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Annual Statement for the year 2019 of the TRAN S PORT I N S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

. Receivables for Securities......................
. Securities Lending (Schedule DL, Part 1).
. Other Invested Assets (Page 2, Line 11)...

. Total INVEStEd ASSEES.......vereicieisiec e

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....
1.02 All Other Governments
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed............cowreienrereirnerneeneeeeneeseessssesesessneees
U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed...........
Industrial and Miscellaneous
HYbIid SECUIHES. .......coocvcvieeieiciieeee e
Parent, Subsidiaries and Affiliates....
1.09 SVO Identified FUNGS........cccorvvrieriiriinieieiieeesieeeeieiieeseeesnees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated).........cccocereerrereenenrirnencreieincenenne
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Preferred Stock

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other............cccccecvvevecvicceeenne
3.05 MULUEI FUNDS.....cooivreiiieie ittt
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNGS........ccoieiiriieieiiineineieiiseise e sieseseinees
3.08 Total COMMON StOCKS........cvereriieiie it

1.05

1.06
1.07
1.08

Mortgage Loans Schedule B):
4.01 Farm Mortgages........
4.02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans..
4,05 Total Mortgage Loans..........cceeueveieieiieniieieessiese s ssssssssssesssssnens
Real Estate (Schedule A):

5.01 Properties Occupied by Company.
5.02 Properties Held for Production of Income....
5.03 Properties Held for Sale...........cccouevverernereieisseese e

...13,442,504

..... 501,463 |..

.............. 2,736,338

...13,442,504 | ..

13,442,504

64.7

5.04 Total Real EState........ccceeiiiiiieieicisisieiesss e

Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)....................
6.02 Cash Equivalents (Schedule E, Part 2)
6.03 Short-Term Investments (Schedule DA)...........ccccoevevververerisineiiennns

.............. 1,449,753

..2,488,745
148,774

.2,488,745 |..

148,774
.............. 1,449,753

..2,488,745
148,774
.............. 1,449,753

6.04 Total Cash, Cash Equivalents, and Short-Term Investments..
Contract Loans...............
Derivatives (Schedule DB.................

Other Invested Assets (Schedule BA)...

.4,087,272

.4,087,272

..4,087,272
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Annual Statement for the year 2019 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YBAI..........cc.iieeicieieese ettt bbbt s bbb st bbb bbb bbbttt een
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............cc.ceeieiriieierscicie et

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.cveueiirieieiesree s ensees
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 1. ...ttt
4. Total gain (10SS) 0n diSPOSalS, Part 3, COIUMN 18.........c.oiuiieieiieieieis ettt b e s bbbt
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuerneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ... .ottt

8.2 Totals, Part 3, COIUMN 13......coiriierierii st s s
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 12. ...ttt es s

7.2 Totals, Part 3, COIUMN 10. ...t ess s
8. Deduct current year's depreciation;

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-5+8-7-8)..........ccccerverrirereieiieseeee ettt s e s s st s st sae s ss et
10.  Deduct total NONAAMIE @MOUNLS.........c...cveruiririiririereieeri st R
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........cviiveieiciicteeeie ettt et s st ss et b s s ss sttt b s b s e e s sanaes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAN........c.vvururirrrerieierieie ettt ensses
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccvrrrerinrririnssesesssssssessssssssssssesssssssssssssssessssssessessssssessessssss

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccoveveierierereceese ettt sees e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oociceeieicteeee ettt sttt bbb b a e s st es st bnee

3.2 Totals, Part 3, COIUMN 11......oeieeeeceee ettt ettt bbb b a ettt s s bnee
4. ACCTUAIL OF GISCOUNL........ovuveeieeiiseiseisceseees s8R R8s
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ouvieicieree ettt sttt et sttt e a st

52 Totals, Part 3, COMMN B NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccovvrrrrrncnrrrrnn oo N IR vt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............cc.ciiieiiieieieeeesce ettt s s st a et et s b s s s s bt es st s s sessnsenens
8. Deduct amortization of premium and mortgage interest points and COMMItMENT FEES...........vuriririirrirrirree ettt sres
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........oieieceeee ettt ettt bbb bbb bbbt

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb bbbt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COUMN 11 ...ttt b s bbbt et

10.2  Totals, Part 3, COIUMN 10.........coiuiieiiiieieceie ettt bbbt bbbt sa et
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccerrurrrinrrnrnirriinreneiseieeeeseese s
12, TOtal VAlULION GIIOWANCE..........vouviriiriireiiesie it bbb
13, SUDLOLAI (LINE 11 PIUS LINE 12)......oieieeieeiieieeereiieeesetse ettt ss s bs s e b s8££ 582 £ 42 £ 8 £8 421 £ 428 E e A AR bs b
14, Deduct total NONAAMItEA BMOUNTS.........c.uiviriiriiiiiiiee et bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........ouiuriiirieirincireire ettt st sses
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Annual Statement for the year 2019 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YBAI.........cccieeicieiecse ettt s bbb b sttt bbbttt een

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)............cccueieiriieieese ettt
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.coiueiirireieiesee st ensees 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 6.t s bbb
3.2 Totals, Part 3, COIUMN 12........oiiieiiiiieeiieesiiesiseese st 0
4. ACCIUAI OF GISCOUNL.......eooreevrisceeesisesis sttt
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColumN 9......c.ovvveerrrmrerrcrnrincesrerneseeesrisecsseenne o) -1 e, 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........oiiiiiiiiieie ettt et s st s ettt bt a e et et e ettt en s b et s e s ettt es et st en b s beneas
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........ccciuriiiuiieiniieie st s st s st st bbb s bbb
8. Deduct amortization of premium @nd EPIECIAHION...........cccviieiieceieee ettt b st s e s et s et et s s s s e s ettt en ettt nenn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15......... it
10.2 Totals, Part 3, COIUMN T1.......oiirireiiieriee st 0
11. Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5+6-T-819-10)........cccevererirrireerreieieieese ettt st s s ssneen 0
12, Deduct total NONAAMIE @MOUNLS.............cveuirireiiresiereiesi iR
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iviirerriiereieiieteiesie ettt tes e es st b bbb s e s b st s st en s b sseseessnsante 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 16,897,193
2. Cost of bonds and stocks acquired, Part 3, Column 7 30,255,395
3. ACCIUAN OF GISCOUNL.......veeevereieeseiseetseces it 8RR R 14,983
4. Unrealized valuation increase (decrease):
41 Part1, Column12......
4.2 Part2, Section 1, Column 15.
4.3 Part2, Section 2, Column 13.
44  Part4, Column 11 9,214 9,214
5. Total gain (loss) on disposals, Part 4, Column 19.........cccccooveveivernerrerennnns 50,355
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 30,540,402
7. Deduct amOrtization Of PIEMIUM...........c.cciiueiieieiieeic ettt bbbt b s bbb s s bRt s bbb Rt s s bbb en 6,433
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15......
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
84 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14......
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14.
94 Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.cvvveveicvrirereveieesie et sesseses s sesssseenees
11. Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-910)........ccceveueiiiiirreieiseiese ettt s s e en e sans 16,680,305
12, Deduct total NONAAMItIEA BMOUNES.........c..iirierirciieireeireiesi ettt bbb
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......civiireiiiireieiieteiesie ettt esses e es st sb s bbb e s b st s st en s s bt s s sesssnsante 16,680,305
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Annual Statement for the year 2019 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovverveeneirnes | v 13,442,504 | ..o 13,471,970 | oo 13,430,165 | ..oovverrinne 13,448,000
Governments (Including all obligations 2. CANAMA.......ovreeierseesriri | e | sttt ssentns | sestessnsest sttt esentenes | srtensenss ettt
guaranteed by governments) 3. Other COUNRMES.....coeviieeriiiiis | ereiiiieiesieiisisissessissiesesiess | soeresssssssessssssessessssssssssessess | sressssssessesesssssssassesssssssesess | sessesssssssessessssssessessssnsassens
4. Totals....coooeerisiesiieiesens | e, 13,442,504 | .o 13,471,970 | oo, 13,430,165 | oo, 13,448,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... eeieisiieisisisississenees | erssesnsensnsse e sessesnsssnnes | eersessssnsessessesnsenssnsnesnssnsees | sresisesseensensnsnssnsanseessssnsennes | aesesinesneensesssssneenesssesnsasaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS. ....ceoveveeieisisreississieniens [ e snsesessesnsnnnes | erereessesnsessessessssnssnsnessssnsees | eressessesnsesiersnesnsanseesessntesnes | aresernesnsensesssssnessesssesnsasaens

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions

Industrial and Miscellaneous,
SVO Identified Funds, Unaffiliated Bank Loans
and Hybrid Securities (Unaffiliated)

Parent, Subsidiaries and Affiliates

PREFERRED STOCKS

Industrial and Miscellaneous (Unaffiliated)

17, TORAIS...cveveiecierisrieriiniies | cerviensississsessnessne s 0 | oo 0 [ oo 0

