Loading a XYZ file in ArcCatalog

You need to do some work on the text file first, to get it in the right format. It needs to look like this.
"X","Y","Z"

2509766,12749401,163.25

You need to name it with a .txt extension and with no dash (-) in the name. Once you have it fixed, bring up ArcCatalog and go to the folder were the XYZ sits, highlight the file and right click on it, go to Create Feature Class, From XY Table.
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Set the Input Fields and give it an output name.

Next we are going to create a TIN from the Shape file, go into ArcMap and open the Shape file, go to 3D Analyst, Create/Modify TIN, Create TIN from Features.
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Check your Layer, set the Height Source to your Z, and give it an output name and OK.

Now you can display your TIN in ArcScene in 3D.

