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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ...ttt 4,816,639 |............ 61.514 |........ 4,816,644 ... [ 4,816,644 |.......... 61.514
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [..eeeeeereeeeeeeneeeeee [ [ [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... e 859,128 |............ 10.972 | 859,128 | [ 859,128 |........... 10.972
1.06 Industrial and MISCEIANEOUS .............ccccveveveveueeeeeeeieeeeeteeeeeeeeeeee e oo eseseeeeeeeeeneenene [erereneneeeas 0.000 [..eeeeeeeeeeeeeeeeeeeee [ [ (V] 0.000
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [..eeeeeeeerreeecees e [ [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 oo oo e [0 I 0.000
1.12 Total [ONG-termM DONAS ......cvvieeeieieieee e s 5,675,767 |............ 72.486 |......... 5,675,772 | e [V — 5,675,772 |........... 72.486
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [..eeeeeeeeeeeeeeeeeneee [ [ (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [ e [ [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [..eeeeeeeeeeeeeeeeeeeee [ [ (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........covveeeevern oo 44,100 |............ 0.563 [.ccoevnne 44,900 [oovoeecicees e 44,100 |............. 0.563
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo e (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [ e [ [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [..eeeeeereeeeeeeneeeeee [ [ (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [ e [ [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [..eeeeeereeeeeeeneeeeee [ [ (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [ e [ (O 0.000
3.09 Total COMMON SEOCKS ........c.cveveeieieieeieiereteteeeeee e e 44,100 |............. 0.563 [ 44,100 [ooeeceeeenee [V O 44100 |............ 0.563
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [ e [ [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo 0 oo [ [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes O foeeeeeeeeeeeeeees oo (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 0 oo [ [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 1,721,111 | 21.981 |......... 1,720,111 [ 1,721,111 | 21.981
6.02 Cash equivalents (Schedule E, Part 2) ..........cccccevveeeeeereveinieeeeeeeseeses oo 389,180 |...couvnve 4.970 | 389,179 |- o 389,179 |............. 4.970
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee O foeeeeeeeeeeeeeees oo (0 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 2,110,291 |............ 26.951 |......... 2,110,290 [.oooveereiene [ 2,110,290 |........... 26.951
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 7,830,159 100.000 7,830, 162 0 7,830, 162 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance 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 acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

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

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. 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 bbb e bbb

Deduct current year’s other than temporary impairment recognized:

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

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens 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 .............cccueuereeeeeeceeteteeeeeeceete et essseaesesesesssseassesesasssssesesesansssssesesasessssssesasssassnsstesasassnsssntesasans seessssesesesasanas 4,877,520

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

4.1. Part 1, Column 12

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

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

Total gain (I0Ss) 0N diSPOSAIS, Part 4, COIUMN T ... ..ottt b ettt et e st e ea et she e sheesh e e be e bt e a bt ea bt ea e e eae e eR e e Hhe e b e e bt e a b e em bt embeemeeaheesheens oemeeseeseesaeense et e enrens 0
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 1,613,564
DedUCt AMOTHZAtION OF PIEIMIUM .........viceceeeeeeee e cceceete et eeceesetete s s sasaeeeseses s asassesesesssssasseses s ssssssse st s ssssssseses s s sssseeses s s sssnseses s s ansnsnses s s asanseses s s snsnsesas <hesetataeseaet et asasaeas 3,042

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6-T+8-+10) ......cceeveverrerrereeeeeeseceeteeeseeeseeaetesesessseaesesesesssssesesesessssssesasasanas seesssesssesananns 5,719,867
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccuruoiiiieeeceete e eeeeeceete e ee et caete et eeesssaeteseses s ssassesesesssseaesesesessssseesesesessnsnansasesanane Seesesesesenasncnns 5,719,867
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 4,816,639 |.......ccoocneee 4787 77 | 4,816,909 |..ocovvevnenne 4,898,100
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 4,816,639 4,787,177 4,816,909 4,898,100
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 859,128 901,716 859,013 888,299
Industrial and Miscellaneous, SVO 8.
Identified Funds, Unaffiliated Bank 9.
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries
(unaffiliated) 11.  Totals 0 0 0 0
Parent, Subsidiaries and Affiliates 12. Totals 0 0 0 0
13. Total Bonds 5,675,767 5,688,893 5,675,922 5,786,399
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous 15. Canada
(unaffiliated) 16.  Other Countries
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccooeveveeieneieneeeee e 44,100 | 44,100 | 44,100
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 44,100 44,100 44,100
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 44,100 44,100 44,100
26. Total Stocks 44,100 44,100 44,100
27. Total Bonds and Stocks 5,719,867 5,732,993 5,720,022