Parent, Subsidiaries and Affiliates 18, TOHAIS. ..o [ | o | srvessiesnis s
19. Total Preferred Stocks.....co.. | ccoovvviiiciicniiniiniincis 0 | i 0 [ oo 0

COMMON STOCKS 20. UNited SEALES.......uverrrrieriirees [ rerericeiriniesinsniseeisesniene | cresressesssesssssssnessenssennes | seesseessesss s

Industrial and Miscellaneous (Unaffiliated) 21, CANAAA. ... | ettt | ettt ettt sttt | srteebess sttt
22. Other COUNMMES. ......oucererurrens | roreeueeesmersssesssnesenssssnnsene | crssserssssesssssssssesssssnsssssssnnes | cossessssnsssssssssassssssssssssseseas

23, TotalS. ... | i 0 | s 0 [ oo 0

Parent, Subsidiaries and Affiliates 24, TORAIS......cveeerriereessrisririsenies | v sensssnnsene | crerenssnss e | s
25. Total Common StOCKS.....cees | v 0 | oo 0 [ o 0

26. Total StoCKS.....ucmmmmmmssmssssas | v O RN 0 [ o 0

27. Total Bonds and Stocks...... | ....ccccoeevennnnee. 16,680,304 | ..ocvevererienne 16,718,001 | .oocvcvcecee, 16,670,524
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Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

. U.S. Governments

1.1 ...14,576,652
12
1.3
1.4
1.5
1.6
1.7

...2,793,864 ..11,782,788

21
22
2.3
24
25
2.6
2.7

GoIs

3.1
32
33
34
35
3.6
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
186,471 2,534,817
15,050 |..

90IS

9.7 TOtalS......cviiiiiii | s 09,9, SO [ D0, ST 09,9, ST [ D0, SO 2,9, ST [N [V 0 [ 0.0 [, 0 [ 0.0 |, (O 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2.
10.3 NAIC 3.
10.4 NAIC 4.
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals




Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
or Less Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

L0IS

NAIC Designation

Through 5 Years

111
11.2
11.3
11.4
11.5
11.6
1.7
11.8

Total Bonds Current Year

.......... 3,328,533
15,050

......... 18,115,008

............... 15,050

............. 18,115,008
15,050

Line 11.7asa % of Col. 7.........

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

Line 12.7 as a % of Col. 9.

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds

Line 13.7asa % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............. 14,734,262
..81.3

14.1
14.2
143
14.4
145
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Line 14.7asa % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

......................... 0.0

......................... 0.0

Tz

=

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §$.. 0 current year of bonds with Z designations and $.

.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.

Includes §.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 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.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....

1,449,753; NAIC2$

0;

NAIC 3 §

.......... 0;

NAIC4§......

0;

NAIC5$

0; NAICBS......... 0.
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Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGAtioNS........ccveviecveiiceisice e | everesnnnns 2,793,864 |............ 11,782,788
1.02 Residential Mortgage-Backed SECUMLIES..........cvireiririeieiirieienseis | ereieieseieisssssesnens | coersersseseessseseesssnnes | oes
1.03 Commercial Mortgage-Backed Securities.....
1.04 Other Loan-Backed and Structured Securities.. .
1,05 TORAIS. ove ettt s 2,793,864 |....coco.e.

301

3.02
3.03
3.04
3.05

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

................. 655,605
................. 161,463

6.01

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

160,028 |...

325,104
24,937
A7,107
53,497

S 2534817

420,644

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
TOMAIS. ...ttt

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired
TOtAIS. ...cvviieeei ettt




Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03

. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

.......................... 14,497,576 | oo | 0 | 0 it XXX [l A7775,140 | e 98.0 b XXX e XK X [ 17,775,140
..76,657 | .. . . . . e XXX 161,463 | ... 9 .. . XXX - ..161,463

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12,08 TOAIS....coviviiieciririies e .
12.09 Line 12.08 @5 @ % 0f COL 9....c.vviveiiiieiiicieeiiceisscsiei s sieisneieiens | eersssseessnseseesnns

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvurviveireieieieicteie et | eresensenaens 3,277,563 |...coevee. T4A97.576 | ..o | ereieinsiessiessssseins | eevessesessessssessesssssnses | eesesaens ) 0.9 NN IR 17,775,140 | ovevevieenn 98.0 [ 11,259,915 | oo 98.6 [ .o 17,775,140 | ........... XXX
13.02 Residential Mortgage-Backed SECUNtIES............ovvrvrerrerrereieierirrieinns ...32,592 76,657 | wovvreereeenB0,137 | el 11,562 | 515 | ) 0.9 G DU 161,463 | coovoeeeea 0.9 | oo 89,356 | ..cvvrireireieinns 0.8 | 161,463 |........... XXX
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.......ccovviiririerieieeeseeseeese s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans....
13.08
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 3,343,582
..184

14. Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds..........cccorverrrrirrnnns
14.06 Affiliated Bank Loans.....
14.07 Unaffiliated Bank Loans.
14.08 TotalS.......covevrrrrrerrrirrinnens
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

, Section 1
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Annual Statement for the year 2019 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

. Book/adjusted carrying value, December 31 of prior year

2. Cost of short-term inVEStMENtS ACUINET..........coviveiiiiieieiiee ettt ssesesseses | sresesssissesessesessssesesessssesessnsesesaes 11,334,995 | oo e T O TR
T A elol (U= o 1T TV N TR 21,692 | oo b I T O U
4. Unrealized valuation iNCrEaSe (ECTEASE)..........iuiirirerriiriieiseissiesse ettt sttt sssessessssensessesans | sesessessessssessesssessessesssessessessssessessssansessesan L0 U PP OO OT ST OO OO U PSR PO PR POROTPPOPRRN
5. Total gain (I0SS) ON GISPOSAIS........eucuuirererririseiseiriieis ittt sttt bbbt ebs | 2esebebet e bt ees bbb ss ettt 7,955 | oo e T,955 | oottt nrens | eaesetet ettt b st s et st s et et et ntes | ebsetesesatsea et ee sttt bt s ettt s s
6. Deduct consideration received 0N GISPOSAIS...........eureirrireirririiniieieieiseeeeseieseessisse s ssssssesseesssessessssens | sesesseessssssessessssessessesnssasseeesantes 10,195,128 | ovvevrcece s 10,195,128 | oottt ettt ettt es s esenens | stetetete ettt ettt ettt et et et e tesetesasaaans | erererereaeter et et et et et et et et et et et et et et et et et eteteteteteterans
7. Deduct amortization Of PrEMIUML.........ccviueieiiueieieiiisieiessess ettt s s b s ssessens | ebsesessessessssenses et st et eb b s s bt ensense s s santes BT | e £ PP OO OSSN PSPPSR
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c..ciueieiriiiieiieiesieieeesies et eines | vesessesssesses bbb sees 0 | ettt tes | ebeeseset et e b ettt e s ks Rttt ekt s et et enebenae | Shebebatresetaeae b e bttt e b bRttt h ek R Rt et ese bt | HesebebeRe Rt et h b e R bt b bbbttt et renas
9. Deduct current year's other-than-temporary impairment recognized....

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccvviririnernrnrninernrins | v 1,449,753 | oo 1,449,753 | oo 0 | e 0 [ o 0

11. Deduct total NoNadMiItted AMOUNLS..............cvuiiiiiiii b ees | forb ettt L0 O OO PO O OO OO PO OP OO OO P OO PO PP PP P PP

12. Statement value at end of current period (Line 10 MINUS LINE 11)....ccieiiiieiiiiiiiieieiieieisisisisnsreissssssnsnsees | areressssssesssssssssseseesssssssssssesessnns 1,449,753 | oo TA49,753 | oot 0 | et (L U 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C-Sn. 1
NONE

Sch.DB -Pt. C - Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, SI14
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Annual Statement for the year 2019 of the TRAN S PORT I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Market3 Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........civeveciereeseeeie ettt st st sse s bt s st s ssassaess | eebessesssssssssassssssssessessetasses e sassessesesssnsns 4,824,225 | oo s 4,796,547 | oooveeeeese et e 27,679 [ oo
2. Cost of cash equivalents acquired 8,718,630

