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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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 4,155,472 |............. 5.607 |......... 4,155,472 | 0 fen 4,155,472 |............. 5.607
1.02 All Other GOVEIMMENLS .........c.cveveveeeeeeiieieeeieeeeeeeieeseieeeeeesssessnesesesesereseseseeeeeseeenenens O oo 0.000 [.-eeeeeeeeeeeenenreeens O e O et 0 e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ...t 6,463,787 |.....coconc 8.722 |......... 6,463,787 | 0 fn 6,463,787 |.....coco.. 8.722
1.06 Industrial and MISCEIANEOUS ..............cocveveveveveeeeeeeieieiereeeeeee e |reenes 52,522,840 |............ 70.871 |....... 52,522,840 |.....cvone 0f...... 52,522,840 |........... 70.871
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 feeeieeeens (L R [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 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 deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 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) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 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 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 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.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 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) .......cccovviieniiinnnnreeeeeseneseseseeeseene e 86,604 |............. 0.117 [ 86,604 |......ocveeeene [N 86,604 |............. 0.117
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeevevereineeneiereeisnns oo 10,881,926 |............ 14.683 |....... 10,881,926 |....cooovcvicne 0f.... 10,881,926 |........... 14.683
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooe.o... 10,968,530 |............ 14.800 |....... 10,968,529 |.....cvovevree 0f.... 10,968,529 |........... 14.800
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 74,110,628 100.000 74,110,628 74,110,628 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiitiii ettt bbbt bt bbb bR e ereerearesbesbesaesaeereeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt eas eeernesnssreeareeareeareeareeas 0 0

Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ....oiiieieiiiiieietetetet ettt ettt ettt se sttt et et et e s e se s es e s et e s eb et esess e es et et et eseseseseas s es e s e s et et esesess s eseseseseseses bbb ebee et st st e et ettt eeeae e 0

3.2 TOtAlS, Pt 3, COIUMN 17 .eiitiiiieieetetiere ettt te et ee b e £ te b b et E b b 1o R b £t E bbbttt 2o enen s ma et nsen st se s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ...ttt ettt ettt b e st e sa et sheesheesh £ e be e bt e e bt ea bt ea et eae e 1R e e Ahe e b e e b e e b e em bt embeemeeaaeeaheens oemeeseenseesaeenteanteeneens 0
Deduct amounts received on diSpoSals, Part 3, COIUMN 15 .......iiiiiiiiie ettt ettt e et esbeesheesbe e be e beeaseeasesasesheesbeesbeesbeenbeeabeenseanseeasesseeas Sesessseeaseaaeenesaeeaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:
6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiiitetieri ettt ettt b e b b ee bbb et E b b€ e bR b £ E e E b E ot h bttt 2o s ensn s et et s en et s s 0
6.2 Totals, Part 3, Column 13 ...

Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieie ettt ettt ettt s et et s a et e b et e s e se s ee e s et e s eb et essss s es s st et et eseseseas s es et e s et et esesess s sseseseseseses bbb ebee et st neea bbb bsetaeae 0

7.2 TOtAIS, PArt 3, COIUMN 10 ...utiiieieeietiereis ettt eee et ts e b e et ee bbb ee e b b oot e b b8 E 1 £ ee e b b £ E e E b e st b ettt 2o e ensns et et esennsnae s s s 0 e 0
Deduct current year’s depreciation:

8.1 TOtAIS, PArt 1, COIUMN 17 .ottt ettt b et ee bbb ee b e E b b€ ee LR b £ b st E ettt a0 e ensns et et e enn st et s 0

8.2 TOtAlS, PArt 3, COIUMN O .......uuiuieiiiiieietetetet ettt ettt ettt s e e st eae s e s et e s eae s es e s et eses et esess s es e st et et eseseseas s as e s e s et et esesess s es e st et et eses bbb ebee et et ne e e b bbb senae e 0 0
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5F6-7-8) .........c.ccuiiiiiiiiiiiiii bbbttt bbbt e e e e e e e e e e e e e e een 0
[DI=o (011 o) =T M To o E=To (4 g 1L C=To IR= 00 To 0L OO RPR 0
Statement value at end of current period (Line 9 MINUS LINE T0) .......iuiiiiiiiiiiiitiitiite ettt bbbt bbb bbb bbbt bt bt e bt b e e bt e bt e s 2mmeesenneensee e e e e e e eneeaen 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOF YEAT .........ciiiiiiiiie e —ee e e e et e e e e e e e e eeneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbbt bbbt bbbt bt bt s R e e s e e b e s b e steebestesreeaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt e e e e e e st e eaeeaae oeabeeabe e et e et e et e e e e e Reesheeas eeesseesseaseenseenseeaeeaeeaaeas
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbbt bbb bbb e e b b e se e b e e 0 b e e b e e b et e b e s e e b b e e b e b e saebe S0 HE SRS AR SR L LR oA L AR e AL e b e R e e b e Rt ebesebesetese et

P aXeTe (U= o e Tt oTU o | OO SPROROS
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column Q .......ooeiieiieeeeeeee e oo

5.2 Totals, Part 3, Column 8 .......c.cccovvvvvvee. A ... B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbbt

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b b b e b bbb b e s b bt b b E s e b e e b et b e e e b e R e SR oA e e e bbb e b s bbb

0T e = R e Ty A O o] [0 Ty T O OO RN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ccuiiiiiiiiiiiiiiiiiieieeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt h e bt et e e e et et e e e oS e oo H e e e e £ R e SR e £ E e £ R e e R e e R e SR £ £ R e £ E e e e e £ R e £ oe £ R e £ Re e R e e EeeE e e e e e e e eR e e R e eeeeeeeeeeeean SR e R e et
ST o] ol = I (g T= Y B o TU T PR
Deduct total NONAAMIEA @MOUNLS .............o ettt et h oo e e e e E oo e e e e e oo e e e e e R e e R e £ e e SR e £ R e £ R e e R e SR e e R e e R e e e e e R e e e e e e e eheeeesReeeeeeeaae s S0esE e s et e e et e e e

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbttt sb e e e e e e e e e e eenees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........uiiitiiiiiiti ittt bbbttt bbb b bbb b e E £ e E e AR E £ R e E e E e bt e bt e bt e b e e bt bt 2o mmeese e s ene e e e e e e e e eeenneas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......ccooeevvvneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et ttesutetasntntasseannstaasssnaanssaaansseessteessteesaseeeanteeaseeesaseeeasbeesasseesase Saeeeenneeeeaeeenaseeeaeeenaneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese 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 e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ..............ccueueveeeeeceeeeteeeeeesctetetesesessseetetesesessssesesesesessssesesesssssssesesesessssssssesassnssssaesasasassssssesasasans sestsesesesasanas 41,776,137
................. 33,022,259
....50,499

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

JaXeTe (U= o) e =TotoTU o | USSR
Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

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

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

4.4, Part 4, COIUMN T1 oottt h bbbt £ bbb bt £ e e E b E bt £ e e E bbbt e et b bbbttt ne R R e a e .0
Total gain (loss) on disposals, Part 4, Column 19 (81,311)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiiiioieeeeiee ettt ettt et a e et et et e s es e s et easesesssessaseeseseeeeaeeneaen 11,541,649
DedUCt aMOTHZAtION OF PIEMIUM ..........ieeceeeeteeeececeeee et e caeeete e saeseaese s s s asaseese s s s ssaseesesesesssssseses s sssasssses s s sssnsssesas s s ssseses s s ssssseses s s sssnsesesasssasansnsasas 2etatscheeeseeastacaes 83,836
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s s e s et a2 e b e s e s e seasas e s e s et e b et e s esese s ee e s et e b et esesess s es s es et et esese st es s s e bbb ebee et et et ea bbbt eeeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt h b b e s st h b et ettt s bbb et tatae 2osensnseaetesesennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiiieeeeeecececeee ettt ettt et a s s s ettt eses e s e s e s s s s s s s e s et e s sa s s s s s sttt eseseseasas s st eseseseans febebebeattaenenaesebetebsanaeas 0

8.4, Part 4, COIUMN 15 ...ttt bbb b ee e E e E et E bR b€ eh b4 e £ eE bbb £ oL E e E b £t E b b et b b saeensnsna et s e st s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b bt E e E £ R b€ eh b4 £ tE bbb £ E b £ oL E b bt te bbb s enensnsea et es et et en 0

9.2, Part 2, SECHON 1, COIUMN 17 ....viuieiiieeeeeeeceee ettt et a sttt e s e s e s e s s s s s et e s e s s s s s s s s sttt eseseseas s s st eseseseans febebebtett et neaaenebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt s ettt h et e st h e b e b et s e b b et e et h b et et tatae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieiieeete ettt ettt ettt e et et et et et et e s e s e se et et s st e b e b et esesssses e s et et e s et e s esesseses e s et e s et esesessesss s e s et e s eseasas s as s s e bbb ebee et st st ettt bnenae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooiiiiiiiiiiiiiiiiiese e e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......ceevevrereerereeeeeeceeteeeseeesecaetesesesesssaesesesessseaesesesesssstesssesananes setsesesesesanas 63,142,099
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o USSR 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........c.cueuiioieiceceeeeeeeeececte et eseesctete et esesssaetetesesessssesesesesensssesesesesensssesesassssnssassesesensnanan csesesesesasacnas 63,142,099

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoeveveveeeeeeeeeee e 4,155,472 ..o 3,826,663 |.....cocveveeee 4,156,043 |..oooveiee 4,165,151
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 4,155,472 3,826,663 4,156,043 4,165,151
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
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 6,463,787 6,155,614 6,629,164 6,300,697
Industrial and Miscellaneous, SVO 8. United States .....coooveeieeeeeeeeeeeeeeee e 38,652,148 |................. 36,156,239 |...cocoe.... 38,608,751 oo 39,724,366
Identified Funds, Unaffiliated Bank 9. Canada ......ococooveveeeeeeeee e e 370,092 oo 384,297 | 366,930 |.ooverereriann 500,000
Loans, Unaffiliated Certificates of 10._ Other Countries 13,500,509 13,036,641 13,496,374 13,611,674
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 52,522,840 49,577,178 52,472,055 53,836,040
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 63,142,099 59,559,454 63,257,262 64,301,888
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 63,142,099 59,559,454 63,257,262

Sl04




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

7

Total Current Year

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3
TANAICA ..o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

..................... 4,39

............... 4,149,687

..................... 1,127

............... 4,155,472

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)

............. 3,547,882

............... 4,155,472

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

AANAICT (e

4.2NAIC2 ..

