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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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 4,833,420 |........... 61.861 |......... 4,833,420 | 0 fen 4,833,420 |........... 61.861
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 [reeeeeereeeeeeeenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANEEEA ...ttt |es e [oeieieenas 0.000 [eeeevveiriinnes 0 feeeieeeens [OOSR (O 0.000
1.06 Industrial and MISCEIANEOUS .............occoveveveveeeeeeeeeieeeieieieeeeseseee e oo eeeeeeenee [ereeeaeneneas 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [.eeeevverrennes [OOSR [OOSR (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .. .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [.ovvoveieieenene [OOSR [0 [0 I 0.000
1.12 Total [ONG-term DONAS ......cveeeeeecieieeeeeee e s 4,833,420 |........... 61.861 |......... 4,833,420 |...oooorice [V — 4,833,420 |........... 61.861
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........covveeeeerins o 44,100 |............. 0.564 |....ccvnenee 44,100 [ [ IO 44,100 |............ 0.564
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON SEOCKS ........c.cvevevieieiiieieieteieieeee e e 44,100 |............. 0.564 |....ccoene 44,100 [ [N 44100 |............. 0.564
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeeieieeeeeteeeeeeeseteteseseseasassesssesesesesssss s sesesesesfeeseeseseenessesaenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coreeriirrieiiieiieieree e see et ere e see e e 0
4.04 Mezzanine real estate 10ans ...............cccocoviiiiiiiii 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiireininnnneeeeeeneseseseseeeeene oo 1,183,880 |........... 15.152 |......... 1,183,880 [ [V — 1,183,880 |........... 15.152
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeenininnineeeceneneees fooe 1,641,808 |........... 21.013 |......... 1,641,808 | [ S 1,641,808 |........... 21.013
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 2,825,688 |........... 36.165 |......... 2,825,688 ... 0. 2,825,688 |........... 36.165
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 7,813,381 100.000 7,813,382 7,813,382 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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 Fortitude Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiuiiiiitiiiiitiite ittt bbb bt bbbt E b E e E £ E e b E £ E A E e E e bt e b e e bt e b e e b e eb et 2eemse e e esene e s e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........iiiiiiiiii bbbt bbbt bbbttt aR e e aeeaesbesaeebesteeaesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ittt e e e e e e st e eaeeaae oeabeeabeeabe et e et e e s e aRe e abeeas eeesseeseeaseenaeeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e R PP RTPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b bbb e s e e b e e b e e b e e b e e h e d e b e b e s b e b e saebe S84 E SRS AR SR L AR e R LA b e R e e b e R e e b e b et ebesebeses sttt
P aXeTe (U= o e =TotoTU o | OO PRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......ccooeevvevneee...... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mN 16 .. e et e et teesutetasntntasseannstaansssaanssaaansseessteessseesaseeessteeaseeesaseeeasseeaaseeesase Saeeeenneeeanaeeenaseeeaeeenaneeaan
[DI=Ye [0 =Toqlo) g (v4=\iTo o le) f o 4=Tag 11U g g I=T oo lo =T o] =T or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A P PPRTPS

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt bbb bbb se e b e 0o b e b e e b e e e b e s e b b e e b e b e saebe 2281 E SRS A RS AL AR e R b e b e R b e b e b e e b e b e ats esbesesese s ese st
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b b e b e b e b bbb e b bt b b et b e e b e e b e e e b oA e SR e R e e s e bbb e bbb b b

O e = R e Ty A o] [0 Ty W B OSSP
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiiiiiiiiitiie ittt bbbttt ettt ettt abe s Seeeeseeeeesee e e e eeeeneens
[D2=Te [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= 0 g o0 L OO PRRPERRRRY

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ouiiiiiiiiiitiiiiiie ettt bbb bbb bbbt bR bbbt bt b e b bt e bt b 2msemmeeseeneee e e e e e e e e eeenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAN .............cccueueieeeeeeeceeteteeeeescaete et essseaesesesesssssaesesesessssssesesesassssssesesasassssssesasssassssstesesessnsssntesasans sesstsesesesananas 4,848,944