3. ACCIUAN OF GISCOUNL.......o.voeeivevictcteccets ettt ettt et s ae b st et et se bt et et s s e se s s s s st et et et b essetetassesetesastesessnsntass | nesetessssstesssstesessstessnsetesessstesasnsssenaetesnsnans 11,086 | oottt s T1,080 | oocveeieeeeieeete ettt ee ettt sen et | etesirtetes ettt st b s et es bt s et es et b s et et nas
4. Unrealized valuation INCIEASE (ECIEASE).........euueuiuiieireieisiie sttt sttt se bbb s b s s s s s st es et entessesns | Shessessssessessnssssessessssesses e b s st et b s bt s s sses s b st 0 [ ettt ntes | oekeesesset e st s st s bt e bbbt e s bbb s st en s s benta | Hiesstesses et et et Rt s bR s et E ettt n
5. Total gain (I0SS) ON GISPOSAIS..........cverveeieeireisieese ettt b st s et s bt es s s s st s st s s st es s e s s bes s s sassssassesantans | ebasbessessesssssssessssassess et seben s et et s s es e bessenaesensnsenes B0 | o B0 | covreerereesse sttt ettt benes | Sertesae st e sttt sttt s bt n e aes
6. Deduct consideration reCEIVEA ON QISPOSAIS..........ccviueriecriieiiieisieeiese ettt s bbb s et s s s bbb s s s s esebenss | ssesessssesesessesessssesebesses et et snses s snsebesnseen 29,197,008 | ..o 13,526,313 | v 15,670,695 | ....ooovieeiiereiceereie e
7. Deduct amOortization Of PIEMIUML.........c..c.ciuieieieiiee ettt sttt bbb s st et b bbbt s s nes | 4bsebsssssesssssssesse st s s e s bbb s b s s s et b sttt 0 [ ettt sttt nbes | oebebaebaea s a bt st bbb s st b et te bbb en s s e bents | Hietstesses st es et b s s et R s st s sttt b s
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE..........c..ciuiveiieicicieie ettt ssbsnss | ebsebsessssessssss s s bbb s bbb bbb s sttt 0 [ ettt ettt entes | Sebetsessee e st e b bt s bR e s s bR st bt et s s st ensessebent | Hietstessee et es st b st s bR R bt n Rt bbb a s

9. Deduct current year's other-than-temporary impairment recognized

10. Book/adjusted carrying value at end of current period (LINeS 142+3+4+5-6-7T48-9).......cccvurririnrinrnrnnininsissessisssssssssessnnes | sessesesssssssssssssssssssssssssesssssssssesssssssssssessons TAB,TTA | oo 0 | e TABTTA | oo 0
11. Deduct total NONAAMILEA BMOUNES..........c.rvueieriiiees et se e es s s ss e ss e e st ees e ss e s s e e s es st enssessesss | S28eeE1eEseEseesseEseE e s et b ee ettt sttt nes 0 ettt ettt ettt ettt ene et et ene | eefeeEeEeeseeEeeEoeAseefeeEenEeEseesenEeeEaeEseeEentseteesensententsne | eeEieEieesessisEiesiesiesEesssEieeiesiiseesesiensecsissessantineineis
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.uiuireiiiiiiereiisisissesisissiesessssessesssssssessssssssasssesssssssessess | tossessesssssssessessssassesssssssessesssssssassessnsssesss TAB,TT4 | oot 0 | e TABTTA | oot 0
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Annual Statement for the year 2019 of the TRAN S PORT I N S U RAN C E CO M PANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, E03, E04, EO5, E06, E07, E08, E09



Annual Statement for the year 2019 of the TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