43NAIC 3 ..o
4A4NAICA ..o

45NAICS ..

46 NAICE ...

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

2,084,579

366,461

359,961

6,463,787

7,378,622




ANNUAL STATEMENT FOR THE YEAR 2022 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 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)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 3,531,355 |............. 27,459,397 |...coouene 9,811,521 ..o 3,062,445 44,564,223 |....coovrinne <2 PR 29,850,004 |.........ooeveve. I TN I 7,421,354 |........... 37,142,869
6.2 NAIC 2 .. .554,099 |... .6,231,079 |.... 1,173,439 7,958,616 |.. .. 12.6 ... ....999,629 |.... 2.4 ...3,680,001 |.. .4,278,615

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

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 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 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 4,359,524 |............. 33,693,662 |............. 10,179,108 |............... 3,422,671 |.cocvn. 3,528,517 |ovecceee 0 e 55,183,482 . 18,040,613 |............. 37,142,869

12.2NAIC 2 ... N ..554,099 |... .6,231,079 |.... ....1,173,439 .. L0 7,958,616 |.. L1261 . . . ...3,680,001 |.. .4,278,615

123 NAIC 3 e () e O e O e O e O [ O e O e 0

124 NAIC 4 e (D) el O e O e O e O [ O e O 0

125 NAIC S e (D) e O e O e O e O [ O 0 () 0

12.6 NAIC 6 ... N 0 .

12.7 Totals .oooeeeieeieeeeeeeeeeeeseeeneeeeee 4,913,628 | 39,924,741 |............. 11,352,547 |............... 3,422,671 |.cocuee. 3,528,517 | 0((b) ... 63,142,099 |.....cveverinee 100.0 |............ D, 0., CRTRRIN T D9, 0. NN R 21,720,614 |............. 41,421,484

12.8 Line 12.7 as a % of Col. 7 7.8 63.2 18.0 5.4 5.6 0.0 100.0 XXX XXX XXX 34.4 65.6
13. Total Bonds Prior Year

13ANAICT o9, 003, 787 ). 23,483,090 |.......011,080,904 |......o039,367 [ 0008,860 .. O e XXX e XXX [ 40,776,008 9706 17,137,957

13.2NAIC 2 oo O Jinn 999,629 | O [ O [ O O O XXX e XXX 999,629 20 999,629

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

13.7 TOtAlS ..o e 5,063,787 |............. 24,483,224 |............. 11,580,904 41,776,137 | ............. 18,137,586

13.8 Line 13.7 as a % of Col. 9 12.1 58.6 27.7 100.0 XXX 43.4
14. Total Publicly Traded Bonds
TAANAIC T e 857,581 |............. 11,755,671 | 1,771,871 LV 18,040,613

18,040,613 .o 28.6 [ 17,137,957 | 4

14.2NAIC 2 ... .500,000 |... 2,423,080 |.... ... 156,921 3,680,001 |.. ...3,680,001 |..

T4.3NAIC 3 e [V [V 0 [ O o O e O e ..
144 NAIC4 ... w0 0 .0 0 LV 0. 0. .00 [ 0.
TAE5NAIC S oo [V (1 0 [roeeeemrrreneneeeens O e O e 0 e 0 . O o 0
T4B NAIC 6 ... 0 0 0 0 . . 0
14.7 TOtalS ..o e 1,357,581 |..cconeee 14,178,752 |............... 2,528,792 | 826,478 |.............. 2,829,012 | (V) I 21,720,614 . . 21,720,614
148 Line 14.7asa % of Col. 7 ... o 6.3 [ 65.3 [ 11,6 [ 3.8 [ 13.0 oo 0.0 [ooirii 100.0 [ XX o XXX e XK oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.2 22.5 4.0 1.3 4.5 0.0 34.4 XXX XXX XXX 34.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 3,501,943 |............. 21,937,991 | 8,407,237 |......oo.c.... 2,596,193 |.ocernee 699,505 |.....ooovieene (V) I 37,142,869 |......cocvevve 58.8 |.cciuennn. 23,638,551 | 56.6 |............ D9, GOV R 37,142,869
15.2NAIC 2 ... . . . . .. .. 4,278,615 |.. 8. 0.0 4,278,615

153 NAIC 3 .o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals ....ccociiiiis
158 Line15.7asa % of Col. 7 .......ccceeveecns
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 5.6 40.8 14.0 4.1 1.1 0.0 65.6 XXX XXX XXX XXX 65.6
(@) Includes $  orroeeenene 41,421,484 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 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 $ oo 0 currentyear,$ ..cocoovivnirniniees 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 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: NAIC1$ .....ccccccevvvinnnne. 0;NAIC2 $ oo 0; NAIC3 $ueeceeine 0; NAIC4 $ e 0; NAICS5 $ oo 0;: NAICB $ooveeeeeeres 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted 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
1. U.S. Governments
1.01 Issuer Obligations .............ccccoeeviciviciiiciciieiens o 0 e 4,145,130 | 0 e 0 [ 0 o XX e e 4,145,130 |.evceiiiiiineen 8.6 [ 3,531,030 [ 8.5 o 4,145,130

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

..4,557 |..

... 10,342 |.

.. 16,852 |...

... 10,342 .

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 ...........ccccccceuee. B P 603,298 |...cveiieiieiiieienne [V 0 oo O oo 0 e XK o 603,298 |...covereeiee 1.0 [ 1,115,137 [ 2.7 e 603,298
5.02 Residential Mortgage-Backed Securities ... 193,775 |. ...516,933 |.. ..232,952 |.. .. 1,058,053 |. ..1,451,050 |... 1,058,053 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T 0 Jooeeeeeeeeeeeeieeen 0 e 0 e XK [ 0 O | 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 26,702 1,567,646 133,509 267,017 2,807,563 XXX 4,802,436 7.6 4,812,435 11.5 4,802,436
5.05 Totals 823,775 2,084,579 366,461 359,961 2,829,012 XXX 6,463,787 10.2 7,378,622 17.7 6,463,787
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccceeeerrieeinccinciincieneies [oeieieieieeenens 500,000 |...cevenee 10,941,230 |...covovenee 3,486,888 |......ccccenenee. 466,252 |...ooveieeciene [ S XXX ovvivies oo 15,394,370 |oeeeeiiee 244 | 8,861,186 |.cooveveeevenee 21.2 [ 11,071,942 |.............. 4,322,427
6.02 Residential Mortgage-Backed Securities ... O A 2,107,063 |.............. 6,415,770 |.....c.c..... 3,246,878 |.............. 1,937,182 [ 399,860 |............ XXX ovvivies oo 14,106,754 |.cooveeeeee 22.3 [ 3,537,287 e 8.5 [ 29,413 [ 14,077,342
6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V [V (V1 D0, 0. CNN R [V 0.0 [ [V 0.0 [ [0 0
6.04 Other Loan-Backed and Structured Securities ... 1,478,390 16,333,475 4,251,194 659,011 299,645 XXX 23,021,716 36.5 18,451, 160 44.2 0 23,021,716
6.05 Totals 4,085,454 33,690,476 10,984,960 3,062,445 699,505 XXX 52,522,840 83.2 30,849,633 73.8 11,101,355 41,421,484
7. Hybrid Securities
7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0

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 ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 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
2 5 6 7 8

1 3 4 9 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 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 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
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 e (V1 TR 0.0 e [ TR 0

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

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

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevreenenncincines oo 1,103,298 |............... 15,086,360 |..........c..... 3,486,888 20,142,798 |...ooveeiiciiinne 31.9 XXX [ e XK i [ 15,820,371 | 4,322,427

12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 2,305,233 |.cveeeinnne 6,937,260 |......ccoevueee 3,480,957 15,175,149 oo 28,0 | XXX oo XK [ 1,097,808 |......c.cnu... 14,077,342

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

B R, 4,913,623

60I1S

12.09 Totals ... e 4,913,623 e 39,924,741 oo 11,352,547 D, 0. © NI NN, 0.9, GV RURR 21,720,614 |............. 41,421,484

12.10 Line 12.09 as a % of Col. 7 7.8 63.2 18.0 100.0 XXX XXX 34.4 65.6
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 2,548,996

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 . XXX

13.09 Totals B FU 5,063,787 41,776,137 | 10000 o 18,137,586

13.10 Line 13.09 as a % of Col. 9 12.1 58.6 21.7 0.1 100.0 43.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 1,103,298 |.............. 12,089,616 |................ 2,161,204 ..o 466,252 11,663,474 15,820,371

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

.227,582 |...

..521,490 |.. 93,209 |..

................ 1,357,581

......................... 6.3

2.2

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene
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

................ 2,996,744 |................ 1,325,684 ... e XX
................ 6,415,770 |................ 3,246,878

....... 4,322,427 |.....cocvevenennnen 8.8
14,077,342 oo

....... 1,843,879
....... 3,343,512

................ 3,566,041

......................... 8.6

5.6

.............. 25,745,989 |................8,823,756 |................2,506,193
....................... 62.2 [ 213 [ 6.3

40.8 14.0 4.1 1.1 0.0 65.6 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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 .............ccovoeueueveras |oeecererereecens 19,967,046 |........coovcvrrecceenen 0 e 19,967,046 |....coooeveeeereeccr
2. Cost of cash equivalents ACQUIrEM .............ccccueueveveecuceeeeeeeeeececeeeeeeeeeseaeeesenas e 21,895,014 |0 o 21,895,014 |
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 .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 30,980,134 | 0 o 30,980,134 |ovcvvieceeeeceiie
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 [reee e 10,881,926 [....ooeveerveecnrineenn 0 o 10,881,926 |[....oooveecceciercene
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) 10,881,926 10,881,926