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e =TotoTU o | USROS
Unrealized valuation increase (decrease):

4.1. Part 1, Column 12

4.2. Part 2, Section 1, Column 15
4.3. Part 2, Section 2, Column 13

4.4, Part 4, COIUMN 11 o b e b bbb b b d b e e b e b E e h R E e E bbbt b et

Total gain (I0Ss) 0N diSPOSAIS, PArt 4, COIUMN T ... ..ottt ettt et s et eaeeoh e e sheeoh e e be e bt ea bt ea bt ea e e ea e e £h e e eh e e b e e bt e abeem bt eabeemeeaheesheeas oeneeseeseesaeenseenteennens 0
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.cuiiiuiiiieieieieeeeeeeeeee ettt ettt et et ese et es et et e s et ee et esseseseasesseseeseseeneaeeneaen 3,209,830
DedUCt AMOTHZAtION OF PIEIMIUM .......viiececeeee e ececeeteteteeceesetete s s sasaeeesesesesasasseses s sssasseses s s ssssse s s s ssssssseses s s ssssseses s sssssnseses s ssassnseses s s snanseses s s asansnss <hesetatseseees et asanaeas 2,013

Total foreign exchange change in book/adjusted carrying value:

LTS R =Y TR 7o) 13731 e TSSO 0

8.2. Part 2, SECHON 1, COIUMN T ...ttt b e bbbt b e b et e et e e s SA0sReRe s s e b e b e b e bbb b

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieieiieieteeeeeie e eeeeeee e eseaese s e e e eseseeesee e esesesee e e e e s eseseeee e e s eseseeee e esnseseeee s eseaesesesasanas Soisnens st es s s s ineee s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et b e te £ bbb bbb eh e b 4 e £ e E SR b4 £ oL E b b £ ot b bt te b e b s eeensnsea et en e st s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b £t E e R b€ eh e E 4o £ e b E b £ oL R b £ ee bbb et b b seeensnsea et es e st s s 0

9.2. Part 2, Section 1, COIUMN 17 ... e e e e e e e e e e e e s e e e e e e e e se e s e e ae e e e se e e aaes Sabeabeabeab e e b e e b e e b e bbb ans

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt ettt s bt e st h b e b e e st e b b et ettt s h b et et taeae 2oesansnseaesesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieiiiieeeee ettt ettt ettt eae et et et et et et et e s e se s es e s e s et e b et esses s es e s e s ese s et e s eseseeses e s et e b et eseaesseses s e s et et esese st eseses et b ek ebee et et ne e et bbb et 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccovviiiiiiiiiiiiiine s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-+10) ......cceeveverreerereeeeeeseceeteeeseeesesetesesessseaesesesessseaesesesessssssesasasanas seestsesesesenanns 4,877,520
(DTt Lot i (o) =TI gTe g F=Te o Ty (=T o JR= T 4o USSR 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccuruouiiieeeceete e eeeeeceete e e eescaete et esesssae s e s esesssaesesesessssesesesesessssseesesesessnssansesasanana Saesesesesesnacnas 4,877,520
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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 .........coovevvveviirnirneicne s 4,833,420 |.......coccouee. 4,694,534 |................... 4,832,953 ..o 4,898,100
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 4,833,420 4,694,534 4,832,953 4,898,100
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.
Identified Funds, Unaffiliated Bank 9.
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries
(unaffiliated) 11.  Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 4,833,420 4,694,534 4,832,953 4,898,100
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous 15. Canada
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccoeveevevnerrneieee i 44,100 | 44,100 | 44,100
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 44,100 44,100 44,100
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 44,100 44,100 44,100
26. Total Stocks 44,100 44,100 44,100
27. Total Bonds and Stocks 4,877,520 4,738,634 4,877,053
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T s 1,599,947 |............... 2,872,946 141,217 o 219,309 [ XX o 4,833,420 O e 4,804,844 O s 4,833,531
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 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
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
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

