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Annual Statement for the year 2020 of the TRAN S PORT IN S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... .9,716,050 |.... 514 .. ..9,716,050 .9,716,050 |.. 514
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.covvureemrenieneeneeeeseeseineesesssssssssssnsons | covniiresis 2,330,442 | ..o 123 [ 2,330,442 | oo | e, 2,330,442 | ..o 12.3
1.06 Industrial and MiSCElANEOUS............cccrverrerreerieeieeineissiseiseeiseeins | v 5,527,985 | ...ccccovrunne 292 | oo 5,527,985 | oo [ e 5,527,985 | ..ccovevenne. 29.2
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveueververerreniercesesiereereeesssiensensenes | coreereneen 11,574,476 [ o 93.0 [ o AT 574476 | 0 | 17,574 476 | ............... 93.0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvvverevcreeiersersiesessnseseenes | ceereseesieesssessessinnns | evesseesenssnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME............cevveureveveriereeniieiens | evvrereieeeeieseeiennns | eveeveereninnenns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale.........ccovviveiererieieiesssieississiesessesssssesses [ ossissssssssesisssssssssiess | oossssssssessans 0.0 | i | e (U 0.0

5.04 Total Real Estate....

Cash, Cash Equivalents, and Short-Term Investments::

6.01

Cash (Schedule E, Part 1)........ccccevivereiereeieseese e eesse s

6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns

6.03

Short-Term Investments (Schedule DA)

6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........

CONTACE LONS. .....vuvvereeieieiieiieeiees st
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens
Other Invested Assets (Schedule BA).........oovvrnrninrnesensseiessnis

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e
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Annual Statement for the year 2020 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2020 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
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.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 16,680,304
2. Cost of bonds and stocks acquired, Part 3, Column 7 19,969,495
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 9,955
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 0
5. Total gain (loss) on disposals, Part 4, Column 19.........cccccocoonvrvvinnnriinnnnnns 141,444
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 19,183,936
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 42,785
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 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.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 17,574 477
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 17,574 477

Si03




Annual Statement for the year 2020 of the TRAN S PORT IN 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........covveeverrnens | corvevivcrineniinnens 9,716,050 | cvvorrvercrricrinne 9,845,338 | oo 9,725,762 | evvvovvirrrierinnne 9,688,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 9,716,050 | .o 9,845,338 | .o 9,725,762 | oo 9,688,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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 .2,335,982
Industrial and Miscellaneous, 8. United States 4,531,075
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 792,087
and Hybrid Securities (Unaffiliated) 10. Other Countries 213,500
11. Totals 5,536,661
Parent, Subsidiaries and Affiliates 12, TOHAIS. ..t | eeneeniens s seni s senesenes | crienesensenssnsensssnssssnsssnssnnss | sessnsssees s eesees
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 17,574,476 | oo, 17,821,637 | oo, 17,598,405
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvveneren. 17,574,476 | oo 17,821,637 | covvvoverrins 17,598,405
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2020 of the TRANSPORT 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 2 3 4 5 6 7 8 9 10 11 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
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)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 732,589 |.... 4,795,396 |. . L XXX.. ..5,527,985 |.. 31.3 15.0
.......... XXX
.......... XXX
.......... XXX

.......... XXX
XXX..

.......... XXX

9.1

9.7

SVO Identified Funds
NAIC1...

Totals

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC5...
NAIC 6

TOtAIS. ...t s

.......... XXX
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Annual Statement for the year 2020 of the TRANSPORT 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 2 3 4 5 6 7 8 9 10 11 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
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)

Total Bonds Current Year

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

Total Bonds Prior Year
............... 3,328,533 |.............14,734,262
.15,050 |....

............. 18,1

15,008

..15,050 |..

14,734,262
...81.3

Line 12.7 as a % of Col. 9. | s 18.4

Total Publicly Traded Bonds

.................................................................................................... 11,253,004

13,7 TOAIS. .ot nseees | sereseenneeens 6,340,914 |............. 11,253,004

13.8 Line 13.7 as a % of Col. 7..... ....63.8

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccovvvvees | vevrvriiieiiinennn39.9 | i 63.8
14, Total Privately Placed Bonds

Line 14.7 as a % of Col. 7..... .0.
Line 14.7 as a % of Line 11.7, Col. 7, Section 11........ccccoeeevees | cevevveieiiiiiennnn0.0 | oo 0.0

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

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

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 $.

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and $
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.
..... 0; NAIC4S.......0;

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....64,949;

NAIC2$

.......... 0; NAIC3S..

NAIC5S.......

NAICBS.........

.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 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 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........ccvviecieiiciesice s | enreseenenns 5,339,328 | ..cvioiereee e AA1672 | e e | eeeeineeieieinseeneees | e X% i | 0000 9,780,999 | 554 14,576,652 | 804 | 9,780,999
1.02 Residential Mortgage-Backed SECUMIES. ..........cvuvirririierineireeieiiees [ v rrteterene s | e | oeeenenessssesenssenenns | svensenssnsenennennenness | serernens e XKKnrrenienns | coensnninsnnnnnenen0 | o000 [ |00 [
Commercial Mortgage-Backed Securities.....