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign

Total Exchange Gross Income
Current Year's Change in Change in Earned Less

Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,

Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

0399999. Total Property occupied by the reportin i 0 0 0

103

0699999 - Totals 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

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

EO04, EO5, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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 Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-XT-2 ..... UNITED STATES TREASURY (S [P R e LA e 583,761 1...96.3438 |.................568,794 |......coeiinninn 580,000 |.oevvvvunninnnns 581,103 [cooveeiiiiiennnd0 o (764) [0 o0 e 2.000 |...... 1.863 ...06/06/2019 ...|....05/31/2024 ...
91282C-AJ-0 ..... UNITED STATES TREASURY .. D 1.A .. 2,248,828 |...89.9688 |... .2,250,000 |.. 002,249,366 |...ooeeeeenneenn0 e 287 0 0 0.250 |...... 0.261 ....09/24/2020 ...|....08/31/2025 ...
912820-00-1 ... UNITED STATES TREASLRY .. .. SD.. 1.A ... .. 692,727 |...89.6406 |... ... 700,000 |eeeeniiieennnnn894,108 [0 e 1,376 [0 0 1.250 |...... 1.468 ....01/13/2022 ...|....12/31/202%6 ...
91282C-EN-7 ..... UNITED STATES TREASURY .. .. SD.. 1.A FE . 287,961 |...94.8594 |... ..290,000 |oeevvrunreeeennnn288,215 [0 e 254 |0 0 e 2.750 |...... 2.902 ...05/04/2022 ...|....04/30/2027 ...
912820-EN-7 ..... UNITED STATES TREASLRY .. 1.AFE. ...9,930 |...94.8594 |... +..10,000 Joeeveiiiiiiiennnn 9,938 [0 9 0 [0 e 2.750 |...... 2.902 ...06/04/2022 ...|....04/30/2027 ...
91282C-FK-2 ..... UNITED STATES TREASURY .. 1.A FE . ...9,929 |...98.0469 |... 10,000 Joeeeeniiiiieeennnnn 9,986 [0 o7 0 [0 e 3.500 |...... 3.751 ....09/13/2022 ...|....09/15/2025 ...
912820-FK-2 ..... UNITED STATES TREASLRY .. 1.AFE. 188,657 |...98.0469 |... . 190,000 |ooevvvenniinnnn. 188,785 foniiiiiiinnnl0 o128 o0 [0 e 3.500 |...... 3.751 ....00/13/2022 ...|....09/15/2025 ...
91282C-FN-8 ..... UNITED STATES TREASURY .. 1.A FE . ..49,453 |. 100.5000 |.....cevvuneeeeenn50,250 |oeeennniieeennnnnn 50,000 [oneeinnninnn 49,473 |0 e 21 0 [0 | 4125 |...... 4.373 ....10/20/2022 ...|....09/30/2027 ...
912820-FN-8 ..... UNITED STATES TREASLRY .. .. |.. SD.. e | TAFE L . 74,180 |. 100.5000 |... .. .. e 74210 o0 o 30 0 0 ) 4125 |...... 4.373 ...10/20/2022 ... |....09/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,145,425 [ XXX 3,816,872 4,155,000 4,145,130 XXX XXX XXX XXX
38373A-D9-4 ... GNR 2009-069 PV ~ CMO/RMBS ........cevvnnvrrvimnnnnnrnnns foee ven | s ‘4 ............. TA s 3,662 |...97.7709 |....cevvniirinnnnn 3,404 | 3,482 |t FCTCIVS N O | R R ( D) AR B RPN | ) AN 4.000 |...... 3.080 ....08/17/2011 ...|....08/20/2039 ...
38379X-KD-1 ..... GNR 2016-083 AP — CMO/RMBS .....eevveneeerrnnnnnnneeeennefone ven [ nnnnns 4 s | 1A s 6,956 |...95.7572 |.oeevruuiiarennnnn 6,387 | 6,670 |oevvrniiiaeennnns 6,737 o0 e (T o0 0 [ 3.000 |...... 1.848 ...07/28/2016 ...|....10/20/2045 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 10,618 | XXX 9,791 10, 151 10,342 0 XXX XXX
0109999999. Total - U.S. Government Bonds 4,156,043 | XXX 3,826,663 4,165,151 4,155,472 0 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 XXX XXX
413890-CX-0 ..... HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ............. [.. S [P ‘ ............ TEFE |t 120,454 |. 101.5440 |......oevnvnnnnns 101,544 oo 100,000 |eeveeniivirnnnnn 102,199 [ooovvvviinens 0 ....12/10/2014 ...|....11/15/2023 ...
756872-HT-7 ..... RED RIV ED FIN CORP TEX ED REV ......cceveireeecnnnnnns|oe SD.. [ 2 teeeennnn |- TDFE | 543,680 [. 100.3910 [......ccevnnnnnns 501,955 [..cevvuunnens 500,000 [-eeeernmnaaanees 501,099 [...ooeeiinnnnnnss 0 ...08/28/2013 ...|....08/15/2025 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 664,134 | XXX 603,499 600,000 603,298 0 XXX XXX
3128P7-XX-6 ..... FH C91594 - RIBS . N LA ...94.2633 |... ...25,991 |.... ...21,573 |.. 0 . ....08/16/2016 ...|....01/01/2033 ...
3132J4-H3-6 ..... FH G30949 - RMBS . i L LA ...96.0848 |... 0. ....11/16/2016 ...|....08/01/2036 ...
3133N3-VG-6 ..... FH RE6015 - RMBS N LA ...90.4624 |... 0 . ...10/18/2019 ...|....09/01/2049 ...
3136A5-BB-1 ..... FNR 2012-40 PA - CMO/RMBS . i L LA ...93.8093 |... 0. ...04/25/2012 ...|....09/25/2040 ...
3136AC-A5-0 ..... FNR 2013-18 PA - CMO/RMBS ... N LA ...92.0165 |... 0 . ...06/25/2014 ...|....11/25/2041 ...
3136AT-CK-8 ..... FNR 2016-50 BN - CMO/RMBS ... i L LA ...90.5636 |... 0. ....09/26/2016 ...|....02/25/2046 ...
3136AT-JR-6 ..... FNR 2016-49 PA - CMO/RMBS ... N LA ...92.2029 |... 0 . ....05/24/2017 ...|....09/25/2045 ...
3136AT-U8-5 ..... FNR 2016-77 BA - CMO/RMBS 4 1.4 .. ...92.4272 |. .0 ...09/22/2016 .. 01/25/2045
3136AV-V9-7 ..... FNR 2017-22 BE - CMO/RMBS . 4 1.A .. ...99.4836 |. .0 ...04/26/2017 .. 08/25/2040 ...
3136AN-JZ-1 ... FNR 2017-31 QA - CMO/RMBS . 4 1.4 .. ...95.9813 |. .0 ....06/24/2017 .. 11/25/2045 ...
313780-DU-1 ..... FHR 4183 ME - CMO/RMBS .... N LA .. 113,938 |...93.6891 |... . 112,688 |.. 0 . ...08/17/2016 ...|....02/15/2042 ...
3137BS-YX-5 ..... FHR 4631 AC - CMO/RVBS .. i L LA ...9,250 |...97.6143 |... ....8,938 |.. 0. ....12/19/2016 ...|....08/15/2043 ...
3138ER-VP-2 ..... FN AL9621 - RMBS N LA . 27,473 |...96.4071 |... ...25774 .. 0 . . ...08/27/2017 ...|....01/01/2037 ...
3138ES-B8-0 ..... FN AL9962 - RVBS . i L LA . 18,795 ...95.9789 |... ... 17,953 |.. 0 | ... (35) [ ....04/26/2017 ...|....01/01/2036 ...
31400C-DT-0 ..... FN CA4613 - RMBS . N LA . 83,481 ...90.4241 |... ...82,222 |.. 0 . e (13) ...11/07/2019 ...|....11/01/2049 ...
31417Y-8D-0 ..... FN MA0515 - RMBS ... i L LA . 18,732 ...97.8643 |... . ...18,060 |.. 0 | ... (67) | ....12/31/2010 ...|....09/01/2025 ...
31418A-AJ-7 ..... FN MA0908 - RMBS ... N LA . 38,807 |...96.9094 |... ... 35,563 |.... ...36,697 |.. 0 . .. (124) . ....12/28/2016 ...|....11/01/2031 ...
31418A-F2-9 ..... FN MA1084 - RMBS ... i L LA ... 64,173 ]...96.9693 |... ...58,141 |.... ...59,958 |.. 0 | ...(263) |. ....09/27/2016 ...|....06/01/2032 ...
31418A-H-4 ..... FN MA1138 - RMBS . . 4 1.A .. 176,794 |...96.9688 |. ..160,595 |. ..165,615 .0 (668) |. ....08/11/2016 .. 08/01/2032 ...
31418B-7E-0 ..... FN MA2692 - RVBS . 4 | 1A L . 50,000 |...95.7290 |... ... 45,423 ... ... 47,450 |.. .0 .. ....(88) ] ...11/16/2016 ...|....07/01/2036 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,070,746 | XXX 969, 366 1,031,787 1,058,053 0 (2,078) 0 0 XXX XXX XXX 2,753 33,039 XXX XXX
196479-N9-6 ..... |COLORADO HSG & FIN AUTH = RMBS ....oeeniiiiciniieeeees | ...... | ....... |2 ......... | TAFE |t 487,204 [. 100.0830 [....ccevvvnnnnnns 460,382 |oeuuiiieennnn 460,000 |..eervnunniaanens 473,251 |oeevieieeennd (V] R (6,691) [-oeeeevnnnnaens (U 0 |...... 4.000 |...... 3.281 [MN ..ooon |eeieniniieennes 3,200 |oeeuiiiaanes 19,133 |....04/12/2018 ...|....11/01/2048 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE D - PART 1