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments

TANAIC T e 2,870,414 |.....oc.e.. 1,584,394 .ot e 140,708 | 221,129 [ XXX e e 4,816,644 | 849 | 4,833,420 |...ocoerrnne 10010 [ 4,816,644

1.2NAIC2..

T.3NAIC 3 o

TANAIC 4 oo seseies | sens [ [

TBNAIC 5 et seees [oere s sees [ e

TBNAIC G ..o

1.7 Totals 2,870,414 1,584,394 0 140,708

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 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

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

233,844 |.......ccoeene 197,914 . O

859,128 151 0 0.0 859,128 0

5.7 Totals 65,190 311,538 233,844 197,914




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

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

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2ANAIC T L] [(c) I 2,935,604 |.............. 1,895,931 .o 233,844 |...coeee 338,622 |- 211,771 | 0 | 5,675,772 | 10010 | XXX e e XK [ 5,675,772
122NAIC 2 ... N
123 NAIC 3 e
124 NAIC 4 ..o
125 NAIC5 ...
12.6 NAIC 6 ... .
12.7 Totals ..o 2,935,604 |..cccovennne 1,895,931 .o 233,844 |...coee 338,622 |....coeeenne 271,771 | 0 () oo 5,675,772 e 10000 | XXX e e XK oo 5,675,772 | 0
12.8 Line 12.7 as a % of Col. 7 51.7 33.4 4.1 6.0 4.8 0.0 100.0 100.0 0.0

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

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

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

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

............... 1,599,947
33.1

............... 2,872,946
59.4

.................. 141,217
2.9

(b) ......4,833,420
100.0

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

............... 2,935,604

............... 1,895,931

338,622

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

14.7 TOtalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.

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

............... 2,935,604

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

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

0.0

0.0

0.0

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

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

0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

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

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

current year, $

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.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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 ...........c.ccceveiricoineencnneeens o, 2,870,414 |.............. 1,584,394 [ e 140,708 |...ocvcveeennne 221,129 |............ D.9.0 NN RURR 4,816,644 |.....coovveeinn 84.9 [ 4,833,420 |.covveniiee 100.0 |ooeiinene 4,816,644 |...oocviieiee 0
1.02 Residential Mortgage-Backed SeCUrties ............ |ioiiiiiiiiiiiiiiiiiiies foeieieieseceseciesie foeeiesesesese s sesees [oeeiesiesesesesesiesens Joresresesesesesesesees |oeeeinans D,0,0. CUNI RPN [V 0.0 [ [V 0.0 [ [ 0
1.03 Commercial Mortgage-Backed SeCUrties .......... |.ioiioiiiiiiiiiiiiiiiiiies foeiiseeeseseseseeie foeeiesese s s sesees [oreeiesiesesesiesesesens Joreeresesesesesesesees |oeeeieins D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [ 0
1.04 Other Loan-Backed and Structured Securities ... XXX 0 0.0 0 0.0 0
1.05 Totals 2,870,414 1,584,3% 0 140,708 221,129 XXX 4,816,644 84.9 4,833,420 100.0 4,816,644 0
2. All Other Governments
2.01 Issuer Obligations ...........ccccceoeiiiciiiiiinieiienieeies e oo o e e [ D,0, 0. CUN R [V 0.0 [ [V 0.0 [ [ 0
2.02 Residential Mortgage-Backed Securities ............ oo oo e e e D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [ 0
2.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins oo e e e D,0, 0. CUN R [V 0.0 [ [V 0.0 [ [ 0
2.04 Other Loan-Backed and Structured Securities ... XXX 0 0.0 0 0.0 0
2.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccccooeioiiiiiiiieiieiiciicnieies e o o o e D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [ 0
3.02 Residential Mortgage-Backed Securities ............ oo o e e e D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [ 0
3.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins o e e e D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [ 0
3.04 Other Loan-Backed and Structured Securities ... XXX 0 0.0 0 0.0 0
3.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

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

4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
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 ..........ccocvriiriiiienieiieseenene
5.02 Residential Mortgage-Backed Securities ............
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals

..311,538 |..