3.01
3.02

3.05 TOtalS.......cviiiiciniic s | {01 [V [0 [V 0 voeece XXX v O 0.0 | [V 0.0 [ {01 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured SECUMHIES. ........c.cuevevvreerrerireeiriins [ eormnmieisssinnsrisninn | arenierssessernessssnsnnes | serssesssssssnssssnsnssesses | ossersesssssmsenssssssenenss | eoeneesssensesssssnsessensnes | aneessens XXX vveviene | e (O 0.0 [
4.05 TOtAlS.....ccviieieisiisieiisssieseississ s neessesnensensssenssnssssnsenesssssnsenses | onenseesssniesssrsniensd | ovinnisreeniennennenensd | eonrenieinsieneneinenen0 | a0 | |, D S [ [0 0.0 [ oo, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvieeieiiriieieiiieie ettt | evsessessnsenees 125,000 994,253 | oo | e | e | e D00 O IR 1,119,253 | covveveveiereeen8.3 [ 655,605 | .oovereriieines 3.6 | 1,119,253
5.02 Residential Mortgage-Backed Securities... o .95,830 |. 247,105 | .. ..388,443 ..161,463 ..388,443 |.
5.03 Commercial Mortgage-Backed Securities..... . 48,168 |. 774578 | ... 822,746 | .. ..822,746 |.
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas SO PO PO YRRRR RO R RRRRRUU ISTTTTTRITDD. .0, SO IFTTOTTRRPRRRRR 0]. rrvrieenieennsnenensnens | onnerssnseresnnenersi000 |
.............. 2,015,936 2,330,442 v 817,068 2,330,442
. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations 448511 |..oeveee. 3,677,002 ) .0 ST DR 4,125,513 A 2,542,883 | oo, O IN DO
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e RN XXX | e 0 | o000 | i | vvrerieieienne000 |
6.03 Commercial Mortgage-Backed SECUMIES..........ovvvcveenirireinirieerens [ e et XXX e | s 0 | cervreerereienennd0.0 | e | evrieeieieiennnnen000 | e
6.04 Other Loan-Backed and Structured Securities.. 284,077 |. 1,118,394 | ... XXX 402,471 402,471
6.05 TOMAIS........cvieiieiiiiiieiei ettt snaenes | erresernienens 732,589 | ..o 4,795,396 0.0, SO R 5,527,985 | oo 313 2,736,338 | 15 5,527,985

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
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
807 TOMAIS. ...ttt
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM 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

Distribution by Type

or

1

1 Year

Less

Over

2
1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 No Maturity
Years Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1

Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

5,912,839

....48,168

.95,830 |.

...17T4,578

9,112,927
247,105

............ 15,025,766
..388,443
................. 822,746

............ 15,

025,766

..388,443

822,746

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

5,912,839
...95,830

48,168 |.

9,112,927

....247,105
74,578 | ...

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.




Annual Statement for the year 2020 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS ACUINEA. ..........cuiurieiiecieieieie ettt snsesessnses | sesetessssssessssesesesssesssnsesessesesessnsesennn 64,947 | oo LT A O (O BT
3. ACCIUAL OF QISCOUNL. ...ttt s bbbt b s s s s b st bessnsesass | bavsebesessesessssssesesssses e s s sebes s s s s s s saes 4683 | oo T G T U O
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS..........cuiveirireiriiieieieieieiie sttt sse et se b snsesessssnses | bassetesessesesssssesesseses et snsebesnsesessssesanans 6,862 | 1o 8,862 | ..ot | ettt ettt ettt bttt ees | etettaeeeb st et a ettt ettt
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriueiiiueiiiriieiieie ettt sssssaesnns | ssessssssessssesesssinsesessssesessssesesnsesas 1,460,628 | oo TLAB0,628 | ...ttt etees | et et ettt e et e et et e et et et e et ete et eeetnnetes | eeeteeetee et e et et et et et et et et et e e et ea et et eter e et eaernnas
7. Deduct amOrtization Of PIEMIUM..........cc.riiiiiierieiriies ettt | eebte bbbt s bbbttt BB7 | e BB7 | eveveerreeeeeeereteese et neis | eesetea ettt bttt s s | Shstee ettt b ettt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccerrmiuivrrrienininiriinins | cvrreereineseeneieee e 64,949 | ..o 64,949 | .o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cc.euiiiiriiisieiisissiessississsesseessssssssssssssesss | sressesssssssassesssssssassessssassessessssassesnsad 64,949 | oo 64,949 | i 0 | o 0 [ e 0




Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

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, Sl14
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 O PHIOF YEAI.........c.rvueiererireireerereieee ettt st ssesens