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

L'oL3

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 Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
31397P-PL-8 ..... FHI MO12 ATA = OMBS oeeeniiiieeccceieecceeen o e | s 4 s L ABFE s 763,224 |...94.0970 |....coevvnnnnnnns AT VA B R, 763,224 |oovvnniiiiiinnnn 763,224 |.oovenniinnnnd (U R N R | I R | B SO 301 I RN 4.240 [MON ..... |eeeeeeeniinnnns 2,703 |oeeeiininns 15,432 |....06/15/2022 ... |....08/15/2051 ...
57T41R-GH-2 ... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... N2 e | LA FE L ... 56,451 |. 100.5160 |... ...56,451 |.. 0 . eeeereeeeeeennd0 o0 00224000 ... 4.000 |MON ..... ....08/14/2013 ...|....07/01/2043 ...
594654-CM-5 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 e [ 1.CFE L .. 520,164 |. 100.0930 |... 0 | L (7,216) [0 0 000040000 3.268 (D ....... ...03/09/2018 ...|....12/01/2048 ...
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... N2 e | LA FE L .. 115,218 |...94.6600 |... . 0 . o0 o0 o0 ]1222.800 - 2.800 |MON ..... ....01/13/2015 ...|....02/01/2045 ...
604160-G0-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 e [ TAFE L .. 159,243 |...94.9630 |... .... 159,243 0. cend0 o0 0000002930 . 2.930 [MON ..... ....02/10/2017 ...|....03/01/2047 ...
61212R-84-2 ..... MONTANA ST BRD HSG - RVBS N2 e 1B FE L .. 265,405 |. 100.0600 |... ....257,952 O e (3,837) [0 e l0 ]...224.000 |- 3.294 | ....... ...03/23/2018 ...|....06/01/2049 ...
63968\-RE-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 2 e [ 1B FE L .. 494,681 |. 100.1010 |... ...481,172 JLUS PO (- 1[2) R | [ AU | AR 311 I 3.3%5|MS ...... ...03/07/2018 ...|....09/01/2048 ...
647200-X6-6 ..... NEW MEXICO MTG FIN AUTH = RMBS ...eeeeeeeeiiiieeeees feen e 2 ... .. 1.BFE ..|... . 100.8290 |... O e (1,829) [0 o0 40500 |- 4.461 [MON ..... ....08/08/2013 ...|....10/01/2043 ...
647201-dJ-2 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 1AFE .. ...98.8840 |. .. 1,438,762 |. .0 .. (25,416) |. .2.640 ...10/03/2019 .. 07/01/2050
649661I-HA-8 ..... NEW YORK N Y CITY HSG DEV CORP REV - RWB . . .. 1.DFE .. ...93.8840 |. ..211,239 |. .0 0 | eee. 3.432 ....08/25/2022 .. 01/01/2027
83756C-EP-6 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS v [2 i | LAFE L ...99.7580 |... ...54,867 |.... .0 .. L (589) [0 o0 00040000 3.155 ...11/07/2013 ...|....11/01/2044
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 4,894,285 [ XXX 4,582,749 4,668,910 4,802,436 0 (51,984) 0 0 XXX XXX XXX 45,960 157,929 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 6,629,164 | XXX 6,155,614 6,300,697 6,463,787 0 (61,890) 0 0 XXX XXX XXX 56,713 220,967 XXX XXX
012653-AD-3 ..... ALBEMARLE CORP ... .. 2.BFE ..|... .. 499,540 |...97.4609 |... .. 487,305 |.... . 500,000 |.. ....499,605 O e 85 o0 [0l 40650 |l 4.670 ...05/10/2022 ...|....06/01/2027 ...
023135-BX-3 . AMAZON.COM INC .1.DFE .. ...88.7891 ..621,524 |. . 700,000 .697,950 |.. .0 .1.089 ....05/10/2021 ..
023135-BX-3 . AMAZON.COM INC ... .1.DFE .. ...88.7891 ..266,367 |. . 300,000 .299,121 |.. .0 ......1.089 ....06/10/2021 .. .
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC ...oeeeeeeeeeeeeeieeeeeeeees oo e e 1,2 s .. 1.G FE ..|... .. 149,964 |...97.4045 |... . 150,000 |.. ....149,966 O i o0 [0l 40500 |- 4.503 ....05/10/2022 ...|....05/13/2032 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC ...oevvvviniiieiiiiinieeeennnn [0 8D e 1,2 i .. 1.G FE ..|... .. 349,916 |...97.4045 |... . ....349,939 O e 2 o0 [0 00040500 |- 4.502 ....06/10/2022 ...|....05/13/2032 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ...eevvveeeeeemmnneeeeemnieeees fooe von e | s .. 1.EFE ..|... .. 816,528 |...80.6408 |... A, ....827,361 0 e 10,834 [0 0 el 12985 | 5.590 ....09/27/2022 ...|....08/19/2028 ...
09261H-AT-4 ..... BLACKSTONE PRIVATE CREDIT FUND .....ovvvvvvennivvrennnn foee wee | e [T .. 2.CFE ..|... .. 499,295 |...95.9725 |... ....499,490 O 195 0 [0 000040700 . 4.749 ....03/17/2022 ...|....03/24/2025 ...
115637-AS-9 ..... BROWN-FORMAN CORP ....eeeeeeeeee e eeee e eeeeenee [ wee | [1,2 s .. 1.G FE ..|... .. 796,424 |...97.5076 |... .. ....798,759 O e 512 0 feeel0 0022082500 |- 3.571 ...03/22/2018 ...|....04/15/2025 ...
115637-AS-9 ..... BROWN-FORMAN CORP .....evvneivivnnnieeieinnineeeeennnn [ 8D e 1,2 i .. 1.G FE ..|... .. 199,106 |...97.5076 |... . 200,000 |.. ....199,692 O e 127 fennl0 000000232500 |- 3.571 ....03/22/2018 ...|....04/15/2025 ...
125491-AN-0 ..... Cl FINANCIAL CORP .....eeeeevreeeeeeemnnieeeeemmneeeeeee foen wen | Connn 1,2 s .. 2.BFE ..|... .. 366,930 |...76.8594 |... . 500,000 |.. ...370,092 O e 3,162 [0 k00022232200 |- 7.613 ....09/23/2022 ...|....12/17/2030 ...
14912L-6G-1 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... ...97.1279 |... .1,000,000 |.. 996,973 O e 1,505 [0 [0 000003250 | 3.415 ....03/12/2018 ...|....12/01/2024 ...
24422E-UE-T7 . JOHN DEERE CAPITAL CORP ... .. 1.F FE .. ...97.2742 |. .1,990,000 1,989,845 |.. .0 .3.454 ...03/08/2018 .. 03/13/2025
24422F-UE-7 . JOHN DEERE CAPITAL CORP .. 1.F FE .. ...97.2742 |. 10,000 9,99 |.. .0 . 3.454 ....03/08/2018 .. 03/13/2025
29977G-AB-8 ..... TIAA FSB HOLDINGS INC .. 2.BFE .. . 100.0055 |. 500,000 500,000 |.. .0 .9.472 ...03/09/2016 .. 03/15/2026
316773-DJ-6 ..... FIFTH THIRD BANCORP L2.AFE .. . 103.1564 |. .1,000,000 .1,000,000 |.. .0 .6.365 ....10/24/2022 .. 10/27/2028 ...
46647P-DK-9 . JPMORGAN CHASE & CO ... . 1.GFE .. ...98.6698 |. . 500,000 .466,252 |.. .0 ......6.608 ....10/13/2022 .. 09/14/2033 ...
48255G-AA-3 ..... KKR GROUP FINANCE CO XI1 LLC .. .. 1.F FE ..|... .. 498,235 |...93.7697 |... . 500,000 |.. ...498,322 O i 87 o0 [0 000040850 |l 4.895 ...05/10/2022 ...|....05/17/2032 ...
530439-AQ-2 ...... LLOYDS BANKING GROUP PLC .. 1.G FE ..|... .. 430,525 |...90.1041 |... ... 500,000 |.. 432,500 O e 1,975 |0 0 el 30574 | 6.379 ....10/14/2022 ...|....11/07/2028 ...
55903V-AG-8 ..... WARNERVEDIA HOLDINGS INC .. 2.CFE ..|... 1,000,000 |...90.3036 |... .1,000,000 |.. ,000,000 O 0 0 [0 0000030755 | 3.755 ...08/09/2022 ...|....03/15/2027 ...
639057-AF-5 ..... NATWEST GROUP PLC .. 1.G FE ..|... .. 471,035 |...98.8872 |... ... 500,000 |.. ....471,879 O e84 L0 0 ]l 50516 6.709 ....10/14/2022 ...|....09/30/2028 ...
641062-AV-6 ..... NESTLE HOLDINGS INC ... .. 1.DFE ..|... .. 998,870 |...87.63%5 |... .1,000,000 |.. ....999,139 O 210 0 [0 el 1150 | 1.172 ...09/07/2021 ...|....01/14/2027 ...
83012A-AA-7 ..... SIXTH STREET SPECIALTY LENDING INC .. 2.CFE ..|... .. 420,375 |...87.6875 |... 438,438 |.... . 500,000 |.. ...423,986 O e 3611 0 000122 2.500 |- 7.408 ....10/19/2022 ...|....08/01/2026 ...
876030-AA-5 ..... TAPESTRY INC ............ .2.CFE .. ...78.3692 |. ..391,846 |. . 500,000 .386,828 |.. .0 .6.334 ....00/22/2022 .. 03/15/2032 ...
882508-BB-9 ..... TEXAS INSTRUMENTS INC .1.DFE .. ...97.4058 |. ..336,050 | ..345,000 .344,446 |.. .0 .392 | .2.745 ....04/27/2017 .. 05/15/2024
904764-AX-5 ..... UNILEVER CAPITAL CORP .1EFE .. ...97.1342 |. 77,707 80,000 ..79,836 |.. .0 .18 | .2.757 ....06/02/2017 .. 05/05/2024
904764-AX-5 ..... UNILEVER CAPITAL CORP 1EFE .. ...97.1342 |. ..101,991 |. . 105,000 104,785 |.. .0 155 | .2.757 ....05/02/2017 .. 05/05/2024
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC . . .2.CFE .. ...97.9600 |. ..489,800 |. . 500,000 .499,232 |.. .0 L192 | ... 5195 ....06/10/2022 .. 05/13/2025 ...
92852L-AC-3 ..... VITERRA FINANCE BV .......eeeeees Y ..o 1,2 ... ].. 2.CFE ..|... ...94.4127 |... 472,064 |.... . 500,000 |.. ...498,373 0 . 288 o0 0 )l 040900 ). 4.985 ...04/13/2022 ...|....04/21/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 15,354,802 | XXX 14,950,696 16,030,000 15,394,370 0 28,071 0 0 XXX XXX XXX 122,031 315,382 XXX XXX
07336L-AB-9 ..... |B\/|NV 2021-INV2 A2 - CMO/RMBS .......coeunviiiiiunnnnnns | ...... | ....... |4 ......... | TA i 810,987 |...80.6602 |................. 680,403 |.....oiiiiinnnnn 843,543 |..viiiiiiiinnnn 809,922 |.....coeeiinnnd 0 .. (1,086) [..ooevvnnnninnns [ 0 ]...... 2.500 |...... 343 MON .oooe oevieieiiiins LN CY 17,574 |....02/10/2022 ... |....06/26/2051 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
073877-CS-9 ..... BSABS 2005-SD3 1M1 - RMBS .......ccevvnviiiiinnnnns AR e 23,487 |...99.7931 (U R 11 RN | I AU | B RN 5.364 |...... 0.446 ....12/05/2013 ...}|....07/25/2035 ...
10569F-AA-6 ..... BRAVO 22NQM1 A1 - CMO/RMBS .. vee |- 1LAFE ). ...91.8403 |... 0 [ (14,309) |0 o0 e 3.626 |...... 4.234 ...08/15/2022 ...|....03/01/2060 ...
12530B-AA-7 ..... CFMT 2021-3 A - CMBS woo |- 1LAFE L)L ...94.8470 |... O o 1,183 |0 [0 e 1.151 |...... 1.575 ....10/22/2021 ...|....10/27/2031 ...
12659Y-AA-2 ... COLT 2022-3 A1 - CMO/RMBS ... vee |- 1LAFE ). ...91.5938 |... O [ 486 |0 o0 e 3.901 |...... 4.412 ...03/17/2022 ...|....02/25/2067 ...
3173P-AA-5 ... FASST 2283 A1 - CMO/RVBS e |- 1LAPL L) . ...89.9668 |... . .. . O e 7,346 |0 [0 2.000 |...... 5.512 ....06/21/2022 ...|....06/25/2052 ...
36170H-AA-8 ..... GCAT 2022-NQM4 A1 - RWBS .. |- TAFE L .. 486,799 |...97.1412 |... . 486,800 |.. ....487,035 JLO N U<+ I IR | B APPSR | ) FOU 5.269 |...... 5.789 ....08/12/2022 ...|....08/25/2067 ...
46637V-AA-3 ..... JPTEP A - CMO/RVBS .. 151,198 |...88.8672 |... ..163,891 |.. ....151,563 O e 40 o0 [0 3.000 |...... 3.330 ....12/02/2013 ...|....09/17/2042 ...
46654C-AE-5 ... JPMNMT 2021-INV7 A2A - CMO/RMBS ... .. 875,022 |...81.4600 |... ..912,075 |.. JLO I U (1[0 DN ARt | B IR | ) AU 2.500 |...... 3.200 ....02/10/2022 ...|....02/26/2052 ...
46655G-AB-1 ..... JPMNMT 2022-4 A2 - CMO/RMBS ..... ,799,888 |...87.0063 |. 1,912,549 .0 .3.500 |......4.493 ...04/27/2022 .. 10/25/2082 ...
46656A-AA-5 ..... JPMMT 2022-DSC1 A1 - CMO/RMBS . ...94.2500 |. ..995,960 .0 4.750 |......6.522 ... 11/22/2022 .. 01/25/2063
585490-AC-9 . MELLO 22INV1 A2 - CMO/RVBS .. ...84.2095 |. ..936,977 .0 ......3.000 |......3.189 ....02/10/2022 .. 03/25/2052 ...
58549J-AK-0 ..... MELLO 22INV2 A4 - CMO/RVBS ...88.2737 |... .1,868,532 |.. .... 1,840,357 JLO I U & 1N 10[: )N ARt | B IR | ) AU 3.000 |...... 3.420 ...08/14/2022 ...|....04/25/2052 ...
67115N-AA-8 ..... 0BX 2022-INV1 A1 - CMO/RMBS . ...83.8438 |... ..928,274 |.. ... 863,677 JLO I R ( IV 74N AU | I RPN | ) A 3.000 |...... 4.176 ....04/08/2022 ...|....12/26/2051 ...
T4968R-AA-3 ..... RPIT 191 A - CMO/RMBS . ...84.1200 |... ..614,839 |.. ....611,144 O o204 |0 o0 e 2.750 |...... 2.939 ....10/09/2019 ...|....10/25/2063 ...
76971E-AA-2 ..... RBIT 20HB1 A1 - RMBS i L . .. 909,994 |...85.0000 |... ....909,995 O e (3,641 |0 [0 e 1.719 |...... 1.725 ...10/14/2020 ...|....10/25/2050 ...
95002F-AA-2 ..... WFMBS 2019-4 A1 - CMO/RMBS .. e [4 e | 1AL .. 145,227 |...87.9617 |... ... 145,788 0 e (52) |0 o0 e 3.500 |...... 2.489 ...11/19/2019 ...|....09/27/2049 ...
1029999999. Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) -