..233,844 |.

... 197,914 .

..859,128 |..

o

. Industrial and Miscellaneous

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

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
7.02 Residential Mortgage-Backed Securities ............
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
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 ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

Values by Major Type and Subtype of Issues
6 7 8

1 2 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

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 .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [ e 0

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

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

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

12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 2,870,414 | 1,584,394 140,708 24,816,644 [ 849 [ XXX e KR 4,816,644

12.02 Residential Mortgage-Backed Securities .......... |coocoociiciee. 65,190 | 311,538 859,128 |.eeeeeeeeeeeee 1501 [ XXX i et XXX i [ 859,128

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

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

197,914
....0

B 2,935,604

................ 1,895,931

................ 5,675,772

12.10 Line 12.09 as a % of Col. 7 51.7 33.4 4.1 6.0 4.8 0.0 100.0 100.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 1,599,947 | 2,872,946 0 | 219,309 | D.9,0 TN RUNR XXX vverrnne forenrenenee XX s oo 4,833,420 010000 o 4,833,532

13.02 Residential Mortgage-Backed Securities ..........

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

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

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

cooo

0
0

B R, 1,599,947

33.1

................ 2,872,946
59.4

................... 141,217
2.9

................... 219,309
4.5

................ 4,833,420
100.0

................ 4,833,532
100.0

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens
14.02 Residential Mortgage-Backed Securities

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

................ 2,870,414

..65,190 |...

................ 1,584,394

..311,538 |..

140,708

.. 197,914 |

....221,129
. 50,642

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

................ 4,816,644

..859,128 |..

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

15.04 Other Loan-Backed and Structured Securities . |.

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

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

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 1,641,808 | [V O, 1,641,808 |.ooovececeeieeeeecen 0

2. Cost of cash equivalents aCqUIrd ..............ccocueueueueueeeieieieieieeeeeeeee e freseeeereieeeene 1,676,580 |.oeovvirccecieinnccees [ 1,676,580 |ovoveiriiiicieieeeie

3. ACCIUAI OF DISCOUNL ...t [reneenese s O o TP TOT FTT TP TOTR

4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 [ oo [

5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e O o TP TOT FTT TP TOTR

6. Deduct consideration received on diSPOSAIS ................ccoeeveveeereeeueueeeeeeeeeaens [orereeeenenienens 2,929,209 |....cooviiiieeeens s 2,929,209 |..ovoveiiiieieeeeeine

7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 oot ereee e [

8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 [ oo [

9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis O o TP TOT FTT TP TOTR
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH8-9) o [eree s 389,179 [ [V 389,179 o 0