2. Cost of cash equivalents acquired

............................................................. 148,774

.......................................................... 6,159,032

3. ACCTUAI OF BISCOUNL. ... eres | Shbb bbb bbbtk bbb A | o A || St
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuererererrerresiseessseseeseeseseseesessesssessessessassssssee st essses e st essessssssessassasssessessesssessnssessassssssessassassnns | estsessessosssssssssnssasssessessessasssessnssessnssessessassnnssnssns D | s D | ettt ettt | eveetea ettt bbbttt ettt aen
6. Deduct consideration reCeived ON QISPOSAIS...........c.cucuiveieicieiicie ettt et s b bes s sssans | ssesssessessssasteses s b es b bessessesssesse s sanea 6,592,659 | ...cvieieee s 379,970 | oo 6,212,689 | ...vverceereicieee e
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiiirririieiiesiciesetseeis e ens | et 95,116 | v 0 | oo 95,116 | v 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......cciiiieiiiiiiiiiieitisieisi ettt sessetessssassssssressssssessnsssens | ssssesessssesssssssessnsesessssesessssesessssesesnsesessssnes 95,116 | vttt 0 | oo 95,1168 | oot 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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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, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 4B 3 |UNITED STATES TREASURY.......cccoomvrrmerrerrmeenrernsnisersneriesessenssssnsennens | S0 | eo | vevrverenee | TA ceiriiivins | v 1,020,707 |...100.438 | .............. 1,029,484 | .....cooonne 1,025,000 | ..ooovrvnnee 1,024,673 |......... 1,604 [ oo | e | e 2.375 |...... 2535 [MS......| ccoverrens 7,263 | ......e. 24,507 | 11/14/2018. | 03/15/2021.
912828 4P 2 |UNITED STATES TREASURY.......ccccomvrmmrrrmernerineinensnnissrssenissesennnnnnees | S0 | et | sevvneven | A i | e 933,816 |...100.906 | ...coccovvvnnce. 948,519 | .ccovriiens 940,000 | ..covvvrrrnnns 939,068 |......... 2475 | oo [ [ 2625 |..... 2.897 [MN...c..| cooerrrrne 3,204 | ......... 24,675 | 10/19/2018. | 05/15/2021.
912828 5V 8 |UNITED STATES TREASURY... ....480,052 |...102.453 ....480,037 (1G] ) [OOSR ORI IO 2.500 |...... 2492 |U....... 12,000 | 05/15/2019. | 01/15/2022.
912828 6M 7 |UNITED STATES TREASURY... ..416,431 |...102.734 . (504) 2.250 |...... 2.124 |AO...... ceerenen9,338 | 07/01/2019. | 04/15/2022.
912828 U8 1 |UNITED STATES TREASURY .....covivrirernrinreernsinsensinersnsseeensssessssnssenns | oveniee | oo | eervnrenene | TA vt | v 2,893,142 |...101.859 | .............2,916,234 | .............. 2,863,000 | ..ooererni2,878,922 | oo | e (R0 | NI ISR PO 2.000 |...... 1436 | Do | i 168 | e 57,260 | 02/04/2020. | 12/31/2021.
912828 Y8 7 |UNITED STATES TREASURY... ...105.469 ..360,000 (984) | covoneveererienns | e | s 1.750 |...... 1459 [JJ....... 16,300 | 08/21/2019. | 07/31/2024.
912828 YC 8 |UNITED STATES TREASURY... ...100.891 ..430,000 | ... ((IV24)] [T ISR PR 1.500 |...... 0.892 |FA....... 06/30/2020. | 08/31/2021.
912828  YH 7 |UNITED STATES TREASURY.......ccccosvrmmrrmerrerirneennessnnsernenieneneessnennens | S0 | oo | vvvvveine | A v | e, 347,156 |...104.719 | .cccovvirrrnee. 366,516 | ...coovvrerncns 350,000 | ..covvrererns 347,816 |......... 562 [ oo | e | e 1.500 |...... 1673 [MS...... 10/28/2019. | 09/30/2024.
912828  YY 0 |UNITED STATES TREASURY... ...458,441 |...105.906 ..476,578 ..450,000 ....456,981 (1,460) | cvvveverereineies | e | s 1.750 |...... 1.350 |JD....... 02/18/2020. | 12/31/2024.