12
Total Privately
Placed (a)

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

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 1,599,947 |............... 2,872,946 141,217 219,309 [ 0 o 4,833,420 |..ooovverereee 10020 o XXX e e XK o 4,833,531
12.2NAIC 2 ... N
123 NAIC 3 e
124 NAIC 4 oo
125NAICS ...
12.6 NAIC6 ... N
12.7 TotalS .o e 1,599,947 |............... 2,872,946 |...ocoeeeeeeeeeeen O e 141,297 [ 0.219,309 | 0 [ (D) 14,833,420 e 10000 [ XK Lo XX e e 4,833,531 |
12.8 Line 12.7 as a % of Col. 7 33.1 59.4 0.0 2.9 4.5 0.0 100.0 100.0 0.0

13. Total Bonds Prior Year
13.1 NAIC 1
13.2 NAIC 2
13.3NAIC3 ...
134 NAIC4 ...
13.5NAICS ...
13.6 NAIC6 ...

............... 3,205,714

............... 1,599,130

.............. 4,804,844

13.7 TotalS .o
13.8 Line 13.7 as a % of Col. 9

............... 3,205,714
66.7

............... 1,599,130
33.3

(b) ... 4,804,844
100.0

.............. 4,804,844
100.0

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAIC5 ...
14.6 NAIC 6

............... 1,599,947

............... 2,872,946

.............. 4,804,844

............... 4,833,532

14.7 TotalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuvrnrnnne.

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

......................... 2.9

.................. 219,421
......................... 4.5

4.5

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

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

0.0

0.0

0.0

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

0 current year of bonds with Z designations and $
0 current year, $

prior year of bonds with 5G| designations and $

0 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.

0 current year, $

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

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

......................... 0 ; NAIC 2

$

0; NAIC3 $

0:NAICA $ooveeeer. 0:NAIC5 $...........

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccceeeireeenccincenccenes o, 1,599,947 | 2,872,946 | O o 141,217 [0219,309 | XXX e 4,833,420 |.....covvvereere 100.0 oo 4,804,844 ... 100.0 oo 4,833,531

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
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 ..........ccccovreiiiniieiiesiereeee
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 ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee
5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals

o

. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccccvreiiiniciesiereeee
6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...
6.05 Totals

~

. Hybrid Securities

7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
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 ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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 0 0 0.0 0.0 0 0
10. Unaffiliated Bank Loans

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

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

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

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0

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

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

12.04 Other Loan-Backed and Structured Securities . |-

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities ........
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi

13.04 Other Loan-Backed and Structured Securities . |.

. 0
12.09 Totals B FT 1,599,947 |.ovviinen. 2,872,946 | [V P 141,217 |, 219,309 oo [V 4,833,420 |...ooveeviiiinenen 10010 o XXX [ XXX [ 4,833,531 |.ooooiiii (111)
12.10 Line 12.09 as a % of Col. 7 33.1 59.4 0.0 2.9 4.5 0.0 100.0 100.0 0.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccccceeiiiiiciiiiciiics v 3,206,714 | 1,599,130 [ovoeiiiieciiiieenn0 o0 o0 [ XXX [ XK e XXX o 4,804,844 (10000 4,804,844

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
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

13.09 Totals B FU 3,205,714 |.ceeenee 1,599,130 [ooveeereineirieineeenn 0 o0 o0 o0 [ XXX o XXX oo 4,804,844 | 100.0 Jorveeeieienne 4,804,844 |..cooviiie 0

13.10 Line 13.09 as a % of Col. 9 66.7 33.3 100.0 XXX 100.0 0.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 1,599,947 |...coinnne 2,872,946 |0 141,217 219,421 | XK 4,833,532 [ 10000 4,804,844 |.....cooviiiienn100.0 [ 4,833,532 | XXX

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities
15.03 Commercial Mortgage-Backed 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
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