11.  Deduct total nonadmitted amoOuNts ...........cccocoiiiiiiiiiiieee e [ 0 [ oo [

12. Statement value at end of current period (Line 10 minus Line 11) 389,179 0 389,179 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair 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
912810-00-4 ..... UNITED STATES TREASURY . |- 8D.. . 103.2030 |.....oovnneennnn 132,208 |ovninniiiinnnn 128,100 [ooiciniinninnn 140,708 |oveeeniiiiiinns foeniiiinneenn (809) | e | 4375 | 3.608 |MN oo Jevennniiiinnnn 724 [ 5,604 |....12/08/2022 ...|....05/15/2041 ...
912810-SL-3 ..... UNITED STATES TREASURY .. SD.. ...65.9530 |.......oieeeennn 197,859 |ooiiiiiiinnnnn 300,000 [oeeiiiiiene 221,129 | [ 10814 | e 1222222.000 . 3553 |FA cooies e n2,266 [ 6,000 [....12/13/2022 ... |....02/15/2050 ...
912820-EA-5 ... UNITED STATES TREASURY .. SD.. ...99.3590 |.............. 2,851,614 |..............2,870,000 |.............. 2,870,414 |ooeeenririnnnnns fooreennnnn (2,833) |vveniiiiiiiis e 1000012500 . 1.410 ....03/31/2022 ...|....02/29/2024 ...
91282C-GP-0 ..... UNITED STATES TREASURY ....ieeeeeeiieeeeeeneeeeeeennas feen o . . 100.3440 |.. e eeeenneneeeen 1,850,000 [oneniieennnn 1,336,824 | 2,358 [ e [o0002242000 . 4.258 ...03/08/2023 ...|....02/29/2028 ...
912820-GP-0 ... UNITED STATES TREASURY e e SD e [ i 1.A .. 247,129 [. 100.3440 [.......ccvvnnnnn. 250,859 250,000 |.... 247,565 . o | .000 |...... 4.258 ...03/08/2023 ... |....02/29/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,816,909 | XXX 4,787,177 4,898,100 4,816,639 0 1,541 0 0| XXX XXX XXX XXX
0109999999. Total - U.S. Government Bonds 4,816,909 | XXX 4,787,177 4,898,100 4,816,639 0 1,541 0 0 [ XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 0 0 0 [ XXX XXX 0 XXX XXX
4, ,
31418E-NL-0 ..... FN MA4894 — RMBS ......coeveuieirrmmnnnaneeemnnnnnneernens foen voe [ ennnnes foovennnnnnns founs 1A e 859,013 [. 101.5100 [.......ccenennn.s 901,716 [ooieeeinnnnnnns 888,299 [...oiiiiinninnnns 859,128 [..oiiiiiiiiiiiiiee eerniinaees 115 [ o [ 6.000 |...... 6.626 [MON ... |oeeeiiieeennnnns 4,442 | 8,883 [....10/19/2023 ... |....01/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 859,013 [ XXX 901,716 888,299 859,128 0 115 0 0 XXX XXX XXX 4,442 8,883 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 859,013 | XXX 901,716 888,299 859,128 0 115 0 0 [ XXX XXX XXX 4,442 8,883 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 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 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 4,816,909 | XXX 4,787,177 4,898,100 4,816,639 0 1,541 0 0 XXX XXX XXX 39,163 86,654 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 859,018 | XXX 901,716 888,299 859,128 0 115 0 0 [ XXX XXX XXX 4,442 8,883 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds of 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 5,675,022 [ XXX 5,688,893 5,786,399 5,675,767 0 1,656 0 0 XXX XXX XXX 43,605 95,537 XXX XXX

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

1A =S L0 1D LS 0 1TE.S i, 0 TF oS 0 1G.8 i, 0
1B .$ .0

1C 8. .0

1D 8. .0

1E 8. .0




SCHEDULE D - PART 2 - SECTION 1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

Showing All PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31339#-11-1 ... [FEDERAL HOME LOAN BANK OF NEW YORK .................. S N oY 44,100.000 [...vvvveennnnnnnnnnes 44,100 |.......... 1.000 |ooeveeiiiiiininnnns 44,100 |oveeeeiiiiiiiieeees 44,100 | e 4,878 |ooeiiiiiiiiiiiiiiiiiiiins i o e [ .. 03/22/2018 .| ..euer e
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 44,100 XXX 44,100 44,100 0 4,878 0 0 0 0 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 44,100 XXX 44,100 44,100 0 4,878 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

cl3

5989999999 - Total Common Stocks 44,100 XXX 44,100 44,100 0 4,878
5999999999 - Total Preferred and Common Stocks 44,100 XXX 44,100 44,100 0 4,878

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-GP-0 ......... UNITED STATES TREASURY .....iiiiiuuuniiiiiiuiisiiiiiiiiiss e s s ittt s s s seesii s e s s eesuissesseesnnnsesseessnnsseseessnnnsens | anneeseesssnnnnes ....03/08/2023 ... [Wells Fargo Securities, LLC ....iiiiuuuiiiiiiiuuiiiiiiiiuiiiiiiiiiuiisssiiuninissseeesnnssessesnnnnsessessnnnssesres |oorunnnseereesnnnsensessnnnneeerees |oosssseeeeesnnnnneenees 1,681,625 [....oovvvnniiiiinnnnn 1,600,000 [..oevvenniiiiiiiiiiiiiinnnns 1,565
0109999999. Subtotal - Bonds - U.S. Governments 1,581,625 1,600,000 1,565
31418E-NL-0 ......... |FN MA4B94 — RMBS ... iiieeueiiiiiitei i ittt e e et et st e st ree s s e e rr e e e s rrr e s e e e e e s e e rra e s s erraaaas | ................. L...10/19/2023 ...|Bank Lo TSI O AN 872,130 |uvueniiiiiiiiiiiiiiinan 901,863 |..vvuniiiiiiiiiiiiiiiiiinnna 2,856
0909999999. Subtotal - Bonds - U.S. Special Revenues 872,130 901,863 2,856
2509999997. Total - Bonds - Part 3 2,453,755 2,501,863 4,421
2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 2,453,755 2,501,863 4,421
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