912828  Z2 9 |UNITED STATES TREASURY... 15,970 |...102.781 16,445 ...16,000 | .... 15,979 9 | e [ [ 1.500 |...... 1.564 |JJ....... 01/15/2020. | 01/15/2023.
912828  ZF 0 |UNITED STATES TREASURY.......ccccomvrmmrrmernerineenemssnnsenssenissesenssnsennens | S0 | e | vvvvveinee | A i | e, 353,169 |...100.906 | ...cccoevvrncen 353,172 | v 350,000 | ..ovvrerirns 352,693 |......... (C765) ) [OOSR BN 0.500 |...... 0.317 |MS...... 03/31/2020. | 03/31/2025.
912828 ZR 4 |UNITED STATES TREASURY... 22,971 |..100.016 | ...................23,004 | ...................23,000 | ..... 22,979 8 | oo e | s 0.125 |...... 0.189 |MN...... 06/18/2020. | 05/31/2022.
912828 ZU 7 |UNITED STATES TREASURY... ..100.250 | .................497,240 | .................496,000 | ............... 496,753 () SURTORRORIORN ISTORRRRRON BN 0.250 |...... 0.188 | JD....... 08/12/2020. | 06/15/2023.
91282C AG 6 |UNITED STATES TREASURY........cccoon.... ..100.000 | ..vvvvvirereen 14,000 | oo 14,000 | e 13,992 |......... 1 [ | e | oo 0.125 |..... 0.160 |FA..oooo | v (s 3 I 10/07/2020. | 08/31/2022.
91282C AJ 0 |UNITED STATES TREASURY... .....99.656 | .................860,033 | .................863,000 | ...... 862,946 A e | s | 0.250 |...... 0.251 |FA....... . | 09/23/2020. | 08/31/2025.
91282C  AK 7 |UNITED STATES TREASURY... 199922 | i 164,871 | 165,000 | e 164,810 L/ TN ISR BV 0.125 |...... 0.168 |MS...... 10/06/2020. | 09/15/2023.
91282C AN 1 |UNITED STATES TREASURY... ...100.000 5 [ [ | e 0.125 |..... 0.161 |MS...... 11/24/2020. | 09/30/2022.
91282C  BA 8 |UNITED STATES TREASURY... ...317,451 |.....99.875 ....317,460 9 | s [ 0125 |..... 0.183 | JD .19 .. | 12/11/2020. | 12/15/2023.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........rvrureusiiseiiesieeisssississsrs s 9,725,762 XXX 9,716,050 0 | s (14,379) | ovvvcrieiind (V] I 0| XXX XXX XXX | ..........25,839 153,784 XXX XXX
0599999. Total - U.S. GOVEINMENL. ... senesssessssssssesenesenes 9,725,762 XXX ,688,000 9,716,050 0 | s (14,379) 0 0] XXX XXX XXX | s 25,839 | ....... 153,784 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
091096 ND 5 |BIRMINGHAM ALA WTRWKS BRD WTR REV......ccovumivirirnrieinenrirerissiens | cevvs 105689 | ovvirenn227,231 | e 215,000 | .coovvrverenns 215,000 |......... 2.201 11/06/2019. | 01/01/2024.
13017H AK 2 |CALIFORNIA EARTHQUAKE AUTH REV ...100.830 ....20,000 | ..... 20,000 | ooovererirrereeinnns [ e [ | v | e TATT | 1477 11/13/2020. | 07/01/2023.
3137EA EQ 8 |FEDERAL HOME LOAN MORTGAGE CORP. ...100.498 38 | e | e | 0000375 | 0.459 04/17/2020. | 04/20/2023.
3137EA EV 7 |FEDERAL HOME LOAN MORTGAGE CORP... ...100.164 15 [ s [ [ 200,250 | oo, 0.284 08/19/2020. | 08/24/2023.
3137EA  EY 1 |FEDERAL HOME LOAN MORTGAGE CORP........ccocvrmmrerierieirneinersserienens | rveens ...99.771 26 | oo [ 200125 [ 0.250 .. | 10/14/2020. | 10/16/2023.
442349  EL 6 [HOUSTON TEX ARPT SYS REV......cocimiiiiiirieiiineisrnsissessisissssseessssees | coeees ..100.841 | .oviiirieen80,505 | 80,000 | eiiiiiee80,000 | i e [ [ [0 12720 [ 1.272 .1 09/18/2020. | 07/01/2024.
59333N N9 0 | MIAMI-DADE CNTY FLA SPL OBLIG........cccovirmerierereereeineesneriesinensenins | weeens .....99.795 60,000 59,832 |........ 19 [ e [ [ 00.375 |, 0.500 09/22/2020. | 04/01/2023.
59447T XL 2 [MICHIGAN FIN AUTH REV.....cooniiiiiriieiinsineiieeiseissssisesssessessssissssins | aevins 2101432 | 50,716 [ 50,000 | 50,000 | e s | e [ e [0 2.084 | 2.084 12/05/2019. | 12/01/2021.
594615 HR 0 |MICHIGAN ST BLDG AUTH REV.......cccmmrimrrriririririerisseieniesesseesessnns | reeens . 2100104 | 50,052 | 050,000 | 050,000 | e | e | s e |00 0816 [l 0.816 09/11/2020. | 10/15/2024.
