO OO POT SO PP PEROTEPPOPRPPPRRIOR

[ I oV G Y=o oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et b et h e bbbt e e b e be s S80a8eReaE e b e b e b e s et e et et

L =T R 7o ¥ oo N O OO ORR
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoiiiiiiiiiiiiiiiie i e
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6-T+8-+10) ......cceeveverreerereeeeeeeeceeteeeseeessesetesesessseaesesesesssesesesesessssssesasasenas seestsesesesasanas 5,313,580
(DTt [ Tet i (o) Tl gTeT g F=Te o Ty (=T o JR=T 4o U

Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cccuiieiieeeceete e eeeeecee e eeeeeescaete et eeesssae s e s esesssaetesesessssesesesesessssssesesesesssssassesasanana Saesesesesesnncnas 5,313,580
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .... 5,062,457 |.....ccooovennene. 4,889,111 |, 5,046,976 5,275,000
Governments 2.
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 5,062,457 4,889,111 5,046,976 5,275,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeeea e 251,123 [ 241,256 |...cocoovee 254,783 | 250,000
Identified Funds, Unaffiliated Bank LS TR 7 g F- o = Tt ) SO H PR RN
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals 251,123 241,256 254,783 250,000
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,313,580 5,130,367 5,301,759 5,525,000
PREFERRED STOCKS 14.  United States .......cooovvveeirieirieeeee o e
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ...
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 5,313,580 5,130,367 5,301,759
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

1. U.S. Governments
1.1 NAIC 1
1.2NAIC 2 ..
1.3NAIC 3 ..
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 1,972,754

............... 3,089,703

Total Current Year

8
Col. 7 as a % of
Line 12.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

5,062,457

............... 3,203,844

..15.2

............... 5,062,457

1,972,754

3,089,703

5,062,457

3,293,844

5,062,457

2. All Other Governments
2.1 NAIC 1 ..
2.2 NAIC 2 ..
2.3 NAIC 3
24 NAIC 4
2.5NAIC 5

2B NAICE ..o

2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1
3.2 NAIC 2
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

Possessions , Guaranteed
4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
44 NAIC 4 ..
4.5NAIC 5

46 NAICE ...

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
5.2 NAIC 2
5.3 NAIC 3
5.4 NAIC 4
5.5NAICS ..
5.6 NAIC6 ..
5.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

NAIC Designation

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
7

1 2 3 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

6.1 NAIC 1

6.2NAIC 2 ..
6.3NAIC 3 ..

6.4 NAIC 4
6.5 NAIC 5
6.6 NAIC 6
6.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

......................... 4.7

............... 1,088,363

..24.8

251,123 XXX

251,123

1,088,363 24.8

251,123

7. Hybrid Securities

7ANAIC1T ..
72NAIC2 ..

7.3 NAIC 3
74 NAIC 4
7.5 NAIC 5
7.6 NAIC 6
7.7 Totals

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3
8.4 NAIC 4
8.5 NAIC 5
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1
9.2 NAIC 2
9.3 NAIC 3
9.4 NAIC 4

9.5NAICS ..

9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3
11.4 NAIC 4
11.5NAIC 5
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

125 NAIC5 ...
12.6 NAIC6 ...

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

12 NAIC T o (D) e i 2,223,877 | 3,089,703 |...oieeeeeeeiieriens [rerereeeieeeereeninieens e [rereeieieiens 5,313,580 |..ovoveverieeenns 1000 [ XK foeeee e e XXX e e 5,062,457

12.2NAIC 2 ... N

123 NAIC 3 e

124 NAICH oo (D) e [ [ o sereeies [ e seene [eeerreereseeneeneeneenes [eeeseeneennesseeseeesieens foeeneeenns XX e e XXX e e

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

) -
(c)

12.7 TOtalS .o e | 2,223,877 |............... 3,089,703 | [ [ (o) 5,313,580 |....cvoveeeeeeee 10000 [ XXX e XK e [ 5,062,457 |......c........... 251,123

12.8 Line 12.7 as a % of Col. 7 41.9 58.1 100.0 95.3 4.7
13. Total Bonds Prior Year

13ANAIC T e 836,716 |.............. 2,223,098 |............... 1,322,393 oo oo e oot XX e fee et XK 4,382,207 . 1000 4,130,560 |.....oee...... 251,647

13.2 NAIC 2

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

137 TotalS ..o e 836,716 |[....cvnvnve 2,223,098 |...cceeenne 1,322,393 | [(c) 4,382,207 |.cooeenne 100.0 [ooeeeeeennes 4,130,560 |.coveeeeeenne 251,647

13.8 Line 13.7 as a % of Col. 9 19.1 50.7 30.2 100.0 XXX 94.3 5.7
14. Total Publicly Traded Bonds

TAANAIC T e | 1,972,754 |............. 3,089,703 |...oeceeeeeeiieriees [ esreeeieeins [ereeeen e [rereeeeeeieens 5,062,457 |.ooorererne 95.3 [ 4,130,560 |.oeveeeeererienee 94.3 | 5,062,457

14.7 TotalS .o

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

14.8 Line14.7asa % of Col. 7 .....cccovevveeenicfeen

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

15.7 Totals ..ccoeveveeiieeee,

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

4.7

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

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

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

........................... ; NAIC2 $

freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

current year, $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.iiiiiiicvceeeeee. 3 NAIC 4 $ i NAIC 5§, NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bon
2

ds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
6 7 8

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

. U.S. Governments

1.01 Issuer Obligations .................

1.02 Residential Mortgage-|
1.03 Commercial Mortgage-Backed Securities ...

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

.1,972,754 |..