2,453,755
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-22-9 .. |UNITED STATES TREASURY ..01/156/2023 . |Maturity @ 100.00 999,960 |..vvvunvrrirnnnnnns fooveeiiiiiin 0 | [ 40 e e 1,000,000 ..01/15/2023
912828-ZR-4 .. |UNITED STATES TREASURY . ..02/01/2023 . |Maturity @ 100.00 .... e N | B TR 0. ..05/31/2022
91282C-BG-5 .. |UNITED STATES TREASURY . ..01/31/2023 . |Maturity @ 100.00 ...... |..cccoeeneiiiinnnnns |oeeenn......600,000 |..... ....600,000............599,815 |... 599,987 ..01/31/2023
0109999999. Subtotal - Bonds U S. Governments 1,600,000 1,597,669 1,599,947 XXX
31418E-NL-0 .. |FN MA4894 ~ RMBS .......cevviiiiiiininiiiiiinnnnns | ......... 12/01/2023 . [Paydown .......ceeveevvivinsfonnnnnniinnninnnnnnns fovvveinnnnn . 13,564 |oonnnnin 13,564 |..ovvuennnnns 13,117 | ..01/01/2053
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,564 13,117 0 XXX
2509999997. Total - Bonds - Part 4 1,613,564 1,613,564 1,610,787 1,599,947 0 500 0 500 0 1,613,564 0 0 0 8,330 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 1,613,564 1,613,564 1,610,787 1,599,947 0 500 0 500 0 1,613,564 0 0 0 8,330 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 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

1,613,564

1,610,787

1,599,947

1,613,564

8,330




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance 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 *
Bank of New York Mellon Asset Servicing ..... Philadelphia, PA ..ooooiiiiieiienieneene [ e i e [ ses [oeeeee e 1,183,000 [..XXX.
Federal Home Loan Bank ........c.......... ... Cincinnati, OH .. . ... 8,209 |..XXX.
Citi Treasury and Trade Solutions New Castle, DE 529,902 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 1,721,111 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,721,111 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 0 0 1,721,111 | XXX

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

1. January....o..s 2,127,877 4. Aprile.fo 2,091,696 T U o 1,957,304 10.  October......[occcviiiincs 1,471,395
2. February...| ..o 2,363,605 5. May.....|eorereeie 1,993,316 8. AUQUSL......ooo ] 1,993,885 11.  November...|....cccccomvennne 1,479,167
3. March 2,323,631 6. June 1,992,823 9. September 2,006,544 12.  December 1,721,111

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Fortitude Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

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

2509999999. Total Bonds

26200X-87-8 ....... DREYFUS INST PRF TO INST ..vuteteueateseetesessesetesesteseseese et et e st e s b ese b es s es e es e e b e e b e s et e s e eb e st b es e b ese s sese s ese st ese et et esenessenesnenesnenennenes | suetsuenns [oesenennas 12/26/2023

31846V-41-9 ....... FIRST AVER:TRS 0BG V [ R IO 10/03/2023 . ..

94975H-29-6 ........ ALLSPRING: TRS+ MM | . feriinins 10/03/2023 .vivve |oeenisiiisiiisie e 5.200 [oeveeieriiiiiies rneirieirnes | 210,000 |-veuriienisienisiae s 933 |ieriiiiiie e 8,942
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 389,180 1,688 9,043

8609999999 - Total Cash Equivalents

389,180

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 2023 OF THE Fortitude Casualty Insurance Company

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut

Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan

Minnesota
MiSSISSIPPI «...veeuveeeeeiieeierieesees

Missouri

Montana
Nebraska

Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

SPECIAL DEPOSIT
SPECIAL DEPOSIT

SPECIAL DEPOSIT
SPECIAL DEPOSIT

0

0

0 0

Subtotal

361,836

330,063

4,725,980 4,710,475

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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