64465Q CX 2 |NEW HAMPSHIRE MUN BD BK.......ccoomiirireinerierinsiiensnsisessessssssnnnsns | oeeeee | oo | sevveneenns L= = = I 60,000 |...100.195 | ..cooevrerreern60,117 | 60,000 | cvvoiiiirrecn80,000 | oo [ e [ e | v | 2000451 | 0.451 09/23/2020. | 02/15/2023.
64990F RH 9 |[NEW YORK STATE DORMITORY AUTHORITY ....ovvvriiirnrieiniernnssirenns | ceveees ..75,000 |...100.168 75,000 [ e [ [ |0 1805 | 1.803 12/19/2019. | 02/15/2021.
709224  2C 2 | PENNSYLVANIA ST TPK COMMN TPK REV.....ccomivireririeenerinenienerneenns | reeens ..70,000 |...103.024 ...70,000 | .... 270,000 [ oo e [ | |00 1,962 | 1.962 01/16/2020. | 12/01/2022.
977100  GU 4 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION.......ocooviomirenniienennns | onnies | oo [ orrinnens T[1.CFE i | i 175,000 |...101.792 [ .oooieiiee 178,136 [ oo 175,000 | coovvviniinnns 175,000 | oo | e | e | oo | oo 1720 [ 1.720 01/29/2020. | 05/01/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 1,119,156 XXX 1,139,334 | o 1,120,000 | ... 1,119,253 0 98 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132A8  CQ 0 [FHZST7279 - RMBS.......c.osivirinrierierinieiseissisesiesiesssssssssssssssessenssnnes | cenvene | oo | aveseneeond A11A s | 46,401 [..104.798 | ..cccoverrennnd6,222 | oo 44,106 | .oooovrererirnns 46,362 |........ (B9) [ oo [ e | e 2500 |...... 0.395 08/20/2020. | 01/01/2029.
313209  SE 8 [FHZSB617 - RMBS......oooeeeeeeeeeeeeeeeeeeeesesseesseessseesseese s esseessssssesenes | arveens 1A. ...102,925 |...104.985 ....98,287 ...102,852 (145) ] [T ISR 2500 |...... 0.853 05/22/2020. | 08/01/2031.
3137F8  BJ 1 |FREDDIE MAC - CMO.....ciiiiiiriireiiniieiiesiee s ssssssssssessssisssssens | sesiens 1A. ...131,554 |...101.195 ..130,000 ....131,553 ()] [ EOSTOORTTI IORRIRNTIN P 1.000 |...... 0.789 12/09/2020. | 10/15/2026.
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3138EM A2 7 |FNALA524 - RMBS.......coviiiieiiieiesisisissie e ssssisssessssssssssssenssnsns. | onnens 1A. ..101.780 17,611 124 2.385 |..... 0.694 [MON... | .. 08/03/2015. | 09/01/2043.
314009 VA 6 | FNBM5108 - RMBS.....coooiuiriiiimirienissesssesssnssssnssenesessssesssssssensssnssesssssees | eneees ...106.007 ...87,882 | ... ..90,065 (XD N (TR 3.000 |...... 2.029 |MON... . 11/07/2019. | 02/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage Backed Securities.......... s ’%88 259 XXX | s 391,281 | .o 377132 | o, 388,443 (79) 0 0 XXX XXX XXX [ s 658 | .o 4,750 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AY  CE 9 |FHMS K-025 A2 - CMBS........coooreriririimerieriesineesssisessessesssessssssssssnees | eeens B AL1A s | s 214,241 |..103.376 | ..cccvvvrrnneen 217,090 | oo 210,000 | ..oovvrrrrrne 212,556 |......... (1,685) | cvvveerrerneireres | cevereeissineriieninn | s 2682 |.... 1.862 | MON... 01/03/2020. | 10/25/2022.
3137B3 6 2 [FHMS K-029 A2 - CMBS........oviririririrrieisisierssiseiensssissssssssssssssisessnes | avseees B TR A1TA i | 172,880 |...105.716 | .................175,489 | ................. 166,000 | .....cccceoenne 170,630 |......... (2,250) | cvvvvvererrnnieens [ v [ s 3.316 |...... 1.826 | MON... 01/03/2020. | 02/25/2023.
3137B4  WB 8 |FHMS K-033 A2 - CMBS........ccotriiririrerireessnissise s ssesssesees | sesien 1A. ...124,444 | .106.197 ...123,103 (1,341) | oo | e | s 3.060 |...... 1.896 |MON... 01/03/2020. | 07/25/2023.