Residential Mortgage-Backed Securities 14,112,956 | XXX 14,106,754 0 XXX XXX XXX 307,968 XXX XXX
00180A-AA-T7 ..... AMSR 2020-SFR1 A - CMBS ... woo |- 1LAFE L)L .. 999,005 |...91.4499 |... .999, 997,562 LU R (4N N | N RPN | B AN 1.819 |...... 1.924 [MON ..... . 18,173 |....03/04/2020 ... |....04/17/2037 ...
03666L-AL-6 ..... ANTR 201R A1R - CDO vee |- 1LAFE ). 1,000,000 |...95.2500 |... .1,000,000 |.. ,000,000 JLO I I | [ APPSR | B IEUPRPRRRPIN | B FOT 5.785 |...... 6.271 ...11/16/2021 ...|....10/24/2033 ...
10805V-AA-5 ..... BRDGE 22SFR1 A - RMBS ... woo |- 1LAFE L)L .. 911,033 ]...91.3980 |... ,000,000 .. 914,370 JLOI SRR o Y/ N | I RN | ) AN 3.400 |...... 6.751 ... 11/17/2022 ...|....11/19/2037 ...
15674H-AA-3 ..... CERB 29 A - CDO vee |- 1LAFE ). 1,000,000 |...99.0244 |... 990,244 |.... ,000,000 JLO N N | [ AP | B IR | B AU 4.412 |...... 2.130 ...10/16/2020 ...|....10/15/2032 ...
233046-AN-1 ... DNKN 211 A2 - RMBS ... |- 2.BFE ... ...85.3285 |... 422,361 |.... ....452,329 LU SRR 15T I AU | N RPN | ) AN 2.045 |...... 4.549 ....06/10/2022 ...|....11/20/2051 ...
233046-A0-4 . DNKN 211 A22 - RMBS .2.BFE .. ...81.3563 |. ..402,714 |. .438,673 |.. .0 .2.493 |......4.816 ...06/13/2022 .. 11/20/2051
23342(-AC-8 . DRB 2017-A A2B - ABS . 1AFE .. ...99.7652 |. 14,508 |. .. 14,542 .. .0 .2.850 |......2.901 ....04/13/2017 .. 05/27/2042
25755T-AH-3 . DPABS 2017-1 A23 - ABS . L2.AFE .. ...91.4021 932,201 |.. .0 4.118 |......4.678 ....06/05/2022 .. 07/25/2047
38175B-AA-2 ..... GOCAP 36 A - CDO . 1AFE .. ...97.9308 |. .1,000,068 |.. .0 .5.832 |......6.054 ...02/23/2018 .. 02/05/2031 ...
38178E-AA-3 ..... GOCAP 16RR 1R2 - CDO . . 1AFE . ...96.7809 |. .220,000 |.. .0 ......5.968 |......6.027 ....06/08/2021 .. 07/25/2033 ...
411707-AH-5 ... HNGRY 2020-1 A2 = RMBS ......covvvniiiiiiiiiiiiiiiinnn oo e | s 4 ... |..2.BFE ..[|... .. 454,475 |...85.5859 |... ....457,807 O 3,332 o0 [0 3.981 [...... 5.577 ....06/12/2022 ...|....12/20/2050 ...
50203V-AC-5 ..... LIVE 1 A2 = CDO0 e eeeeee e eeeeee e eeemnes fo ven | s 4 .. .. 1.AFE ..|... .. 1,000,000 |...89.2095 |... . .. ,000,000 JLO N N | [ AP | B IR | B AU 3.590 |...... 3.769 ....03/10/2022 ...|....04/28/2034 ...
56577J-AA-1 ..... MRNON 212R AR - CDO ... .. 1.AFE ..|... .. 3,000,000 |...96.2655 |... .3,000,000 |.. ,000,000 L RN | N N RPN | ) AN 5.769 |...... 5.803 ....06/28/2021 ...|....07/15/2033 ...
58003U-AC-2 ..... MF1 2020-FL4 AS - CMBS . .. 1.AFE ..|... 1,000,000 |...98.5514 |... .1,000,000 |.. ,000,000 JLO I N | [ APt | B APPSR | B AU 6.550 |...... 6.600 ...10/28/2020 ...|....12/17/2035 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO .... .. 1.AFE ..|... ... 15,000 |...97.1257 |... O 0 o0 [0 5.329 |...... 6.042 ....08/02/2021 ...|....07/16/2029 ...
78449P-AB-5 ..... S\B 2018-A A2A - ABS ... .. 1.AFE ..|... .. 508,992 |...95.3249 |... 485,285 |.... ..509, ...509,053 JLO N N - ) AP | B ISP | B AT 3.500 |...... 3.528 ...03/14/2018 ...|....02/15/2036 ...
803169-AQ-4 ..... [SRANC 3R AFR - CDO . 1AFE .. ...96.6926 |. ..862,182 |. ..891,674 .891,728 |.. .0 .4.088 |......4.104 ....04/30/2018 .. 06/24/2030 ...
8502211-AP-9 . SCFT 2020-A A - ABS .. 1AFE . ...90.2303 |. ..600,673 |. . 665,711 .665,682 |.. .0 .1.970 |......1.980 ....09/16/2020 .. 09/26/2037
89613T-AA-6 ..... TAH 2018-SFR1 A - RMBS . 1AFE .. ...94.3324 |. ..885,544 |. ..938,748 .938,748 |.. .0 .3.530 |......3.486 ....04/11/2018 .. 05/19/2037
896160-AA-9 ..... TCN 2022-SFR1 A - CMBS 1AFE . ...92.5326 |. .. 1,387,989 |. .1,500,000 1,492,487 |.. .0 .3.856 |......3.976 ...08/23/2022 .. 04/19/2039
92257A-AB-0 ..... VCC 2018-1 A - CMBS .. 1AFE .. ...94.1235 |. ..208,818 |. .221,516 |.. .0 ......3.590 |......3.759 ....04/06/2018 .. 04/27/2048 ...
92257B-AA-0 ..... VCC 2022-3 A - CMBS ... N .. 1.AFE ..|... . ...96.5925 |... 896,525 |.... . . ...926,372 O e 15 0 [0 e 5.220 |...... 5.261 ...06/08/2022 ...|....06/25/2052 ...
92250U-AA-6 ... VCC 222 A = ABS ...oiivviiieiiciiiineeeceeii s foe een | s 4 .. .. 1.AFE ..|... .. 947,534 ]...94.0210 |... 891,039 |.... ..047,702 |.. 947,526 LU R ()N N | I RPN | ) A 4.670 |...... 4.671 ....04/05/2022 ...|....04/25/2052 ...
98878F-AE-9 ..... ZCCP 2021-1 A2A - CDO [V 4 .. 1.AFE ..|... 2,985,000 |...96.4066 |... ..2,892,197 |.... .3,000,000 |.. ....2,986,051 O [ (345) |0 o0 e 5.879 |...... 6.145 ....05/28/2021 ...|....07/15/2033 ...
98955R-AG-4 ... OR 2R AFR = 0D0 evvvvniiiiiininniiiiiiiiiiineiennnns C...... 4 | TAFE | 1,000,000 |...85.6792 [......couunvnnens 856,792 |.evuunnnns 1,000,000 J......oeeneen 1,000,000 J..eeenniiinnnnnd L o (I OO PPN | I FEUUOUOPTRN (N RN 2.480 |...... 2.488 ...03/10/2021 ...|....04/20/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 23,004,297 | XXX 21,839,320 23,284,011 23,021,716 0 9,886 0 0 [ XXX XXX XXX 146,675 629,173 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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 Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 52,472,055 | XXX 49,577,178 53,836,040 52,522,840 0 20,697 0 0 [ XXX XXX XXX 298,980 1,252,522 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 20,164,361 [ XXX 19,371,067 20,785,000 20,142,798 0 21,541 0 0 XXX XXX XXX 142,180 371,107 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 15,194,320 | XXX 13,766,318 15,563,966 15,175, 149 0 (19,410) 0 0 XXX XXX XXX 33,056 341,345 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 27,898,581 [ XXX 26,422,069 27,952,921 27,824,152 0 (42,098) 0 o[ XXX XXX XXX 192,635 787,101 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 63,257,262 | XXX 59,559,454 64,301,888 63,142,099 0 (39,968) 0 0] XXX XXX | XXX 367,871 1,499,554 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 42,455,749 1B .$ ........... 1,678,036 1C..$ ... 504,635 1D .$ ....cco...... 3,066,754 1E.$............. 1,114,182 1F .$ ... 3,495,139 1G.$.......... 2,868,987
1B 8. .1,932,201 .S .$ .3,307,909
1C 8.
1D L8
1E L8
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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 4 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- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX

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

1A ALY

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 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

5999999999 - Total Preferred and Common Stocks 0 XXX 0 0 0 0 0

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

Number
1A ....0 1B ..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE D - PART 3

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

€13

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

912820-00-1 ......... UNITED STATES TREASLRY ... ....01/13/2022 ... | GOLDMAN ....692,727 |.. ....700,000 |.. .
91282C-EN-7 ......... UNITED STATES TREASLRY ... ....05/04/2022 ... | JP Morgan .. ... 297,891 |.. ....300,000 |.. 112
912820-FK-2 ......... UNITED STATES TREASLRY ... ....09/13/2022 ... [ JP Morgan ....198,586 |.. ....200,000 |..
91282C-FN-8 ......... UNITED STATES TREASLRY ... I I .oor]....10/20/2022 ... [ JP Morgan .. - ... 123,633 |.. .... 125,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 1,312,836 1,325,000
31397P-PL-8 ......... FHUEMOT2 ATA = OMBS et e e et e e e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e e nnnaaeeeee ‘ ................. ‘....06/15/2022 ‘WELLS FARGO SECURITIES LLC ..ueeeeernueeeeeeenneeeeeemee e e eeemeie e e e eemnne e e e eemnns e e e eemnnnaseeernnnnseeennnnn [oeeeemmnnnneeeemnnnnneeeeennnnnnes eeemnnnneeeennnnnns 1,000,000 |eevvvneneeeeeennannnns 1,000,000
649661I-HA-8 ......... NEW YORK N Y CITY HSG DEV CORP REV .....iiiieuuuuniiiiiuuunniisiiuuniniesiiuunnnssssrissnnsseseessnnnseessessnnssesreens |ennnneeeseesnnnns [oons Loy I LT T O PPN 225,000 |..veuniiiiiiiiiiiiiinnns 225,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,225,000 1,225,000
012653-AD-3 ......... ALBEMARLE CORP ....05/10/2022 ... |Bank of America Merrill Lynch ....499,540 |.. ....500,000 |..
03076C-AL-0 ......... AMERIPRISE FINANCIAL INC . ....05/10/2022 ... |Bank of America Merrill Lynch ....499,880 |.. ....500,000 |..
04685A-3C-3 ......... ATHENE GLOBAL FUNDING .|....09/27/2022 ... |Various ....816,528 |.. 1,000,000 |..
07336L-AB-9 ......... BVINV 2021-INV2 A2 - CMO/RVBS . ...02/10/2022 ... |BANC OF AMERICA/FIXED INCOME ....889,284 |..
09261H-AS-6 ......... BLACKSTONE PRIVATE CREDIT FUND . .| CITIGROUP
10569F-AA-6 . .| BRAVO 22NaM1 A1 - CMO/RMBS .. 03/15/2022 ... |BARCLAYS CAPITAL INC FIXED INC . . 1,998,467 . 2,000,000

10805V-AA-5 . ..| BRDGE 22SFR1 A - RMBS 11/17/2022 ... [RBC CAPITAL MARKETS . .911,033 . 1,000,000
.| Cl FINANCIAL CORP .....

125491-AN-0 . ....00/23/2022 ... |Stifel, Nicolaus & Co., .366,930 .500,000
12659Y-AA-2 COLT 223 A1 - CMO/RMBS . -|-.-.03/1772022 ... ....999,990 |.. 1,000,000 |..
233046-AN-1 DNKN 211 A21 - RWBS ...06/10/2022 ... |Bank of America Merrill Lynch .. .... 449,654 |.. .... 498,750 |..
233046-A0-4 . .| DNKN 211 A22 - RMBS .. 05/13/2022 ... | JP Morgan .. . 437,186 498,750

..|DPABS 2017-1 A23 - ABS .
..|FIFTH THIRD BANCORP .....
.. | FASST 2283 A1 - CMO/RUBS ..
.| GCAT 22NQM4 A1 - CMO/RMBS

25755T-AH-3 .
316773-DJ-6 .
31730P-AA-5 .

05/05/2022 ... |RW Baird
10/24/2022 ... | GOLDMAN ..
12/25/2022 ... | RAYMOND JAVES & ASSOCIATES

.934,610
. 1,000,000
. 457,413

INC. . .501,970

36170H-AA-8 . . 08/12/2022 ... | CREDIT SUISSE SECURITIES (USA) . . 499,998 .500,000

A1707-AH-5 ... HNGRY 201 A - RMBS +|----05/12/2022 ... |BARCLAYS CAPITAL INC FIXED INC .... .... 457,953 |.. ....493,750 |..
46647P-DK-9 ......... JPMORGAN CHASE & CO ....10/13/2022 ... | CITIGROUP ....465,780 |.. ....500,000 |..
46654C-AE-S ......... JPMMT 2021-INV7 A2A - CMO/RMBS .. ....02/10/2022 ... | JP Morgan ...929,867 |.. ....969,242 |..
466556-AB-1 ......... JPMNT 224 A2 - CMO/RMBS ....04/27/2022 ... P Morgan ,882,188 |.. ....2,000,000 |..
46656A-AA-5 ......... JPMMT 2022-DSC1 A1 - CMO/RMBS . o|----11/22/2022 ... | JP Morgan 927,979 |.. .... 1,000,000 [..
48255G-AA-3 KKR GROUP FINANCE CO XI1 LLC .. ...05/1072022 ... [ JP Morgan 498,235 |.. 500,000 |..
50203V-AC-5 . |LJVI 1 A2 - CDO 03/10/2022 ... | DEUTSCHE BANK SECURITIES, INC. . 1,000,000 . 1,000,000

.. LLOYDS BANKING GROUP PLC ..

539439-AQ-2 ........ ....10/14/2022 ... [ GOLDMAN 430,525 |.. 500,000 |..
55903V-AG-8 ......... MAGALLANES INC . |----03/09/2022 ... | GOLDMAN ,000,000 |.. .... 1,000,000 [..
585490-AC-9 ......... MELLO 22INV1 A2 - CMO/RMBS .. -|----02/10/2022 ... |Amherst Securities Group LLC 978,876 |.. 988,763 |..
58549J-AK-0 MELLO 22INV2 A4 - CMO/RMBS .. ...03/14/2022 ... JP Morgan ... 1,971,568 |.. ....2,000,000 [..

639057-AF-5 . .. | NATWEST GROUP PLC
67115N-AA-8 ......... 0BX 22INV1 A1 - CMO/RVBS .

....10/14/2022 ... |Bank of America Merrill Lynch
woor|-...04/08/2022 ... [J P MORGAN SECURITIES
.|---.10/19/2022 ... |BARCLAYS CAPITAL INC FIXED INC .

.471,035
....910,79%4 |..

.500,000
....977,247 |..