oL

1 2 Codes 6 Fair Value 10 1 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
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2V 1 |UNITED STATES TREASURY... SD.. 850,500 |..... 99.828 861,517 863,000 859,561 ....4,801 N 1.375 |.....1.949 .3,521 11,866 | 03/23/2018. | 09/15/2020.
912828 4B 3 |UNITED STATES TREASURY. SD.. 1,020,707 |...100.859 | .... ..1,033,809 1,025,000 1,023,070 1,577 12375 7,520 .24,047 | 11/14/2018. | 03/15/2021.
912828 4P 2 |UNITED STATES TREASURY... ..101.375 952,925 940,000 936,593 . L2419 | e | e [ 2.625 .3,186 10/19/2018. | 05/15/2021.
912828 5V 8 |UNITED STATES TREASURY... ...101.813 488,700 480,000 480,072 20 |, IO 2.500 05/15/2019. | 01/15/2022.
912828 6M 7 |UNITED STATES TREASURY ...101.469 421,095 415,000 416,165 (266) [ ..o v [ 0en2.250 07/01/2019. | 04/15/2022.
912828 TY 6 |UNITED STATES TREASURY... ...100.063 | . 2,201,375 2,200,000 2,203,476 KURK) IO I 1.625 11/20/2019. | 11/15/2022.
912828 W2 2 |UNITED STATES TREASURY.......ccecmmrmrrrnerirneeneninnnisseseniseesenssssesssseesnnns | SO0t | oo | ovevveniine | evrevnenens [ i 449,878 | 99.953 449,789 450,000 449,995 AT [ IO I 1.375 06/06/2017. | 02/15/2020.
912828 W6 3 |UNITED STATES TREASURY... revrennsersnnsesensensseseeseensneeens | 9D [ wn [ | [ . 352,161 | 99.984 349,945 350,000 350,161 (784) [ v RN 1.625 06/06/2017. | 03/15/2020.
912828 Y8 7 |UNITED STATES TREASURY.......ccccovuvrnnc ...100.313 361,125 360,000 364,629 (349) | v IO I 1.750 08/21/2019. | 07/31/2024.
912828 YA 2 |UNITED STATES TREASURY.......cvvimiimrieriniinniinsiensiesissessssssssissssssnssenes. | eonsens | oo | envernneine | eenvinenensd [ . 39,844 | 99.781 39,913 |. 40,000 39,846 2 | v [ s 1.500 . | 12/18/2019. | 08/15/2022.
912828 YC 8 |UNITED STATES TREASURY... vt | sevinee oo | eeneniennn e | 5,971,082 i 99.828 | . 5,964,730 5,975,000 5,971,683 (51 I IO I 1.500 .| 08/29/2019. | 08/31/2021.
912828  YH 7 |UNITED STATES TREASURY.....ccoovimiinmiiniiisnissnsssnissnsssnssssssnssssessnsssnsnesss | O | oo [ronrevnneens | eonrenenensd | i 347,156 | 99.156 347,047 350,000 347,254 96 | oo o 1.500 10/28/2019. | 09/30/2024.
0199999. U.S. Government - Issuer Obligations............. XXX ....13,471,970 ...13,448,000 13,442,504 XXX XXX XXX
0599999. Total - U.S. Government . XXX v 13,471,970 ...13,448,000 | . 13,442,504 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
091096 ND 5 | BIRMINGHAM ALA WTRWKS BRD WTR REV........ccccovuvvmeririeieirnerirerireeens | wneees [ (RTINS I 1FE ..215,000 |..... 99.628 214,200 215,000 215,000 [ .eovenrirerereerinins | e | e IO I 2201 |.....2.201 | WJ....... 11/06/2019. | 01/01/2024.
59447T XL 2 [MICHIGAN FIN AUTH REV.....coiiiiiiiiiniiiiciininsississiesseississiissienes | ceniine . A 1FE| .. ....50,000 |...100.703 50,352 | . 50,000 50,000 | cvvuverriiriernrienns | v | e IO 2.084 |.....2.084 |JD....... . . | 12/05/2019. | 12/01/2021.
64990F QM 9 |NEW YORK STATE DORMITORY AUTHORITY.......coiuiimniiinriiniinisssiisninns | coniene [ {1 150 IR 75,000 |...100.182 75,137 |. 75,000 75,000 | oo e | s I 1.805 |.....1.804 [FA....| s | e, 12/19/2019. | 02/15/2021.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations.. OO RSP RPTTRRTURPTUROE [PPSR 340,000 XXX 339,688 340,000 340,000 0 0 (] 0 XXX XXX XXX | e 498 | oo 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3138EM A2 7 |FNALAS24 - RMBS........cooeivmerierireireeissisesiesiesesssssssssse e sssessssssssssssssnns | sovenne I [ 7/ I L1 R 31,865 |...100.337 31,278 |. 31,173 32,337 519 [ IO I 2.242 |.....2.437 |MON... | cccoovvrrrrrrnnes L5T: I IO 656 | 08/03/2015. | 09/01/2043.
314009 VA 6 | FNBM5108 - RMBS........coiiiiiiiiisiisiiieiissississsssssssesnssssssssssssssssssssssssssssss | snnees I 4]... ..129,114 |...103.133 129,812 125,869 129,126 12 [ I 3.000 |......2.274 |MON... 11/07/2019. | 02/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. e ..160,979 XXX 161,090 157,042 161,463 0 531 (U P 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation eeeeererenieenes | ereereeenns 500,979 XXX 500,778 497,042 501,463 0 531 (] [P 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
025816  BS 7 | AMERICAN EXPRESS CO....cceovomivrurimerieiisiieesenssseesesssssssessesssssessssssssens | soneees . ...103.649 67,372 | . 65,000 67,538 [UAD ] T IO I 3.400 11/26/2019. | 02/27/2023.
025816 BY 4 | AMERICAN EXPRESS CO.....ccooviuiiiiiiiiniiieiesissisiissiiesiesississsisssiinss | s . ...103.000 36,050 | . 35,000 35,006 (V] [ IO 3.700 11/01/2018. | 11/05/2021.
0258M0 EE 5 | AMERICAN EXPRESS CREDIT CORP........... SRR PO . ...100.007 10,001 |. 10,000 10,000 K I IO I 2.200 02/28/2017. | 03/03/2020.
02665W DC 2 |AMERICAN HONDA FINANCE CORP........cccosvumirimieeirneineinssiesseeessssisseeses | ceveee . ...100.343 40,137 |. 40,000 39,986 L I IO I 2.050 09/05/2019. | 01/10/2023.
03076C  AJ 5 |AMERIPRISE FINANCIAL INC......ceoomiirmiririneiinesinesiesiesessessssessssenienens. | covees ...102.254 17,383 | . 17,000 16,968 L IO I 3.000 03/12/2019. | 03/22/2022.
05531F AV 5 |BB&T CORP. ...100.071 10,007 | . 10,000 9,998 2 | veee | 202,050 05/05/2016. | 05/10/2021.
05531F  AZ B | BB&T CORP....covviiiecciieeiss sttt sssessssssnnns | wrveees ..100.177 10,018 | . 10,000 9,999 R e [ 2.150 10/23/2017. | 02/01/2021.
05531F BJ 1 |BB&T CORP. ...100.636 65,413 | . 65,000 64,956 L I IO I 2.200 09/09/2019. | 03/16/2023.
05565Q CX 4 |BP CAPITAL MARKETS PLC. . . ..100.027 | .... 5,001 5,000 5,004 [RK) 1 I v 002,315 02/08/2017. | 02/13/2020.
05567L T3 1 |BNP PARIBAS SA.......oiiieiiiierierieessessssiesiesiesesesssssssessesssessssenssssnns | soeees ...102.924 15,439 | . 15,000 15,401 KET4:) ) I IO I 5.000 11/27/2017. | 01/15/2021.
06051G  FN 4 | BANK OF AMERICA CORP.......cccoovureririeiineineriesiesieeesssisssssssessssssssssans | coneees ...19,968 |...100.119 20,024 | . 20,000 19,996 L IO I 2.250 11/24/2017. | 04/21/2020.
06051G GE 3 |BANK OF AMERICA CORP... R .132,430 |...101.742 132,264 130,000 132,214 (217 [ e | 3,124 .| 11/06/2019. | 01/20/2023.
06367W UM 6 | BANK OF MONTREAL.......ocvuueririererieieiserisesiessssesensssssesssenssesessssssssnns | seveees ....64,835 |...101.845 66,199 | . 65,000 64,876 A1 [ IO I 2.900 03/21/2019. | 03/26/2022.
06367W RC 9 |BANK OF MONTREAL ...100.085 65,055 | . 65,000 64,929 5 | e [ 2.050 10/16/2019. | 11/01/2022.
06406H DF 3 |BANK OF NEW YORK MELLON CORP.... ...100.458 15,069 | . 15,000 15,010 (12) [ oo .2.450 02/22/2016. | 11/27/2020.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 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
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
06406R  AK 3 | BANK OF NEW YORK MELLON CORP........coosvvimrirrierinrierenenissiseinssiinne | ceveee . ...100.173 25,043 |. 25,000 24,993 L I IO I 1.950 |....1.961 FA...... 08/20/2019. | 08/23/2022.
064159 QD 1 |BANK OF NOVA SCOTIA... ...101.094 72,788 | . 72,000 72,806 (V7] I RN 2.375 |...1.994 | JJ....... . .| 11/26/2019. | 01/18/2023.
064159 SH 0 |BANK OF NOVA SCOTIA.. . ...100.152 55,084 | . 55,000 54,984 L I veee | 20..2.000 . | 10/09/2019. | 11/15/2022.
136069 VX 6 | CANADIAN IMPERIAL BANK OF COMMERCE e | ...100.083 10,008 | . 10,000 9,999 2 [ e [ 2.100 09/28/2017. | 10/05/2020.
14913Q 2N 8 | CATERPILLAR FINANCIAL SERVICES CORP.......cccovcerrreerierrenieeersenisnines | cvveene . ...102.027 11,223 | . 11,000 10,997 b2 I IO I 3.150 09/04/2018. | 09/07/2021.
172967 GL 9 |CITIGROUP INC. ...103.494 67,271 |. 65,000 66,908 1B7) | i e |20.3.375 .| 09/16/2019. | 03/01/2023.
172967  LQ 2 | CITIGROUP INC.....coorvirirriirierieriesiseessssssessessessssesssssssessessesessesssssses | coseees ...101.637 66,064 | . 65,000 65,564 (70— IO I 2.700 09/16/2019. | 10/27/2022.
17308C  C4 6 [CITIGROUP INC......covourireirreireiierissiiesiesisseessessssssessessssesssssssssessesssesenas | saeenne ...100.298 40,119 |. 40,000 40,000 [ oo | e [ e IO I 2.312 10/28/2019. | 11/04/2022.
20030N  CQ 2 [COMCAST CORP........coirriieimeireiiesisiesistsssss st sssssses | evenes e ..102.833 | .... 4,113 4,000 3,998 LI I e [ 3.450 10/02/2018. | 10/01/2021.
24422E TZ 2 |JOHN DEERE CAPITAL CORP.....ccorivirrereerirmnerieriesesseesssssssssessessssesssninns | soveene . ...100.364 10,036 | . 10,000 10,000 L I IO I 2.350 01/03/2018. | 01/08/2021.
24422E UK 3 | JOHN DEERE CAPITAL CORP.....ccovviirrirrirniernsiiesiesesseisssisssssssesssesssessins | sevenne . ...102.160 | .... 8,173 8,000 8,001 [(0)] IO 3.125 09/04/2018. | 09/10/2021.
24422E VA 4 |JOHN DEERE CAPITAL CORP.....ccovtvirririeiiienerieriesesseessesessssesiessssssssninns | ooveene . . . ...100.098 55,054 | . 55,000 54,936 [ IO I 1.950 09/09/2019. | 06/13/2022.
257375  AK 1 | DOMINION GAS HOLDINGS LLC......ccovermermrrinerieriesisseesssissssessesesseesssins | coneees I [ 12] 2FE | s 15,174 |...100.645 15,097 | . 15,000 15,050 (1)) IO I 2.800 11/27/2017. | 11/15/2020.
26444H AB 7 |DUKE ENERGY FLORIDA LLC......ccoosiviiriririiniiserierienessseissiesssienienessnies | cvveees U [SUPOOOOON I PO 1FE ....14,983 |...100.008 15,001 | . 15,000 15,000 LT IO I 1.850 01/03/2017. | 01/15/2020.
375558 BB 8 | GILEAD SCIENCES INC.......cocoiriermiirerieireniseisessessiessessssssssessssssssssenss | soneees . A e 1FE]| .. ....10,146 |...100.406 10,041 | . 10,000 10,022 (X)) IO I 2.550 02/22/2016. | 09/01/2020.
38141G WG 5 | GOLDMAN SACHS GROUP INC........covviiiiciiiiiiieninsissiiesiesiesississsinns | s I [ 12] 1FE| oo 14,990 |...100.179 15,027 | . 15,000 14,999 2 | IO I 2.600 03/22/2017. | 12/27/2020.
38141G  WT 7 | GOLDMAN SACHS GROUP INC.......ccovvumrrmerimerienieniseenesssessensenssssesssssnes | eneees | oo | ovveeens 12] e 1FE ...66,728 |...102.860 66,859 | . 65,000 66,657 [140) ) IO I 3.200 11/07/2019. | 02/23/2023.
38148Y AC 2 | GOLDMAN SACHS GROUP INC . JOTS FOVROPORN D IOV 125] ... 1FE| .. ....65,553 |...101.247 65,811 | . 65,000 65,481 (L)) - IO IO 2.876 09/16/2019. | 10/31/2022.
404280 BF 5 |HSBC HOLDINGS PLC I (O] IR IV TFE| oo 65,593 |...101.107 65,720 | . 65,000 65,557 (6157 IO I 2.650 11/07/2019. | 01/05/2022.
46623E  KG 3 | JPMORGAN CHASE & CO.....coouirreneinerieriseisneesseisssssesisesssssssssisssssssssesens | ceveee ...100.181 | ... 8,014 8,000 8,000 | ovvurereirenrreiens [ et [ e IO I 2.295 08/03/2016. | 08/15/2021.
46647P AS 5 | JPMORGAN CHASE & CO.... e | s e ...102.146 66,395 | . 65,000 66,091 (209) | v IO I 3.514 09/16/2019. | 06/18/2022.
46647P BB 1 | JPMORGAN CHASE & CO.....ccoorvrriirmerierinsessenissssessesisesssssesssssssssssssesens | covees . ..102.173 51,086 | . 50,000 50,803 (3D ) IO I 3.207 11/26/2019. | 04/01/2023.
606822 BG 8 |MITSUBISHI UFJ FINANCIAL GROUP INC........ccovierivriniierieneieninnissinninenes | vevees ...102.351 81,881 |. 80,000 81,094 (140) [ v IO IO 3.218 09/16/2019. | 03/07/2022.
61744Y AN 8 [MORGAN STANLEY. e ...102.757 133,584 130,000 133,094 KL IO I 3.125 11/26/2019. | 01/23/2023.
61746B  ED 4 [MORGAN STANLEY......cocoiiiniiiirineiieriesiinessesiseesessssssessessssssssssssssssssssessns | saeeone . ...101.135 65,737 | . 65,000 65,335 () ) IO I 2.625 09/16/2019. | 11/17/2021.
693475 AL 9 | PNC FINANCIAL SERVICES GROUP INC........cccvvuirinirrerierirneeiiniesisnsienes [ weenes ...101.786 132,322 130,000 133,077 (70 ) IO I 2.854 11/26/2019. | 11/09/2022.
69371R Q3 3 | PACCAR FINANCIAL CORP O ...100.561 50,281 | . 50,000 49,944 L N IO I 2.000 09/23/2019. | 09/26/2022.
78013G KN 4 |ROYAL BANK OF CANADAL........ooviiiriiintieniersissiesesisseessssisssesiensssssssenes. | aevees ...100.190 10,019 |. 10,000 10,000 L e [ 2.150 10/18/2017. | 10/26/2020.
80283L AN 3 | SANTANDER UK PLC......ouveroeeeeeeseeeseeeeeeeeeeeeeseseesesesseessesesesessessesessssessesenen | oveees ...100.073 25,018 | . 25,000 25,008 TR IO 2.375 11/24/2017. | 03/16/2020.
86562M AU 4 | SUMITOMO MITSUI FINANCIAL GROUP INC........covvuiirircirneiseiierneesseinns [ s ...101.576 66,024 | . 65,000 66,039 [(GX) ) I IO I 2.778 11/06/2019. | 10/18/2022.
86787E  AX 5 [ SUNTRUST BANK .....ceviiirirririiiiiisiienierissessesessssesiesesesssssessssessesessnses | coveene ..102.122 66,380 | . 65,000 66,342 [U£) ] - IO I 3.502 11/26/2019. | 08/02/2022.
86787E BE 6 | SUNTRUST BANK.. ...101.789 81,431 |. 80,000 81,079 [C10) ) veee | 20..2.800 11/26/2019. | 05/17/2022.
91324P  BZ 4 [UNITEDHEALTH GROUP INC.......ccovvvriririiiirirnnierisnissiesssissisensssssssssssnensnsse. | eneens e . ...101.908 132,481 130,000 132,438 [(C15) ) I e [ 2.750 11/27/2019. | 02/15/2023.
927804 FJ 8 | VIRGINIA ELECTRIC AND POWER CO.....ovvverrireeirnineesseinersesiesessesssssenes | eoneees 12 1FE ...66,897 |...103.417 67,221 |. 65,000 66,701 197) | i IO I 3.450 .| 09/16/2019. | 09/01/2022.
94988) 6A 0 | WELLS FARGO BANK NA. e ..250,000 |...100.042 250,104 250,000 250,000 [ ..ovoererrireirenins | e | e veee [20.2.082 .| 09/04/2019. | 09/09/2022.
961214  CS 0 |WESTPAC BANKING CORP........cocirimirimiiisnmiisesenssssesssnsssnsssssssensesesssssssnsenss | eoenes [ . ...10,041 |...100.548 10,055 | . 10,000 10,009 ()] I 2.600 . ..260 | 01/03/2017. | 11/23/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . . . e 2,545,743 XXX . 2,551,995 2,515,000 2,542,883 0 (2,293) (] 0 XXX | XXX | XXX | 19,375 | s 15,222 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007F  AC 9 [ALLYA 174 A3 - ABS.....oveireierieeineisesisssisessessesisssssssssssssessessssessssssnsssens | sovenne e |l AFE | i 13,407 | 99.933 13,398 | . 13,407 13,407 | oovvevererieeines | reernenineieniesis | veviseeeniissiens IO I 1.750 |.....1.750 |MON... 08/15/2017. | 12/15/2021.
126802 DC 8 |CABMT 151 AT = ABS.....cootiiiiiiiieiirieisnsseiesesisiesssissses s sssessssssssensns | evenes . ...100.050 20,010 | . 20,000 20,019 (94) | oo e [ 2.260 |......1.800 |MON... 02/25/2016. | 03/15/2023.
448910  AF 5 [HART 9B C = ABS....ooieeeeeeeerrereereeeereresseeseeesessressessseressessresesseesssesesseseenes | evveee | oo | eeverivrieb | et AFE ] e 89,973 [ ..o 99.815 89,833 |. 90,000 90,037 (X T .2.400 MON... 10/29/2019. | 06/15/2026.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 16 17 18 22
NAIC
Desig-
nation Current Year's
and Other-Than- | Total Foreign Stated
Admini- Rate Used Current Year's | Temporary Exchange Contractual
strative to Obtain Book/Adjusted (Amortization) /|  Impairment Change in Effective | When Maturity
CUSIP Identification Description Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Date
58769T  AD 7 |MBART 191 A3 - ABS.....coiiiiiiiinniiniiissississsnisssssssnsssnsssesssssssssesnsssssssssssssnnes | aennne | oo | eovennnenidh | connns 153 69,990 |...100.023 70,016 70,000 69,991 I NS [T O 1.940 |.....1.954 |MON... 03/15/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIHIES. ........uvviiniiiiiiiniiiiiisissienrisssissisens | o 193,637 XXX 193,258 193,407 193,455 (29) XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 2,739,380 XXX 2,745,253 2,708,407 2,736,338 0 (2,322) XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations............uwwrverressresnereeseseeens .16,315,908 XXX | s 16,363,653 | ...cooovnnes 16,303,000 | ....ccooeue 16,325,387 0 | s 5,787 | oo XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. ..160,979 XXX 161,090 157,042 161,463 531 XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities..... . ..193,637 XXX 193,258 193,407 193,455 0 (29) XXX XXX XXX XXX
8399999, Grand TOtAl - BONGS..........cuurvuurirrerireireiseeieite sttt snnsesnianins | nenieses 16,670,524 XXX | 16,718,001 | .....c....c. 16,653,450 | ........... 16,680,304 | ...ccoovvvverinenn0 | i, 6,289 | .oooovvinrieenn0 | i, 0 XXX XXX XXX XXX