3137BU WM 6 | FHMS K-J11 A2 - CMBS/CMO........coorienriieiirineirsseississesiesiseissssssisees | eeens .- A1A L N 93,795 |...104.147 93,249 (545) | covoovvrireiiieis | e [ 2932 |...... 0.608 | MON... 09/18/2020. | 01/25/2023.
B137FEN AV 2 | FHMS K-104 A - CMBS.......ooiviiiiieiieeeiesiesisseiesssessessessssessessessssenes | eeens I A11A s | e, 115,390 |...100.065 | .......cocc0ee. 115,357 | v 115,282 | i, 115,388 | ......... (V2] USRI IPOPRTRTRTINN BN 0.513 |..... 0.428 | MON... 12/21/2020. | 07/25/2022.
B137FV. NA 6 [FHMS K-106 A - CMBS......cciiiieiniirirississsrssssssenssensssesssnssssssssssssnsssesssnssnns | sesees B A11A s [ 107,819 |...100.116 ...107,944 ..107,819 ................ 107,819 | oo | e | cesiseesssissnssnnes | oovesssnsssesssnssenees | e 0.373 | ..... 0.364 [MON... | .. 08/11/2020. | 03/25/2025.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 828,568 XXX ...836,500 | ... ..808,575 | ...... 822,746 (5,822) 0 0 XXX XXX XXX 4,417 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS............ruwuirrrreireiersississisers s ssessenssssesssnsssessssssesas | sessessnens 2,335,982 XXX [ s 2,367,116 | oo 2,305,708 2,330,442 (5,804) 0 0] XXX XXX XXX | 8,270 | e 27,280 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
009158 BB 1 |AIR PRODUCTS AND CHEMICALS INC........ovvuirreirierirerereeissirneeiserienes | reeens ..103.880 | .ovvvvrireeeen 15,582 | 15,000 | i 14,997 | 0 04/27/2020. | 10/15/2025.
02079K  AH 0 [ALPHABET INC.....oiveriiiciineierieeieeieesseise st ssssssssssnssssns. | sesian ..99.978 | 49,989 | ..ee..50,000 | e 49,954 | 4 08/03/2020. | 08/15/2025.
023135 BQ 8 |AMAZON.COM INC ...101.421 6 06/01/2020. | 06/03/2025.
025816 BS 7 |AMERICAN EXPRESS CO ...106.255 (808) 11/26/2019. | 02/27/2023.
025816 BY 4 | AMERICAN EXPRESS CO ...102.500 (3) 11/01/2018. | 11/05/2021.
02665W DC 2 |AMERICAN HONDA FINANCE CORP.. ...103.407 4 09/05/2019. | 01/10/2023.
03076C  AJ 5 |AMERIPRISE FINANCIAL INC......cooiririnerieineiieiissiseesieeisseissssisssiens | ceieees ...103.253 14 03/12/2019. | 03/22/2022.
037833 DT 4 |APPLEINC ...102.692 9 05/04/2020. | 05/11/2025.
037833 DV 9 |APPLE INC ...101.249 26 05/04/2020. | 05/11/2023.
05531F AV 5 | TRUIST FINANCIAL CORP ...100.476 2 05/05/2016. | 05/10/2021.
05531F AZ 6 | TRUIST FINANCIAL CORP ....99.994 1 10/23/2017. | 02/01/2021.
05531F  BJ 1 [TRUIST FINANCIAL CORP ...103.827 13 09/09/2019. | 03/16/2023.
05567L T3 1 |BNP PARIBAS SA ...100.133 (386) 11/27/2017. | 01/15/2021.
06051G  GE 3 | BANK OF AMERICA CORP........ccovvvmrirrireeririneriesiesesesessessssesessesssnsens | reeens ..102.714 (1,066) 11/06/2019. | 01/20/2023.
06051G  JH 3 |BANK OF AMERICA CORP.......coovvirirriernireierisnisiesisisssssssssssssssessanes | cevses ...100.843 10/16/2020. | 10/24/2024.
06367W UM 6 | BANK OF MONTREAL.......cvvuurvriererineineeissssssssenssssissessssssssssenssenssssssas | svsnees 103248 | .o 87,111 | 65,000 | oo 64,930 e 55 03/21/2019. | 03/26/2022.
06367W  RC 9 | BANK OF MONTREAL.......otvuuiirrireiieineisssiesiseesesessesssssssssessesssssssas | seseees ...103.222 25 10/16/2019. | 11/01/2022.
06368E A3 6 | BANK OF MONTREAL.......cotviirierirriierinisseisesisessiessesssssesssssssssensenens | seveen ...100.065 1 12/03/2020. | 12/08/2023.
06406R  AK 3 | BANK OF NEW YORK MELLON CORP........cocomirirerermrinsrinersenerneessnis | ceeees 2102694 | 25,674 | 025,000 | 24,996 | e 3 08/20/2019. | 08/23/2022.
06406R  AM 9 | BANK OF NEW YORK MELLON CORP.........ccccsvurmriririreiiinirnsiersssseeenens | rnnene ...102.951 15 01/21/2020. | 01/27/2023.
06406R AN 7 | BANK OF NEW YORK MELLON CORP........coccosirirreremirensrinerieresneessnins | weeens ...104.320 3 04/17/2020. | 04/24/2025.