15.04 Other Loan-Backed and Structured Securities . |.

Section 12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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 Fortitude Casualty 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 1,890,125 oo 0 o 1,890,125 [oveiiceeeeeeceea
2. Cost of cash equivalents aCQUIrEM .............ccceueveveeccueeeeeeeeeeceeee e e 411,389 [0 [ 411,389 o
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS ............cccceeveveveviieuereieeiieeeeeeeiens foeeeerereneeenenees 659,706 |.....cooveevrerrierieneens 0 [ 659,706 |....ovveererereiierciereian
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 1,641,808 |..oovovirrrneiceeeend 0 o 1,641,808 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 1,641,808 1,641,808

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair 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
912810-00-4 ..... UNITED STATES TREASURY ...evvvievnnienieenieenieennees foon van [ eennnes . 103.7344 |................. 132,884 ..o 128,100 e (33) [0 0 4375 3.608 ....12/08/2022 ...|....05/15/2041 ...
912810-SL-3 ..... UNITED STATES TREASURY ....oeeeevneieeeeennieeeeeeeneenn [0 8D s ...66.3906 |........coeeeeen 199,172 | 300,000 |.... eI [0 0 022,000 . 3.553 ....12/13/2022 ...|....02/15/2050 ...
912828-72-9 ..... UNITED STATES TREASURY .....ceevvvenvviriiiiinneerennnnns [0 8D et ...99.8555 |.......oeiiennnnn998,555 [ 1,000,000 |.... e 715 [0 0 [ 10500 . 1.607 ...01/15/2020 ...|....01/15/2023 ...
912828-7R-4 ..... UNITED STATES TREASLRY ... . 100.0000 |eeevvneneeeeeennineeee O feieeeie e 0 0] et o0 0 00125 0.125 ....11/04/2020 ...|....05/31/2022 ...
912820-8G-5 ..... UNITED STATES TREASLRY ... ...99.6602 |.. 600,000 599,987 |. 103 |0 000000125 0.151 ....06/05/2021 ...|....01/31/2023 ...
91282C-EA-5 ... UNITED STATES TREASLRY ... .. ...96.3750 [...cconnnnnnns 2,765,963 |...ccvvunnnnns 2,870,000 |eevvunnnens 2,872,946 |.... L (1,884) |0 [0 ]l 10500 L 1.410 ...08/31/2022 ...|....02/29/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - 4,832,953 [ XXX 4,694,534 4,898,100 4,833,420 (988) XXX XXX XXX
0109999999. Total - U.S. Government Bonds 4,832,953 [ XXX 4,694,534 4,898,100 4,833,420 (988) XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0] XXX 0 0 0 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0] XXX 0 0 0 0 XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds o[ XXX 0 0 0 0 XXX XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 0 XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 XXX XXX XXX
2419999999. Total - Issuer Obligations 4,832,953 [ XXX 4,694,534 4,898,100 4,833,420 (988) XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities of XXX 0 0 0 0 XXX XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 XXX XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0] XXX 0 0 0 0 XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 XXX XXX XXX
2509999999 - Total Bonds 4,832,953 | XXX 4,694,534 4,898,100 4,833,420 (988) XXX XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31339#-11-1 ... [FEDERAL HOME LOAN BANK OF NEW YORK .................. S N Ry 44,100.000 [...vvvevnennennnnnens 44,100 |.......... 1.000 |ooeeveiiiiiinnnnnes 44,100 |oveeeeiiiiiiiinnnes 44,100 | [ O O [0 N [0 O 0].. 03/22/2018 ..{...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 44,100 XXX 44,100 44,100 0 0 0 0 0 0 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 44,100 XXX 44,100 44,100 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