AV
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 5V 8 |UNITED STATES TREASURY ....oovuuiiiriiiireiiiitinnisisissiesssssiessssssessssssssssessssssssessssssssessns | sossssossessans 05/15/2019........ VARIOUS.....cooiiiiiieitie et | S1sisebses st s bbbt nba | eetsessesssesentens st 689,840 | ..o 690,000 | ..oovoriiic e 1,444

912828  6M 7 |UNITED STATES TREASURY... ... | 07/01/2019........ VARIOUS.......ocoeiiei ittt | Hheerebies st e s bbb | entressesi et en et 416,431 415,000 845

912828  TY 6 |UNITED STATES TREASURY... ... | 11120/2019........ BONY MELLON/BMO CAP MKTS......coiiiiiieiiieiieieieississie s ssssssse s ssssssssssssassesses. | sesesessesiesssssssessessessssessessssssssssessessnss | ssesesssssssesssssssssssssessesnsns 2,604,266 2,600,000 696

912828 Y8 7 |UNITED STATES TREASURY... ... | 08/21/2019........ Citigroup (SSB) ..364,978 360,000 377

912828 YA 2 |UNITED STATES TREASURY... .| 12118/2019........ Citigroup (SSB) ....39,844 . 205

912828  YC 8 |UNITED STATES TREASURY ......oviiiirirrirriiiiniiieiiesiesissesssssssiesssessssssssisssssessesssssssssisnns | sevesssessssnns 08/29/2019........ CHIGroUp (SSB).....vuuverrirririiiiesiieeieseeesseiesiens 8,295,816 | o 6,300,000 | ..ooovoovriieiens 779

912828  YH 7 |UNITED STATES TREASURY... 11/01/2019........ VARIOUS.... sttt | Hhnte b en b st b et n bt enenis | onbensens e en bt 347,156 350,000 416

0599999, TOtAl - BONAS = U.S. GOVEIMMENL...........cvuiveiieieieeisetieeiieiecisete sttt stssee s ssesessessebsssssessessessssessessssssssssessesssss  etsssessessesassessesssssssassessesasssssesssssesassessesssssssesssssesassessesssssssesssssesssassesssssesssssssessesassessessessssessessesassessesssssesessessesssssssessessnsansessessnsss | svsessessssossessesssssssassessssensessessnssssessesins | soesessensens .10,758,331 10,755,000 | ..o 4,763
Bonds - U.S. Special R e and Special A