064159 QD 1 |BANK OF NOVA SCOTIA......ovviiieirriiniiiesiieeiseisessssisssssessesesssssssssnns | veeens 2103902 | e 74,810 | 072,000 | o 72,547 | (259) 11/26/2019. | 01/18/2023.
064159  SH 0 | BANK OF NOVA SCOTIA.......ovuirimriririnniinerireniesessisessessssessesesssssssssenns | revees ...103.214 6 10/09/2019. | 11/15/2022.
110122 DN 5 |BRISTOL-MYERS SQUIBB CO.......ccovvrurirrireerrineiieriesiseessssssessessnss | ceeees . .FFE. ...100.144 ...129,795 6 11/09/2020. | 11/13/2025.
13607G RS 5 | CANADIAN IMPERIAL BANK OF COMMERCE..........cccoovimirimmrineinrinnninns | ceveene (o] I T LFFE e | v 84,957 |[....99.978 | ...cccoovevern..84,981 | Liiiiirn.85,000 | oo 84,957 |......... 1 12/07/2020. | 12/14/2023.
14913R  2H 9 | CATERPILLAR FINANCIAL SERVICES CORP.......cccovveririirrerirneisrineens | aeve ..124.841 |..100.385 | ...ccooirerrnn 125,481 | 125,000 | o 124,845 4 .. | 11/09/2020. | 11/13/2025.
166756  AJ 5 |CHEVRON USA INC....coovviiiiiriiiisrinrisisiesesiseiessessssssessssssseesssins | cvseees ..100.255 | ...................55,140 | ..................55,000 | ..... 55,000 .1 08/10/2020. | 08/11/2023.
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166764 BV 1 |CHEVRON CORP 101879 | 15,282 | 15,000 | 15,000 | e | e [ [ | o 1141 | ... 1.141 05/07/2020. | 05/11/2023.
166764 BW 9 |CHEVRON CORP 103,656 | ..o 41,462 | 040,000 | 0,000 [ oo | e | e | e [ e 1.554 |...... 1.554 05/07/2020. | 05/11/2025.
172967 GL 9 |CITIGROUP INC.... ..105.700 | .....cco.....68,705 | ...................65,000 | ..................66,319 | ......... (588) | vvvuevreererienes | eeerreineiieiienins | s 3.375 |...... 2.406 09/16/2019. | 03/01/2023.
172967 MT 5 |CITIGROUP INC.... .100.295 | ..o 130,384 | 130,000 | 130,000 [ oo | e | e | e [ e 0.776 |...... 0.776 10/23/2020. | 10/30/2024.
231021 AU 0 |CUMMINS INC. ..100.613 | ...................60,368 | ...................60,000 | ..................59,898 | ......... 8 | s [ [ 0.750 |...... 0.787 08/17/2020. | 09/01/2025.
24422E  TZ 2 |JOHN DEERE CAPITAL CORP.. ..100.017 | ...................10,002 | ...................10,000 | ..................10,000 |......... 0 2.350 2.355 01/03/2018. | 01/08/2021.
24422E UK 3 |JOHN DEERE CAPITAL CORP.. 101,996 | oo 8,160 [ 8,000 | iiiiinnee.8,000 | e [(0) ] USRI IR P 3125 |..... 3.119 09/04/2018. | 09/10/2021.
24422 VE 6 |JOHN DEERE CAPITAL CORP.. ...102.017 15,303 | oo 15,000 | .oovoviiiniiene 14,997 |......... T [ | | o 1.200 |...... 1.208 03/04/2020. | 04/06/2023.
24422E VH 9 |JOHN DEERE CAPITAL CORP.. ...101.011 35354 | ......... 35,000 | ..... 34,977 | ... 5 | e [ e [ 0.700 |...... 0.727 06/01/2020. | 07/05/2023.
29364W BF 4 |ENTERGY LOUISIANA LLC ...100.262 0 [ v [ e [ e 0.620 |...... 0.626 11/17/2020. | 11/17/2023.
30231G BL 5 |EXXON MOBIL CORP.... 2101879 | 86,221 | 085,000 | 085,000 | e | e | e e [ TTT [ 1.571 04/13/2020. | 04/15/2023.
38141G  XJ 8 | GOLDMAN SACHS GROUP INC ..111.235 1 [ | e | 2003500 | oo 3.508 03/26/2020. | 04/01/2025.
38141G XM 1 | GOLDMAN SACHS GROUP INC......ccorvrimirrrineireiisiseissssissisesssssisnenns ...100.989 | .................126,237 | .................125,000 | ................125,048 |......... (1) ] oo | e | 000 1.093 | i 1.085 12/04/2020. | 12/09/2026.
438516 CB 0 |HONEYWELL INTERNATIONAL INC ..103.554 | ...cooivirrn25,888 | 25,000 | 24,998 0 | oeveeeerrenrneenes [ [ 01,350 |, 1.352 05/14/2020. | 06/01/2025.
46124H  AA 4 |INTUIT INC ...100.765 1 [ | e | 2000650 | .ece 0.658 06/25/2020. | 07/15/2023.