3,089,703

..5,062,457 |.

.3,293,844 |.

.5,062,457 |..

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ..
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities
4.03 Commercial Mortgage-Backed Securities ...

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

etc., Non-Guaranteed

5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities ..
5.03 Commercial Mortgage-Backed Securities ...

. U.S. Special Revenue & Special Assessment Obligations

5.04 Other Loan-Backed and Structured Securities ...

XXX

5.05 Totals XXX
6. Industrial and Miscellaneous

6.01 Issuer Obligations

6.02 Residential Mortgage-Backed Securities

6.03 Commercial Mortgage-Backed SeCUrities .......... |ooccovvieeiiieeiieiiiiiis foreeiiiiiiceeccccieiie feeeeeeeeeeeeeeeeies e eeeeeceieeiee Joeeeeeeeeee e oo XXX feereeieeieeieeeeeeie oo [ 836,716 |.oooveeeriieine 191 | o

6.04 Other Loan-Backed and Structured Securities ... XXX

6.05 Totals 251,123 XXX 251,123 4.7 1,088,363 24.8 251,123
7. Hybrid Securities

7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities ...

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ...
8.02 Residential Mortgage-Backed Securities ..
8.03 Commercial Mortgage-Backed Securities ...

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX

12. Total Bonds Current Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

................ 2,223,877

................ 3,089,703

................ 5,062,457

................ 2,223,877
41.9

................ 3,089,703
58.1

................ 5,062,457
95.3

4.7

13. Total Bonds Prior Year
13.01 Issuer Obligations
13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds

13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank Loans .........
13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

836,716 |

................ 2,223,008

................ 1,322,393

................ 3,293,844

...251,647

................ 2,223,008
50.7

................ 1,322,393
30.2

................ 4,382,207
100.0

................ 4,130,560
9.3

14. Total Publicly Traded 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 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

................ 1,972,754

................ 3,089,703

....... 3,203,844

................ 5,062,457

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 1,447 618 | [ [ 1,447,618

2. Cost of cash equivalents aCqUIred ..............ccooueueueueureeeieieieieieeeeeeee e freseeereieeeen 1,067,611 oo e o 1,067,611

FC I Yoot U= o] e 1Yo TH T O S OO KOO RO

4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e

5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e

6. Deduct consideration received on diSPOSAIS .............c.ccoveveverereeeeeiiieieieiereaens |reeeeereieneens 1,624,251 oo o e 1,624,251

7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [

8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e

9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

B0 oo eeeeeee oo e eeeee e e e eeereeee oo eeneseeeees |eorereeeeeeeee e ORI O N N 890,978

11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [

12. Statement value at end of current period (Line 10 minus Line 11) 890,978 890,978

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE D - PART 1

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

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FP-8 ..... U S Treasury Bd D . 109.8130 |...oovvennnnnnn 329,438 |oninniiiinn 300,000 |.... w108 [ i [ 5375 SA33|FA coeves o 6,091 ....07/18/2002 ...|....02/15/2031 ...
912828-32-1 ..... U S Treasury Nt D ...96.6560 |.........oeeeeen.966,563 [oeiieeenn 1,000,000 |.... 853 [ e [ 22750 o 2.821 [FA ceevs eeeneieeeeeene 9,344 ....03/20/2018 ...|....02/28/2025 ...
912828-4V-9 ..... U S Treasury Nt D ...94.3520 |.....ooieennnn 943,616 [oinn 1,000,000 |.... 1 (3,326) [evniiiiiiiiiiiii e [0 2,875 | 2.486 [FA ...... ... 10,859 ....04/11/2019 ...|....08/15/2028 ...
912828-114-8 ..... U 'S Treasury Nt .. N ...97.0900 |.. o850 [oeeeiii e [ 2125 2.194 |FA . ..7,040 |... ....08/27/2017 ...|....02/29/2024 ...
912820-CR-0 ... US Treasury Nt .. ...85.1480 |.............. 1,702,968 |.............. 2,000,000 |.... e 19504 [ e [0 12000 . 3.266 [JJ .oooiin |oviiiiiiiiis 8,370 ...06/22/2022 ...|....07/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - XXX 4,889, 111 5,275,000 5,062,457 17,589 XXX XXX 41,704 103,094 XXX XXX
0109999999. Total - U.S. Government Bonds 5,046,976 | XXX 4,889,111 5,275,000 5,062,457 17,589 XXX XXX 41,704 103,094 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX XXX XXX
873050-CH-2 ..... |TTX 00 Sr Nt L. | ...... | ....... |1 ........... 1FFE |t 254,783 [...96.5020 [.......ccennnnnns 241,256 |..ooeennnees 250,000 [...ooeeeennnnnnns 251,128 |oeeeeieeeiiiees foeeieeiinnnns (524) |-evveneeeeeenins foeeeeeeiiiiiieneee |1ee...3.600 |...... 3.370 [JJ cooiien e 4,150 |eeeiiiiiinnnnn 9,000 [....02/17/2015 ...|....01/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 254,783 [ XXX 241,256 250,000 251,123 (524) XXX XXX XXX 4,150 9,000 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 254,783 | XXX 241,256 250,000 251,123 (524) XXX XXX XXX 4,150 9,000 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 5,301,759 | XXX 5,130,367 5,525,000 5,313,580 17,065 XXX XXX XXX 45,854 112,094 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 5,301,759 | XXX 5,130,367 5,525,000 5,313,580 17,065 XXX XXX XXX 45,854 112,094 XXX XXX