091096 ND 5 | BIRMINGHAM ALA WTRWKS BRD WTR REV......cuiiiiiireriiiiirieisisierssiseessssisssesssssssnsnnns. | covessnssessnns 11/06/2019........ PERSHING DIV OF DLJ SEC LNDING........cvuuiiiiriiririieiiserisieesesiseissssssssssssessessssssesssses | estssesessssssssssssesssssssssessssssssessessasses | stssessessosssssssssessessssssessossanes 215,000 | oo 215,000 | oo

314009 VA 6 |FNBMS108 - RMBS..........coiiiiciiiiisiceeiciitssissi e sssesssssnssenes. | cosessssenssns 11/07/2019........ MORGAN STANLEY €.ttt ssees | eesssssesssebnssessse st sssesssnsses | sessssessossesssessessessssssessessenes 131,496 | oo 128,191 182

59447T XL 2 |MICHIGAN FIN AUTH REV.......cccoceue.. ... | 12/05/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccoiiimiiriiniireriniisinnieiceesisesenincinn ....50,000 50,000

64990F QM 9 |NEW YORK STATE DORMITORY AUTHORITY .| 12/19/2019........ MORGAN STANLEY CO......coouivuvirnrinriiniinns ....75,000

3199999. Total - Bonds - U.S. SPECial REVENUE NG SPECIAI ASSESSIMENES. ... .. eureieeisreueuetestrerssesasaesseisesssssseessessesas | eeessesseesessesesseeasssesesseesesaeseseeasesesesssesesaesessessesesseseesesaeseeseeseesessesseseesesasseeseesesseseeseesesaesesseesesseseesessesaesesseesessesessessesansessessessesasses | sbetsssesssssessssassessesansessessessssansessessnsess | sosssessessessssossessesnsassessesnenes 471,496
Bonds - Industrial and Mi:

025816  BS 7 | AMERICAN EXPRESS CO .| 11/26/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC..

02665W  DC 2 | AMERICAN HONDA FINANCE CORP 09/05/2019 MIZUHO SECURITIES USA/FIXED INCOME...

03076C  AJ 5 |AMERIPRISE FINANCIAL INC ... | 05/01/2019........ VARIOUS.......oooiviririeriniinerierierisseens

05531F  BJ 1 |BB&T CORP .... | 09/09/2019........ RBC CAPITAL MARKETS

06051G  GE 3 |BANK OF AMERICA CORP... .| 11/06/2019........ VARIOUS

06367W  JM 6 | BANK OF MONTREAL 05/01/2019........ BONY MELLON/BMO CAP MKTS

06367W RC 9 | BANK OF MONTREAL 10/16/2019 BONY MELLON/BMO CAP MKTS

06406R  AK 3 | BANK OF NEW YORK MELLON CORP.... .| 08/20/2019........ CItigroup (SSB).......cvurireeiiriniiiesisesenins

064159 QD 1 |BANK OF NOVA SCOTIA 11/26/2019........ VARIOUS........cooviiirimiciiririreissirererineen

064159  SH 0 |BANK OF NOVA SCOTIA ... | 10/09/2019........ SCOTIA CAPITAL USA INC

172967  GL 9 |CITIGROUP INC.... .| 09/16/2019........ PERSHING DIV OF DLJ SEC LNDING

172967 LQ 2 |CITIGROUP INC 09/16/2019, BANC OF AMERICA/FIXED INCOME..

17308C C4 6 |CITIGROUP INC.... ... | 11/01/2019........ Citigroup (SSB)

24422E VA 4 | JOHN DEERE CAPITAL CORP............. .... | 09/09/2019........ HSBC SECURITIES.......ouiitiiirrieiciesieii bbbt

38141G  WT 7 | GOLDMAN SACHS GROUP INC ... | 11107/2019........ PERSHING DIV OF DLJ SEC LNDING

38148Y AC 2 | GOLDMAN SACHS GROUP INC .| 09/16/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC

404280 BF 5 |HSBC HOLDINGS PLC 11/07/2019........ HSBC SECURITIES

44891)  AF 5 |HART 19B C - ABS 11/01/2019........ RBC CAPITAL MARKETS.......cocovvrmrnrirerirnrnns

46647P  AS 5 | JPMORGAN CHASE & CO.... ... | 09/16/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......c..ccoiiiiiiiniieriiisienieceesieseniscen

46647P BB 1 |JPMORGAN CHASE & CO.... ... | 11/26/2019........ VARIOUS........cooiiirineeeisneeniseen

58769T  AD 7 [MBART 191 A3-ABS......coviviirrereinrircrernnis .| 09/18/2019........ MIZUHO SECURITIES USA/FIXED INCOME.........cccocrevmiriirnrirene

606822 BG 8 |MITSUBISHI UFJ FINANCIAL GROUP INC 09/16/2019........ VARIOUS.......ooviiiiineinnieisisseesinsins

61744Y AN 8 [ MORGAN STANLEY ..ottt nessssssesssssssesessnns. | sessesinessenes 11/26/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccoviimireriniireriniisenreeeienireresineenes

61746B  ED 4 | MORGAN STANLEY ... | 09/16/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccoiiiiiiiiniireriiisieicissieneniein

693475 AL 9 |PNC FINANCIAL SERVICES GROUP INC ... | 11/26/2019........ DAIWA CAPITAL MARKETS AMERICA............c.cooouue.

69371R Q3 3 | PACCAR FINANCIAL CORP .1 09/23/2019........ BANC OF AMERICA/FIXED INCOME........cccocniuminiiirinircrrnnirenns

86562M AU 4 | SUMITOMO MITSUI FINANCIAL GROUP INC.. 11/06/2019........ PERSHING DIV OF DLJ SEC LNDING .

86787E  AX 5 [ SUNTRUST BANK......cotiiiiririiiriesieieiiesiesiesi st nssninessens | soessesinessenes 11/26/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccoviimireiiniireriniinienecienisenesinsenes

86787E  BE 6 | SUNTRUST BANK ... | 11/26/2019........ VARIOUS......oovriiirineinrieisissieesinsens

91324P  BZ 4 |UNITEDHEALTH GROUP IN .| 1112712019........ DEUTSCHE BANK SECURITIES, INC.....ccocvriiiiiieiseieceieireiseeeeeseie s sesssennes