83012A-AA-7 ......... SIXTH STREET SPECIALTY LENDING INC ... | ... 420,375 |.. ....500,000 |..
876030-AA-5 ......... TAPESTRY INC ....00/22/2022 ... | JP Morgan ....384,3%0 |.. ....500,000 |..
896160-AA-9 ......... TCN 22SFR1 A - CMBS -|--.-03/23/2022 ... |Bank of America Merrill Lynch .. ..1,499,99 |.. .... 1,500,000 [..
92257B-AA-0 ......... VCC 2022-3 A - CMBS .|----06/08/2022 ... | CITIGROUP ....998,067 |.. .... 1,000,000 [..
92259U-AA-6 VCC 222 A - RMBS ...04/05/2022 ... [BARCLAYS CAPITAL INC FIXED INC . ....999,823 |.. .... 1,000,000 [..
92840V-AL-6 . .| VISTRA OPERATIONS COMPANY LLC . 05/10/2022 ... | CITIGROUP .499,040 .500,000

92852L-AC-3 VITERRA FINANCE BV ...............

oo ]....04/13/2022 ... | P Morgan . . .... 498,140 |.. ....500,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 28,484,430 29,810,955

2509999997. Total - Bonds - Part 3 31,022,266 32,360,955

2509999998. Total - Bonds - Part 5 1,999,993 2,000,000 0
2509999999. Total - Bonds 33,022,259 34,360,955 76,150
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999 - Totals 33,022,259 XXX 76,150
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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
1 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
38373A-D9-4 ...| GNR 2009-069 PV - CMO/RMBS ... ..12/01/2022 . | Paydown ... 0 .0 ..08/20/2039 .
38379X-KD-1 .. | GNR 2016-083 AP - CMO/RMBS ..12/01/2022 .| Paydown ... L0 0 ..10/20/2045 .
912828-6C-9 .. |UNITED STATES TREASURY .. ..02/156/2022 . |Maturity @ 100.00 . L0 N 0 ..02/15/2022 .
912828-XG-0 .. |UNITED STATES TREASURY .....eeiiiivemnnnrieeennns | onneens ..06/30/2022 . | Maturity @ 100.00 .. 100,000 ... 100,406 ... 0].. .. 100,000 {.... .0 .. ..06/30/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 706,294 707,025 0 706,294 0 XXX
196479-N9-6 .. | COLORADO HSG & FIN AUTH .eovveeeieeiiieeeeeene [ e ..11/01/2022 .| Call @ 100.00 ... 135,000 ... 142,984 0. 0. ..11/01/2048 .
29509P-JB-6 ...|ERIE ONTY N Y INDL DEV AGY SCH FAC REV . ..05/01/2022 . |Maturity @ 100.00 .500,000 |.. .607,560 |.. L0 0 ..06/01/2022 .
3128P7-XX-6 .. |FH C91594 - RMBS .... ..12/01/2022 .| Paydown ... L0 0 ..01/01/2033 .
3132J4-H3-6 ...|FH G30949 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..08/01/2036 .
3133N3-VG-6 .. | FH RE6015 - RMBS ..12/01/2022 .| Paydown ... 0. 0. ..09/01/2049 .
3136A5-BB-1 .. | FNR 2012-40 PA - CMO/RMBS . ..12/01/2022 . | Paydown ... 0 .0 ..09/25/2040 .
3136AC-A5-0 .. |FNR 2013-18 PA - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. 0. .. 11/25/2041 .
3136AT-CK-8 .. |FNR 2016-50 BN - CMO/RMBS ... ..12/01/2022 . | Paydown ... 0 .0 ..02/25/2046 .
3136AT-JR-6 .. |FNR 2016-49 PA - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..09/25/2045 .
3136AT-U8-5 .. |FNR 2016-77 BA - CMO/RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..01/25/2045 .
3136AV-V9-7 .. |FNR 2017-22 BE - CMO/RMBS ......ceeeeevenneeeeen | e ..12/01/2022 .| Paydown ... 0. 0. ..08/25/2040 .
3136AW-JZ-1 .. |FNR 2017-31 QA - CMO/RMBS . ..12/01/2022 . | Paydown . L0 0 .. 11/25/2045 .
3137B0-DW-1 .. |FHR 4183 ME - CMO/RMBS .. ..12/01/2022 .| Paydown . L0 0 ..02/15/2042 .
3137BC-GX-0 .. | FHR 4360 KA - CMO/RMBS .. ..02/156/2022 . | Paydown . L0 0 ..06/15/2040 .
3137BR-6T-7 .. |FHR 4608 HA - CMO/RMBS ......ceeeeeeeeieeeeenenan | e ..07/15/2022 . | Paydown ... 0. 0. ..06/15/2041 .
3137BS-YX-5 .. |FHR 4631 AC - CMO/RMBS .. ..12/01/2022 . | Paydown ... 0 .0 ..08/15/2043 .
3138ER-VP-2 .. | FN AL9621 - RMBS ..12/01/2022 .| Paydown ... 0. 0. ..01/01/2037 .
3138ES-B8-0 .. | FN AL9962 - RMBS ..12/01/2022 . | Paydown ... 0 .0 ..01/01/2036 .
31397P-PL-8 .. | FHM MO12 A1A - CMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..08/15/2051 .
3140QC-DT-0 .. |FN CA4613 - RIBS .... ..12/01/2022 . | Paydown ... 0 .0 ..11/01/2049 .
31417Y-8D-0 .. | FN MA0515 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..09/01/2025 .
31418A-AJ-7 .. | FN MAO908 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..11/01/2031 .
31418A-F2-9 .. | FN MA1084 - RMBS . ..12/01/2022 .| Paydown . L0 0 ..06/01/2032 .
31418A-HQ-4 .. |FN MA1138 - RMBS . ..12/01/2022 . | Paydown . L0 N 0 ..08/01/2032 .
31418B-7E-0 .. | FN MA2692 - RMBS .. ..12/01/2022 .| Paydown . L0 L7,752 | 0 ..07/01/2036 .
57419R-GH-2 ...| MARYLAND ST CHNTY DEV ADMIN DEPT HSG & C .. ..12/01/2022 . | Paydown . L0 11,440 |. 0 ..07/01/2043 .
594654-CM-5 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... ..12/01/2022 . |Direct .140,867 L0 . 140,000 |. 0 ..12/01/2048 .
60416Q-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... .12/01/2022 . | Paydown . .. 28,640 |.. 0 .0 ..02/01/2045 .
60416Q-GQ-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 .| Paydown . .. 32,283 |.. 0. 0. ..03/01/2047 .
61212R-8H-2 .. | MONTANA ST BRD HSG - RMBS .......vvvvvvvnnnienes | enns ..12/01/2022 .|Direct ... .. 75,457 |.. 0 .0 ..06/01/2049 .
63968M-RE-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..12/01/2022 .| Call @ 100.00 .. 0. 0. ..09/01/2048 .
647200-X6-6 .. |NEW MEXICO MTG FIN AUTH - RMBS ........oevvees | onnnnns ..12/01/2022 .| Paydown 0 . .0 ..10/01/2043 .
647201-JJ-2 .. |NEW MEXICO MTG FIN AUTH ..oormrnieieiinieees | e ..10/03/2022 . |Direct 0. . 270 000 |.... 0. ..07/01/2050 .
83756C-EP-6 .. | SOUTH DAKOTA HSG DEV AUTH . ..07/05/2022 .| Call @ 100.00 .. , . . 0. ...80,340 |.... 0. (340)|.... s .. 11/01/2044 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 2,059,368 2,059,368 2,236,949 1,841 170 0 2,060, 106 0 (738). (738 43,929 XXX
DEUTSCHE BANK
03027W-Ad-1 .. | AMTT 2013-2A 2A = RMBS ....ceevveenieeeinniaeeee | e ..06/15/2022 .| SECURITIES, INC. .eeeves |oevemmmnneeeemnnnes Jorneeeeens 991,563 |.......... 1,000,000 |............ 974,120 |............ 993,048 |....eeeeeennnnns O foeeieeeeennn 2,619 [ 0 [ 2,619 [ 0 e 995,666 [......cevnunnnnn 0 ..03/15/2048 .
05377R-CQ-5 ...| AESOP 2017-1 A - ABS .... ..04/28/2022 .|Various .... ...100,169 |... 100,000 .. 99,957 |.. 0 .0 ..09/20/2023 .
05377R-CY-8 .. | AESOP 2018-1 A - ABS .... ..10/28/2022 .| JP Morgan .. . 1,000,000 |.. . 999,753 |.. . 999,263 L0 ..9%, N 0 ..09/20/2024 .
05579H-AE-2 .. | BNZ INTERNATIONAL FUNDING LTD (LONDON BR .... ..02/21/2022 . |Maturity @ 100.00 ... 499,120 0 . 500,000 |.... .0 .. ..02/21/2022 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS .......ccovmmueee] ceerne ..12/01/2022 .| Paydown ... 0. ...81,440 |.... 0. 0. ..06/26/2051 .
073877-CS-9 .. | BSABS 2005-SD3 M1 = RMBS ......evvvvvvvvnnnnrnne s o 12/27/2022 .| Paydown ... . 0 .0 0. ..07/25/2035 .
10569F-AA-6 .. | BRAVO 22NQM1 A1 - CMO/RMBS ... ..12/25/2022 . | Paydown ... .. 396,455 0. 0. 0. ..03/01/2060 .
12530B-AA-7 .. | CFMT 2021-3 A - CMBS .......ceovivvvinnnnniininns [eenenns ..06/25/2022 . | Paydown ... 82,926 0. .0 .. 0. ..10/27/2031 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY 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
12530B-AA-7 .. | CFMT 2021-3 A - CMBS .......... ..12/25/2022 . | Paydown ... ...129,964 |... ... 129,964 .. 129,964 . 129,964 |.. 0 .0 .0 .0 R (8 TS ..10/27/2031 .
12659Y-AA-2 .. | COLT 2022-3 A1 - CMO/RMBS . ..12/01/2022 .| Paydown . .. 84,128 .. L0 a .0 0 .0 ..02/25/2067 .
174010-A0-4 .. | CITIZENS BANK NA . ..06/13/2022 . | Jefferies . 1,000,000 |.. L0 .0 0 ..1,808 |. ..03/29/2023 .
233046-AN-1 .. | DNKN 211 A2l - RMBS ..11/20/2022 .| Paydown . ....3,750 |.. L0 .0 0 .0 ..11/20/2051 .
233046-A0-4 ...|DNKN 211 A22 = RMBS ....oovvviiiiiniiiicicinines e .11/20/2022 . | Paydown ... ....3,750 0 .0 .0 L0 .. 11/20/2051 .
23342K-AC-8 ...|DRB 2017-A A2B - ABS ..12/25/2022 . | Paydown 0. .0 0. 0. ..05/27/2042 .
233851-CS-1 ...| DAIMLER FINANCE NORTH AMERICA LLC .. ..01/06/2022 . |Maturity @ 100.00 .. 0 .0 .0 L0 ..01/06/2022 .
25755T-AH-3 ...| DPABS 2017-1 A23 - ABS ..10/25/2022 .| Paydown ... 0. .0 0. 0. ..07/25/2047 .
31739P-AA-5 .. | FASST 2283 A1 - CMO/RMBS .. ..11/25/2022 .| Paydown ... 0 .0 .0 L0 ..06/25/2052 .
36170H-AA-8 .. | GCAT 2022-NaM4 A1 - RMBS ..12/01/2022 .| Paydown 0. .0 0. 0. ..08/25/2067 .
40139L-AD-5 .. | GUARDIAN LIFE GLOBAL FUNDING ... ..06/09/2022 . |Maturity @ 100.00 .. 0 .0 .0 L0 ..06/08/2022 .
411707-AH-5 .. |HNGRY 2020-1 A2 = RMBS ....eeneeeereeeeeecenenas e ..12/20/2022 .| Paydown ... 0. .0 0. 0. ..12/20/2050 .
46637V-AA-3 .. | JPTEP A - CMO/RMBS ....... ..12/01/2022 . | Paydown . L0 .0 0 .0 ..09/17/2042 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2022 .| Paydown . L0 .0 0 .0 ..02/26/2052 .
46655G-AB-1 .. | JPMMT 2022-4 A2 - CMO/RMBS ... ..12/01/2022 . | Paydown . L0 .0 0 .0 .. 10/25/2062 .
46656A-AA-5 .. | JPMMT 2022-DSC1 A1 - CMO/RMBS ...covvveeeecenn | s oo 12/01/2022 . [ Paydown .... 0. .0 0. 0. ..01/25/2063 .
585490-AC-9 ...|MELLO 22INV1 A2 = CMO/RMBS .......cccvvvunvvvens | oneens ..12/25/2022 . | Paydown ... 0 .0 .0 L0 ..03/25/2052 .
58549J-AK-0 .. |MELLO 22INV2 A4 — CMO/RMBS ......eeeeeeereeeeee| e .12/01/2022 . | Paydown ... 0. .0 0. 0. ..04/25/2052 .
67115N-AA-8 .. | OBX 2022-INV1 A1 = CMO/RMBS .......eevvvveneens | ennnns ..12/01/2022 . | Paydown ... 0 .0 .0 L0 .. 12/26/2051 .
T4968R-AA-3 .. |RPIT 191 A - CMO/RVBS ..12/25/2022 . | Paydown ... 0. .0 0. 0. ..10/25/2063 .
76971E-AA-2 .. |RBIT 20HB1 A1 - RMBS .... ..12/25/2022 . | Paydown ... . 0 .0 .0 L0 ..10/25/2050 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2022 .| Paydown . .183,781 L0 .0 0 .0 ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO .... ..12/22/2022 . | Paydown ... .. 96,260 |.. 0 .0 .0 L0 ..06/24/2030 .
82652K-AA-2 .. | SRFC 171 A - RWBS ..01/20/2022 . | Paydown ... .100,216 |.. 0. .0 0. 0. ..03/20/2034 .
85022W-AP-9 .. | SCFT 2020-A A - ABS ... ..12/25/2022 . | Paydown ... . 293,386 |.. 0 .0 .0 L0 ..09/26/2037 .
89613T-AA-6 .. | TAH 2018-SFR1 A - RWBS .. ..12/01/2022 .| Paydown ... ...49,454 |.. 0. .0 0. 0. ..05/19/2037 .
92257A-AB-0 .. | VCC 2018-1 A = CMBS .....cevvvvnniiiiiiiiiniiiens [ s .12/01/2022 . | Paydown ... 0 .0 .0 L0 ..04/27/2048 .
92257B-AA-0 .. | VCC 2022-3 A = CMBS ..eeeeeeeeeeeeeeeeeeeeneee s ..12/01/2022 .| Paydown ... 0. .0 0. 0. ..06/25/2052 .
92259U-AA-6 ...|VCC 222 A = RMBS ....ovvvriiiiiiiiiiiiiiiiinneees [ s ..06/25/2022 . | Paydown ... 0 .0 .0 L0 ..04/25/2052 .
92259U-AA-6 ...JVCC 222 A = ABS oeeeeeeeeeee e eeen e eeeennn | s ..12/25/2022 . | Paydown ... 0. .0 0. 0 ] ..04/25/2052 .
95002F-AA-2 .. | IIFMBS 2019-4 A1 - CMO/RVBS . |..12/01/2022 . [ Paydown .. 0. ..(1,015)[... . ...(1,015) ... .0 . .. 0. 0. L0 ... ..09/27/2049 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unafflllated) 6 841,143 6 860 909 6,778,734 5,749,046 0 24,511 0 24,511 0 6,856,430 0 (15,288) (15,288), 123,732 XXX
2509999997. Total - Bonds - Part 4 9,606,805 9,626,571 9,722,708 8,296,687 0 6,495 0 6,495 0 9,622,831 0 (16,026) (16,026) 176,299 XXX
2509999998. Total - Bonds - Part 5 1,934,844 2,000,000 1,999,993 0 0 136 0 136 0 2,000, 129 0 (65,285) (65,285), 41,127 XXX
2509999999. Total - Bonds 11,541,649 11,626,571 11,722,700 8,296,687 0 6,631 0 6,631 0 11,622, 960 0 (81,311) (81,311) 217,426 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 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 11,541,649 XXX 11,722,700 8,296,687 0 6,631 0 6,631 0 11,622, 960 0 (81,311) (81,311) 217,426 XXX