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

1A 1ALS 5,062,457 1B .. 1C..$ ... 1D..$ ... 1E.$ ... 1F..$ . 251,123 1G..$.......
1B 2A .8 ... . 2B.. 2C..$

1Cc 3A..8 .. 3B.. 3C..$

1D 4A .8 .. 4B .. 4C .8

1E 5A..% ... 5B .. 5C..$ ...

1F 6...%




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912820-CR-0 ......... US Treasury Nt 1.000% 07/31/28 ...iiiiuiiiiiiiiiiii it e e ciiiis e s s eri e s s resa e s s rrsna e eserrnnnnes | eeeseesnnneeeeees ....06/22/2022 ... | Goldman Sachs & COMPANY ......:iiiiiesuusiiiiuuuuniisiiuuuusiesseusuuseessesnusssessessnnssessessnnnssesressnnsseerenns |oossnnseeesesnnnnseseessnnnseeerees |oonnseeeresnnnnneenees 1,751,024 [...oooiviniiiiinnnn 2,000,000 f..ooiiirniiiiiiiiiis 7,901
0109999999. Subtotal - Bonds - U.S. Governments 1,751,024 2,000,000 7,901
2509999997. Total - Bonds - Part 3 1,751,024 2,000,000 7,901
2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 1,751,024 2,000,000 7,901
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

1,751,024
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
90270R-BC-7 .. |UBS-Barclays Comm Mort Tr CMBS Ser 2012 .....]....... ..06/10/2022 .| Paydown ......vviiiiinnnnniviiiiiniiniiiiiins e 836,716 |....cuunnnnns 836,716 [............ 852,012 [............ 836,716 [.....oovvvveiniins fovvenninniiiiiiins foveiniiiiiiiiins foviiiii e o 836,716 |..eeveviiiinnns fooveviiiiiniiiiins Jovveiiniiiiiiiinns foviiiiinnns 8,978 |..12/10/2045
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 836,716 836,716 852,012 836,716 836,716 8,978 XXX
2509999997. Total - Bonds - Part 4 836,716 836,716 852,012 836,716 836,716 8,978 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 836,716 836,716 852,012 836,716 836,716 8,978 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX

6009999999 - Totals

836,716

852,012

836,716

836,716




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

Depository

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During
Year

Rate of
Interest

Amount of Interest
Accrued December 31
of Current Year

5

Balance

Bank of New York Mellon

. New York, NY

0199998 Deposits in

depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX

0199999. Totals - Open Depositories XXX XXX 61,781
0299998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX

0299999. Totals - Suspended Depositories XXX XXX

0399999. Total Cash on Deposit XXX XXX 61,781
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January.....J..
2. February......
3. March

...................... 127,182
...................... 175,496
228,055

.......................... 1,714 7. ceeeeeeeieeieeen D, 234
.......................... 1,419 8. ,
June 734 9. September 61,781

10. October
11.  November...
12.  December

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

2509999999. Total Bonds

...................... | Nationwide Cash M L LT e P R 1 4 L N D 11 B T R - oL PN < P FE PPN  JL.7A |

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 890,978 13,471

8¢

890,978

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE VICTORIA SELECT INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

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

1. Alabama ... AL [ | e e e [reesnee s e e ssneeninnees |eerneennee e e e sreenee ereesir e e s e e e e nne [rreere e

2. Alaska

3. Arizona

4. Arkansas ..., AR [

5. California ......ccccoevvvriiiiciiiienn, CA |

6. Colorado

7. Connecticut .......cceceevivienieneeene. CT [ s

8. Delaware ........cccceevvvvvveeeee. DE o s

9. District of Columbia .................... DC | e
10. Florida ..............
11.  Georgia .....ccceceeeveveeveveveveereee. GA | Boo |[For protection of state's ph's .o fos e oo 45914 | 42 458
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA | ] e [ e [ e
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....coocoeeveeevceeecceeeee . NV
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina .........ccccceevvevnecee. NC [
35. North Dakota .
36. For protection of all ph's
37, OKIAhOMA ...t O [ ] e [oeseeee e e e ieees oeeeeeeeeesieeiesineies eeeesesieeine e sneineins oeeeseee e
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,009,438 1,923,029 644,543 663, 165

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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