927804 FJ 8 | VIRGINIA ELECTRIC AND POWER CO....c.vvuiirriiiiirriiiieinsiesiesisiesississsessensssssssesssssessesinee. | oevsnsenesnenes 09/16/2019........ GOLDMAN. ...ttt
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
94988)  6A 0 | WELLS FARGO BANK NA . | 09/04/2019........ WELLS FARGO SECURITIES LLC.....ccuiittiuiiiiieiisisisenssis s enss et sssssssssssenssnss | sonssessssssessesssssssssssssesssssssssesssssssnsensss | omssessessssssenssnsssssanssessesssesns 250,000
3899999. Total - Bonds - INAUSEHIAl @MU MISCEIANEOUS................c.cvveireiiieeeerivieeieiieeeeteteeeeee et s e s eee s sasaesesasans etsasassessesessesesassasasesass s ass et s ssesassssaes et s asesesseaes et e eseee e s et et et s e e e e s et et et ae e s e e e s et s an st s e s e et s s st annanansssansnsananenes .....2,433,112
8399997. Total - Bonds - Part 3.............. .13,662,939
8399998. Total - Bonds - Summary Item from Part 5 .16,592,455
8399999. Total - BONDS.......couiiiiiiiiiiiiseisisei s .30,255,395
9999999. Total - Bonds, Preferred and Common Stocks.. .30,255,395
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Annual Statement for the year 2019 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2B 5 |UNITED STATES TREASURY.... | 08/15/2019. | Maturity @ 100.00...ooovvoevesovssvvssoesee | 360,000 | ..........360,000 | ........ 358,629 359,709 291 722X I IO I 360,000 08/15/2019.
912828 4P 2 |UNITED STATES TREASURY - | 07/25/2019. | Citigroup (SSB). 314,045 310,000 | ......... 310,471 310,590 (57 S K71 S I 310,458 05/15/2021.
912828 4W 7 |UNITED STATES TREASURY.... .| 06/17/2019. | BARCLAYS CAPITAL INC 50,049 50,000 | oo 50,029 50,025 @ T3] IS 50,021 08/15/2021.
912828 5B 2 |UNITED STATES TREASURY.... .1 06/01/2019. | BNP Paribas..........ccocoovmmvveemcrsncriincriians | 85,478 85,000 84,844 84,861 21 b2 I N B 84,882 09/30/2020.
912828 5V 8 |UNITED STATES TREASURY.... . | 06/10/2019. | VARIOUS 211,236 | ... 210,000 209,788 16 16 ....209,804 01/15/2022.
912828 D2 3 |UNITED STATES TREASURY.... .| 05/01/2019. | Maturity @ 100.00.... 170,000 | .......... 170,000 | ..o....... 173,672 170,398 [ETSL) ) R (398) | oo ....170,000 04/30/2019.
912828 F6 2 |UNITED STATES TREASURY - 10/31/2019. | Maturity @ 100.00 350,000 | ......... 350,000 | ......... 348,361 349,291 709 FZ0L T I 350,000 10/31/2019.
912828 L3 2 |UNITED STATES TREASURY.... .1 06/11/2019. | BANC OF AMERICA/FIXED INCOME...... 198,414 | oo, 200,000 | .......... 194,934 195,781 | eovveoeeeeeos | v, 1,118 LR T S I 196,899 08/31/2020.
912828 P5 3 |UNITED STATES TREASURY.... .1 05/01/2019. | Maturity @ 100.00.........oovvvvemvmmvrirssmnnn | 310,000 | .......... 310,000 | ..oooo... 308,583 309,941 59 59 | oo | e 310,000 02/15/2019.
912828 TY 6 |UNITED STATES TREASURY.... .| 11/26/2019. | BANC OF AMERICA/FIXED INCOME...... 400,563 | ..o 400,000 | oo 400,656 ®) (5) ..400,652 11/15/2022.
912828 WS 5 |UNITED STATES TREASURY.... - 08/01/2019. | Maturity @ 100.00............ooovverrcrccciiinre 415,000 | .......... 415,000 | .......... 421,875 416,060 | ..o | o TKCLS10) ) R IO TROLC10) ) P ...415,000 06/30/2019.
912828 YC 8 |UNITED STATES TREASURY.... . | 12/12/2019. | VARIOUS 324,059 325.000 324,784 18 18 | oo | e 324,802 08/31/2021.
912828 YH 7 |UNITED STATES TREASURY.......cccccorriirmrrrirns .111/01/2019. | U.S. BANKIMUNICIPAL.........oorsreee. 5 2 09/30/2024.
0599999. Total - BoNds - U.S. GOVEMMENL..........iirriiumiuiiiiisiniiiiisisssssiisnssiisiens sessiississssssss s sssssis | 3,189,743 | ....... 3,185,000 | ....... 3,186,626 2,246,656 0 635 0 635 0| s 3,182,518 XXX
Bonds - U.S. Special R and Special A t
3138EM A2 7 |FN AL4524 - RMBS - 12/0172019. | Paydown......ooooovvevevvneccnneinenincccninicinienceenes | 11,832 | v, 11,832 | oo 12,094 12,052 (2L R (V21— 09/01/2043.
3138EP YW 8 |FNAL7024 - RMBS - | 11/01/2018. | VARIOUS 20,101 | oo 19,800 20,524 20,525 [0 ] PR (o ) — 00/01/2044.
31409 VA 6 |FNBM5108 - RMBS ... [ 12/01/2019. | Paydown 21322 2382 (60) (60) 02/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 33,954 35,000 32,577 0 (481) O | oo [CED) — 0 XXX
Bonds - Industrial and Miscellaneous
02007F AC 9 |ALLYA 174 A3- ABS - [12/1572019. TPaydown. oo | | 46503 | . 16,593 | oo 16,593 16,593 0 12/15/2021.
06367T 7H 7 |BANK OF MONTREAL.... C|05/01/2019. | BONY MELLON/BMO CAP MKTS........... . 7,000 6.992 6.995 1 1 07/13/2020.
12637B  AB 7 |CNH17BA2A-ABS........ccocoovicrcrrrciecs .| 06/01/2019. | Paydown 3,383 3,383 3,383 0 0 11/16/2020.
20030N CP 4 |COMCAST CORP .| 11/13/2019. | Call @ 100.00... 4,000 3,999 4,000 0 10/01/2020.
606822 AQ 7 |MITSUBISHI UFJ FINANCIAL GROUP INC.......... C[05/01/2019. | TORONTO DOMINION SECS USA INC.. 18.000 18,000 18,000 0 ). 07/25/2022.
61764X BE 4 |MSBAM 15C21 A1 - CMBS . 1 08/01/2019. | Paydown 17,107 27 27 )| . 03/17/2048.
81744W AA 8 |SEMT 131 1A1 - CMO/RMBS.. .| 05/01/2019. | VARIOUS 24,937 7 7 ) 02/25/2043.
86787E AR 8 |SUNTRUST BANK .| 05/14/2019. | WELLS FARGO SECURITIES LLC.. 23,920 24,000 24,181 24,081 (30) (30) i ) 01/31/2020.
3899999 Total - Bonds - Industrial and MISCEIANEOUS........ooocccivrrsciivrrisiirins ot | 113,730 | ..oovo 115,911 | oo 115,099 | oo, 115,096 0 6 0 6 0 ... ...115,101 )] ... XXX
8399997. Total - Bonds - Part4...........cccccccccccvvinns 3,337,727 | ....... 3,334,864 | ...... 3,336,725 2,394,329 0 159 0 159 0. 3,332,121 XXX
8399998. Total - Bonds - Summary Item from Part 5 16,648,519 | .....16,616,000 | .....16,592,455 2,102 2,102 | oo | s 16,594,557 XXX
8399999. TOtAl = BONGS.......ooouiiiiiiisiiis s s | 19,986,247 | ..... 19,950,864 | ... 19,929,180 2,394,329 0 2,261 0 2,261 [\ 19,926,678 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
G1011@ 10 6 |BERDADEVELOPMENTS LIMITED... | 06/21/2019. | RQ Re Bermuda... ~...1,360,000.000 | .....10,554,155 XXX | 10,563,366 | ... 10,554,155 9,211 921 | | e 10,563,367 XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Othr..............c.c..coorvireioiiiieeescni | 10,554,155 XXX | 10,563,366 | ........ 10,554,155 | .......... 9,211 0 0 9,211 (U 10,563,367 XXX
9799997. Total - Common Stocks - Part 4 10,554,155 XXX | 10,563,366 | ........ 10,554,155 9,211 0 0 9,211 0 [ 10,563,367 XXX
9799999, Total - Common Stocks 10,554,155 XXX | . 10,563,366 | ......... 10,554,155 0 0 9,211 0 ... 10,563,367 XXX
9899999. Total - Preferred and Common Stocks............ 10,554,155 XXX | 10,563,366 | ......... 10,554,155 . 0 0 9,211 [\ 10,563,367 XXX
9999999, Total - Bonds, Preferred and Common Stocks 30,540,402 XXX e 30,492,546 | ........ 12,948,484 9,211 2,261 (N LK 72 [ 30,490,045 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in BJ/A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 2Q 2 |UNITED STATES TREASURY.........cc..... .| 05/17/2019 | BARCLAYS CAPITAL INC.......cccovvvvrrrnnes 06/11/2019 | BNP Paribas 75,000 74,256 74534 | ..o 74,295
912828 5G 1 |UNITED STATES TREASURY.... .. | 05/17/2019 | BARCLAYS CAPITAL INC.......cccosvvvrrrnnes 06/13/2019 | BNP Paribas 75,000 75,630 75,952 | covvvrreenne 75,601
912828 5V 8 | UNITED STATES TREASURY .. | 06/07/2019 | BNP Paribas 06/10/2019 | Citigroup (SSB) 360,000 366,272 365,681 366,265
912828 5Z 9 |UNITED STATES TREASURY.... .. | 05/01/2019 | CITADEL SECS LLC/INTERNAL............. 11/15/2019 | NATWEST SECURITIES.......c.cccovvrrernnns 15,000 14,994 15,514 | v, 14,995
912828 6C 9 |UNITED STATES TREASURY.... ..| 05/01/2019 | BNP Paribas 05/01/2019 | MERRILL LYNCH PIERCE FENNER....... 300,000 300,422 302,156 300,401
912828 6D 7 |UNITED STATES TREASURY.... .. | 05/01/2019 | Citigroup (SSB)..........ueverrereerrrerrrrierirens 05/08/2019 | Citigroup (SSB) 370,000 370,501 371,141 370,478
912828 6H 8 |UNITED STATES TREASURY.... .. | 05/01/2019 | BONY MELLON/BMO CAP MKTS........... 06/05/2019 | Citigroup (SSB).......veuevvvrercerrrieireiis 190,000 | covvrevee 190,416 ....190,393
912828 6U 9 |UNITED STATES TREASURY .. | 06/11/2019 | VARIOUS 07/12/2019 | BANC OF AMERICA/FIXED INCOME .710,000 ..715,300 715,142
912828 6V 7 |UNITED STATES TREASURY.... .. | 06/18/2019 | BANC OF AMERICA/FIXED INCOME...... 07/25/2019 | RBC CAPITAL MARKETS.......c.coovvverirner 150,738 ....150,701
912828 7A 2 |UNITED STATES TREASURY.... ..| 07/29/2019 | BANC OF AMERICA/FIXED INCOME...... 08/29/2019 | Citigroup (SSB)......ccrevvvevernrrrerserseerernies | cverenend 6,300,000 | ......... 6,276,613 | .........6,304,676 | ......... 6,277,922
912828 7C 8 |UNITED STATES TREASURY.... .. | 07/25/2019 | VARIOUS 09/30/2019 | Citigroup (SSB)......cevvuevrrerreererireerernie | crereeene 2,850,000 2,846,052 2,860,688 2,846,302
912828 7F 1 |UNITED STATES TREASURY.... .. | 08/22/2019 | VARIOUS 09/17/2019 | VARIOUS 850,000 850,344 850,277 850,348
912828 A8 3 |UNITED STATES TREASURY.... .. | 05/01/2019 | RBC CAPITAL MARKETS.........cocormurirnns 07/24/2019 | VARIOUS 500,000 | ............ 498,066 | ............ 503,076 | ............ 498,520
912828 WG 1 |UNITED STATES TREASURY.........cc..... .. | 05/08/2019 | Citigroup (SSB).......coeuevvrvereerrrinriinerinns 06/13/2019 | RBC CAPITAL MARKETS.......c.coovvvrrines 370,000 369,693 372,703 369,707
912828 YF 1 |UNITED STATES TREASURY.... .| 09/30/2019 | BANC OF AMERICA/FIXED INCOME...... 11/20/2019 | VARIOUS........ovverriiierisinsinsineisnieies | cvnniaes 3,450,000 | ......... 3,442,588 | ......... 3,442,355 3,442,913
912828 YK 0 |UNITED STATES TREASURY.... 12/12/2019 | BANC OF AMERICA/FIXED INCOME...... 12/18/2019 | NOMURA SECURITIES/FIXED INCOME. 38,000 37,663 37,691 | oo 37,665
912828 YM 6 |UNITED STATES TREASURY.... 11/15/2019 | NATWEST SECURITIES.......c.cccovnninrns 12/12/2019 | BONY MELLON/BMO CAP MKTS........... 13,000 12,907 12,858 | ..o 12,908
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...t reistits st ees e tesstse | ehsess ettt sttt | erriae 16,616,000 | ....... 16,592,455 | ....... 16,648,519 | .......16,594,557
8399998. TO8BI = BOMAS. etttk £EE s ek SEER LR R E LRkt | enias 16,616,000 | ....... 16,592,455 | ....... 16,648,519 | ....... 16,594,557
9999999, Total - Bonds, Preferred and COMMON STOCKS..............riiiiiiis ottt sieeninens | ansies 16,592,455 | ....... 16,648,519 | ....... 16,594,557
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
o Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY ..ottt sssisssnssnsenes | ........... ‘ . | 12/30/2019. I Citigroup (SSB) 12/03/2020. | ............ 1,134,148 LY RN (ORI [P 1,150,000 [ ..oocveeee 1,134,101 [ e [ 1T A i |
0199999. U.S. Government Bonds - ISSUBT OBIIGAHIONS. ... ... vttt siisne | eeeme ettt | srisenerenes 1,134,148 0 47 0 [ [P 1,150,000 [ ...cccoeeee 1,134,101 [ i 0 | i 0] XXX XXX XXX | o [ R 0
0599999, Total - U.S. GOVEIMMENE BOMAS. ... vereresitestresisssess s sees s sess sttt me 888116 48884888 £ 8888888 EE bbbttt | snnssssnsans 1,134,148 0 47 0 [V 1,150,000 | ..cooveeee 1,134,101 | v (V)] I 0] XXX XXX XXX | s [ 0
Bonds - U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Ag: and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
ST PAUL MINN HSG & REDEV AUTH HEALTH CAR.......ccoovvvmvermerirnnes [ v . 112/13/2019. | JANNEY MONTGOMERY SCOTT INC......ovvvreerrinerirerirens 07/01/2020. 160,667 (XD [T ISR IO 160,000 | ..oovvverenne 160,718 w183
MIAMI-DADE CNTY FLA AVIATION REV . [12/11/2019. | PERSHING DIV OF DLJ SEC LNDING. .. [ 10/01/2020. 99,937 4 ...100,000 .99,933 wn2.00
LOUISIANA ST UNIV & AGRIC & MECHANICAL o ..|.. [ 12/06/2019. | RAYMOND JAMES & ASSOCIATES . | 07/01/2020. 55,000 55,000 | ... .55,000 ......1.90
2599999. U.S. Special Revenue & Special Assessment Obligations - ISSUer Obligations.........ccccies  ovreiiieisiieeisiseeieis st eeseenens 315,605 0 (47) 0 (U I 315,000 | .............. 315,651 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations...... 315,605 0 (47) 0 (U 315,000 | .oovverrnnns 315,651 XXX
Total Bonds
7699999. Subtotals - Issuer Obligations........ oo 1,449,753 0 1 0 0 1,465,000 1,449,752 XXX XXX
8399999. Subtotals - Bonds... 1,449,753 0 1 0 0 1,465,000 1,449,752 XXX XXX
9199999. Total - Short-Term Investments.. 1,449,753 0 1 0 0 XXX......... 1,449,752 XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch.DB -Pt.B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2019 of the