g1

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
BARCLAYS CAPITAL INC FIXED INC

42806M-AS-8 .. [HERTZ 223 A = ABS .....cccceeeviiiiiiiiiiiees [ eeeees ..08/25/2022 .| uuuiniiiiiiiiiis ..11/03/2022 . |BNP Paribas ............oo. |oeeeeenns 2,000,000 |....... 1,999,993 |....... 1,934,844 |......... 2,000,129 |...oooeeeennnnns [V T [V T R [\ P 0 |oeeeenns (65,285)].......... (65,285)]........... MA27 | 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,000,000 1,999,993 1,934,844 2,000,129 0 136 0 136 0 0 (65,285), (65,285) 4,127 0
2509999998. Total - Bonds 2,000,000 1,999,993 1,934,844 2,000, 129 0 136 0 136 0 0 (65,285)| (65,285) 41,127 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

1,999,993

1,934,844

2,000, 129

(65,285)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 XXX XXX
Stocks 0 0 XXX XXX

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5 6
% of

Number of Shares Qutstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

olo|lo|lo|lo|o|oc|o|o|o|o|o|o|o|o|eo|e

2509999999. Total Bonds

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

7109999999. Total - Parent, Subsidiaries and Affiliates

7709999999 - Totals

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A ...0 1B.. =S D $ e 0 1TE.S i, 0 TF oS e 0 1G.8 i, 0
1B 0 2B.. .3
1C ...0 3B.. =S
1D ...0 4B.. =S
1E 0 5B.. .8
1F .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

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

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE TRIUMPHE CASUALTY COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Fifth Third Bank ......ccooovieiiiiiieiienieniens Cincinnati, OH .oocoriieiiiiieieeeeee . , XXX,
The Bank of New York Mellon ...... ... New York, NY .. XXX,
Cash Held With Securities On Deposit ......... 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 0| XXX
0199999. Totals - Open Depositories XXX XXX 272 0 86,604 | 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 272 0 86,604 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 272 0 86,604 | XXX

1. January....o..n 60,413 4. 349,335 7. 10.  October.
2. February...|.oiiinns 328,438 5. 104,965 8. , 11.  November...
3.  March 104,514 6. 184,745 9. September 77,202 12.  December
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ANNUAL STATEMENT FOR THE YEAR 2022 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
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

31846V-41-9 ....... FIRST AMER:TRS 0BG V [ N 12/02/2022

31846V-80-7 ....... FIRST AMER:TRS 0BG Y [0 N IR 12/02/2022

825262-40-6 ........ LSl o 3 TS S PP PP PPPPN IEETTPPPPPPP N 12/27/2022 oo | 4.220 |ooiiiiiiiiiiii e | 10,881,905 |..oovvviiiiiiiiiiiiiiiiiiiie 20,561 [oerieiiiiiiiiiiiiiiiiiien 43,501
10,881,926 20,561 43,504

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

8609999999 - Total Cash Equivalents

10,881,926

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 TRIUMPHE CASUALTY COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

Type of Book/Asdjusted ¢ Book/Adeusted °
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlADAMA .ot AL ot ] s [t (V1 [V [V 0
2. AIESKA e AR i ] s [ [V [V [V 0
3. AMZONA ..ot AZ [ ] s | (V1 [V [V 0
4. Arkansas ..o AR [l 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccovuvvrinnne [V [ R 175,474 |............... 159,086
5. California .......cc.cceeveeveeveeviennene. CA o B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........ccceueereennne (V1 [V 2,807,233 |............ 2,648,386
6. Colorado .....
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
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 ..o, MA |..... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccovuvvrennne [V [ R 149,988 |............... 145,911
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
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.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43, TenNeSsSee ......ccceovveevevevevererennn TN oot ceiiies] ettt fersese et (V1 [V [V 0
44, TEXAS cueeeieeeieeereeeenenenenneeeenes TX [ v | e [ [V [V [V 0
45, UtAN e UT i ] s [t (V1 [V [V 0
46, VerMONt ....coeveveeeeeeereeeeeeeeee VT i i e [oetese et [V [V [V 0
A7, Virginia ...oocooeeeeeeceeeeeee PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccevevreennee (V1 [0 R 589,366 |............... 519,227
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52, AMEriCan Samoa ........ccccceveveec AS [oiiit civiis] e [ O e O e [V 0
53, GUAM ..oocvcveeeeeeeeeeeieeeeeeneeeeeens QU ot ] e eesesesnees [reeeeeneneneneneneeees O foevinsseeenenenn O o [V 0
54, PUEMO RICO ...oveieieicicieiiisee e PR it ] ciiicccceeeeceeeeseeeseeeeieeensnenees [reeeeeerennsneneeeees O oo O o [V 0
55.  U.S. Virgin ISIands .........coceeeeeee e VI oot ] ceeiicceeeesesieeeeeeesesesesesseseeenenesnnes [reeseenenenenesnseenes O foovnseescenenn O oo [V 0
56. Northern Mariana ISIands ........ MP | coos] coriiiiniieccccceeseeeeeeeeeeeeeseseeeeieeenesneeees [reeeerenenesneneeeees O oo 0 o [V 0
57. Canada ..........ccocoeeeerrernennns 0. ]
58. Aggregate Alien and Other 606,093 581,286
59. Subtotal XXX XXX 2,724,751 2,553,043 6,640,827 6,206,137
DETAILS OF WRITE-INS
5801. U.S. DEPT OF LABOR .....cccoovvvririrrcan e B...... WORKERS' COMPENSATION ..o [V [ R 606,093 |.............. 581,286

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

606,093 581,286
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