44,100

5999999999 - Total Preferred and Common Stocks

44,100

Line

w
@

coooo
~
w

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




€13

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 3

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

1 5 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Acquired Name of Vendor Actual Cost Par Value Dividends
912810-00-4 ......... UNITED STATES TREASURY ....12/08/2022 ... 145,447 ...
912810-SL-3 ......... UNITED STATES TREASURY ....12/13/2022 ... 219,203 |...
912820-EA-5 ......... UNITED STATES TREASURY ....iiiiuuuuniiiiiiuuiniissiitti s s s ittt e e e s teaii s e s s e eeais e s s s esnna s e e s eesnnnseseeeannnnsas ....03/31/2022 ... [UNKNOWN SOURCE .......iiiiuuuuniiiiiuuunissiiesunsiessetssussesseeusaasessessnnsseessesnnssessesnnnssessessnnnssssessnns |oossnnnsessesnnnnseseessnnnnseneees |oonnnseeeresnnnnneenees 2,874,830
0109999999. Subtotal - Bonds - U.S. Governments 3,239,481 3,298,100 2,253
2509999997. Total - Bonds - Part 3 3,239,481 3,298,100 2,253
2509999998. Total - Bonds - Part 5
2509999999. 3,239,481 3,298,100 2,253
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999

3,239,481
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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
912828-XG-0 .. |UNITED STATES TREASURY ....oevvvvviivvnnniiiriinns | eeeees ..06/30/2022 . |Maturity @ 100.00 ...225,000 ... 225,000 |............ 225,481 |............ 225,096 o (96) e 0 [ 225,000 [....covvvneeeenn 0 fovnniiininnnn O foniiiii 0 e 2,391..06/30/2022 .
912828-2G-8 .. |UNITED STATES TREASURY . ..03/31/2022 . | Maturity @ 100.00 .... 2,874,830 |.. ,874,830 |. .. 2,874,830 2,874,830 |... L0 ..2,874,830 |... ..03/31/2022 .
912828-ZR-4 .. |UNITED STATES TREASURY . ..06/31/2022 . | Maturity @ 100.00 ...... |ceeeiniiiiiinnnnns Jounnn ..110,000 ....110,000............ 109,962 |............ 109,990 [oovvvvvvnneeen O v 10 i O o 10 110,000 . .. .. ..05/31/2022 .
0109999999. Subtotal - Bonds U S. Governments 3 209,830 3,209,830 3,210,273 3,209,916 (86) 0 3,209,830 0 0 0 XXX
2509999997. Total - Bonds - Part 4 3,209,830 3,209,830 3,210,273 3,209,916 (86) 0 3,209,830 0 0 0 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 3,209,830 3,209,830 3,210,273 3,209,916 0 (86). 0 (86) 0 3,209,830 0 0 0 2,391 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

6009999999 - Totals

3,209,830

3,210,273

3,209,916

0 3,209,830




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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 Fortitude Casualty Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
BNY Mellon Asset Se XXX,
HSBC v L XXX.
City voeornnenne . XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 3,087 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 1,183,880 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,183,880 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

1,183,880

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...).. 713,688 4. 7. 10.  October.......}ccoiiiiis 1,557,815
2. February...|.oooiiinins 671,585 5. 490,279 8. , 11.  November...|.....c.ccccene 1,546,577
3. March 590,218 6. June 490,279 9. September 1,566,520 12.  December 1,183,770
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

CusIP

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AMER:TRS 0BG V
94975H-29-6 ........ ALLSPRING: TRS+ MM |
26200X-87-8 .......

DREYFUS TREASURY SECURITIES CM 781 ....eveeiiiiriiiiiiiiiiiiiiiiiiiiiiiiiisciiiie et

[ N 10/04/2022 ..........
[0 N IR 10/04/2022 ..........
...................... 12/02/2022 ..........

............................... 1,641,807

ocolo|lo|lo|lo|lo|oc|lo|o|o|o|o|o|o|o|o|e|a

295,309

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,641,808

295,309

8609999999 - Total Cash Equivalents

1,641,808

295,309

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

1A 0 1B.. .0 1C..8

1B 0 2B.. .0 2C..8

1C 0 3B.. 0 3C..%

1D ...0 4B.. 4C ..$ ...

1E ....0 5B.. 5C..$

1F .0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Fortitude Casualty 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

State requirement
State requirement

State
State

requirement
requirement

......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |

1. Alabama ...

2. Alaska .......ccceeiiiiiiiieee

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California ......ccccoevvvriiiiciiiienn,

6. Colorado .....

7. Connecticut

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

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

............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 5,032,780 5,032,780 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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