TRANSPORT INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Citizens Bank Riverside, RI 522,669 | XXX
Citizens Bank Riverside, RI 1,945,434 | XXX
Wells Fargo Bank Northwest, N.A. (DIR). SaN FrancisCo, CA.......c.ovuivrieeeieieeesesies s seseseses s ssessenes | evienins 18,936 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 1,706 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 2,488,745 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 2,488,745 | XXX
0599999. Total Cash XXX | XXX 0 0 2,488,745 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 952,850 | 4. April 827,683 | 7. July. 1,242,702 | 10. October. 1,863,109
2. February. 932,202 |5. May. 753,387 | 8. August 1,116,437 | 11. November. 1,758,506
3. March 927,200 | 6. June, 917,851 | 9. September. 1,557,814 | 12. December. 2,488,745

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

3 4
Code Date Acquired

5

Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

261908 10 7 |DREYFUS TRS OBS CM INST.......covviiriiimiiiiriiisnsissssssissiseissienas 11/01/2019....... 1.490
31846V 41 9 | FIRST AMERITRS OBG V......coouiiimciiiiceiiceiisecesese s 12/03/2019....... 1.370
94975H 29 6 [ WELLSFARGO:ITRSH MM ..ottt 12/03/2019....... 1.500
8599999. Total - Exempt Money Market Mutual FUNds @s [dENtifIEd DY the SVO...........c.iiie et e £ R e s £ R8s RS E bt s e bt 44ee b iee s e e e E bbb
All Other Money Market Mutual Funds
DREYFUS TRS OBS CM INST. 12/31/2019....... 1.490

261908 10 7

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.ereeriereieiens AL [
2. Alaska..........ccooorreenrenrerreennenne A | s
3. ANZONA....ceeeeee A | L B.... | RSD FOR WC BY INS CODE 23-961 110,059 111,617
4. Arkansas... AR B.... | RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C) 106,402 108,216
5. California.....c.coomeerrrrrmerrrirrinnn. CA | il B.... |RSD FOR WC BY INS CODE, A SEC 11690-11719 145,672 147,130
6. Colorado....
7. Connecticu .
8. Del DE{..... B.... |RSD BY INS CODE, SECTION 513(B) 129,361 129,777
9. District of Columbia...........c......... DC|..
10.  Florida FL|..
B PR €7 T OO GA|.. B.... |RSD BY OCGA 33-3-8 THROUGH 33-3-10 104,568 106,444
12.  Hawaii HI ..
13.  Idaho ID].....B.... |RSD FOR WC BY INS CODE, SECTION 41-317. 35,764 35,908
14, lllinois | I
15, Indiana.......ccocovomeevreerinecineiies IN|..
16.  lowa IA]..
17.  Kansas.
18.  Kentucky
19.  Louisiana...
20. Maine
21, Maryland
22.  Massachusetts. . | RSD BY GEN LAWS, CHAPTER SEC 61 & 62 235,155 238,888
23.  Michigan,
24, Minnesota..
25, Mississippi
26.  Missouri. . | RSD BY INS CODE, CHAPTERS 374 TO 381 24,909 25,215
27.  Montana.
28. Nebraska
29.  Nevada.
30.  New Hampshire.
31, New Jersey.
32. . | RSD 1978 ANNOTATED SEC 59-27-24 & 24.5 313,575 315,233
33.
34. . | RSD BY GEN LAWS, CHAPTER 58-5-1 359,704 359,521
35.  North Dakota.
36.  Ohio... RSD BY INS CODE, SECTIONS 3929.08 & 3929.10 3,027,245 3,045,515
37.  Oklahoma..
38.  Oregon . | RSD BY INS CODE, SECTIONS 731.624 & 731.628 119,545 121,031
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina..........cccooomeruunnnes SC|..
42, South Dakota. SD
43, Tennessee.........cccouuwmmrienerienns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia . | RSD BY INS CODE, TITLE 38. CHAPTER A7 517,256 523,174
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other R XXX XXX 0 0 0 0
59.  Total XXX XXX 3,027,245 3,045,515 2,201,970 2,222,153
DETAILS OF WRITE-INS
5801.
5802. .
BB03. e | ceriineenes
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......vrvewwerarirrirninnes XXX XXX 0 0 0 0

E29
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