46647P BB 1 |JPMORGAN CHASE & CO....... ...103.442 (353) | cvvvrrveerierienns [ e [ 000 3.207 [ 2.469 11/26/2019. | 04/01/2023.
46647P BT 2 |JPMORGAN CHASE & CO....... L0115 | 126,393 | 125,000 | 125,000 | e | e | e | e 1.045 [ 1.045 11/12/2020. | 11/19/2026.
606822 BG 8 |MITSUBISHI UFJ FINANCIAL GROUP INC ..103.326 | ..................82,661 | ..................80,000 [ ..................80,599 |......... (495) [ oo | e [0 3.2218 [, 2.569 09/16/2019. | 03/07/2022.
617446 8R 3 | MORGAN STANLEY .100.826 | ...coovvreeennd0,330 | o 40,000 | eiiiienrn40,000 | oo | e | e e | 000,864 [ 0.864 10/16/2020. | 10/21/2025.
617446 8V 4 | MORGAN STANLEY 100597 | i 130,776 | 130,000 | 130,000 | oo | e | e | | 200,985 [l 0.985 12/07/2020. | 12/10/2026.
61744Y AN 8 [MORGAN STANLEY. ...105.552 (576) | cvvvvveverierienns | v [ 00003125 [ 2.183 11/26/2019. | 01/23/2023.
654106 AH 6 |NIKEINC ...107.547 1 [ | e | 2002400 e 2.429 03/25/2020. | 03/27/2025.
68389X BT 1 |ORACLE CORP LA07.418 | 21,484 20,000 | e 19,994 | T e | | 2002500 | e 2.508 03/30/2020. | 04/01/2025.
693475 AL 9 | PNC FINANCIAL SERVICES GROUP INC ..104.682 | ..o 136,087 | oo 130,000 | oo 131,997 | (1,080) [ cooovererrririenns | cervrererneeienineins | 2002854 | i 2.006 11/26/2019. | 11/09/2022.
69371R Q3 3 | PACCAR FINANCIAL CORP.. ...103.000 | oo 51,500 | 50,000 | e 49,964 | 20 | s | e | 2000.2.000 i 2.042 09/23/2019. | 09/26/2022.
69371R Q8 2 | PACCAR FINANCIAL CORP.. . 2101013 | 20,203 | 000 20,000 | i 19,977 | 5 | e [ [ 00,800 | oo 0.847 06/01/2020. | 06/08/2023.
69371R Q9 0 | PACCAR FINANCIAL CORP........ccourrrrrrnns ...100.006 | ...coovevreereen80,005 | oviiiiiernnn80,000 | o 79,909 | e 14 [ e [ [ 00,350 | oo 0.394 08/04/2020. | 08/11/2023.
713448 EY 0 |PEPSICOINC.......ccovrvrrrrrnns ..101.263 | .....ccce.....40,505 | ..................40,000 | ..................39,938 |......... A7 | e e 000750 |l 0.817 04/29/2020. | 05/01/2023.
78015K  7G 3 |ROYAL BANK OF CANADA ..102.750 | .................138,713 | .................135,000 | ................134,934 | ......... 20 | oo [ [ 1600 [ 1.622 04/15/2020. | 04/17/2023.
78015k  7H 1 |ROYAL BANK OF CANADA 2101919 | e 45,864 | ..45,000 | .. 44,860 A7 [ [ 2010150 | 1.222 06/03/2020. | 06/10/2025.
78015K  7J 7 |ROYAL BANK OF CANADA ..100.342 | oviire.85,290 | oiiiiern.85,000 | oiooecenene..84,957 | 3 | e [ [ 00,500 | 0.521 10/21/2020. | 10/26/2023.
80685X AC 5 |SCHLUMBERGER FINANCE CANADA LTD.....ccviuurenrrierireresensssinnerins 2102582 | 35,904 | 035,000 | 34,960 | e 2 | [ [ 201400 | 1.425 09/09/2020. | 09/17/2025.
86562M AU 4 | SUMITOMO MITSUI FINANCIAL GROUP INC ..103.904 | .......ccee......67,538 | ...............65,000 | ..................65,674 | ......... (365) [ v | eerverrerneisnenniiens [ e 2778 [, 2.185 11/06/2019. | 10/18/2022.
86787E AX 5 |TRUIST BANK L0071 | 66,112 | 65,000 | e 65,502 | (840) | cvvvnevrerierieens [ v [ 000 3.502 [ e 2.170 11/26/2019. | 08/02/2022.
87612E BL 9 |TARGET CORP.........cccermmrunnee 207241 | 5,362 | 5,000 | 4,993 | 1 2.286 03/26/2020. | 04/15/2025.
88579y BM 2 [3MCO 2108572 | 5,429 | 05,000 | e 4,997 | T [ | e | 2002650 e 2.667 03/25/2020. | 04/15/2025.
89114Q CG 1 |TORONTO-DOMINION BANK ...100.756 60,000 8 | oo [ [ 00750 | 0.775 06/10/2020. | 06/12/2023.
89236T HF 5 |TOYOTAMOTOR CREDIT CORP ...100.432 .100,000 10 [ [ e [ 200,500 | oo, 0.526 .| 08/11/2020. | 08/14/2023.
94988) 6A 0 |WELLS FARGO BANK NA ..100.994 | ......cceee....252,484 | ...iir250,000 | iiirrerni250,000 | oo | e | s | [ 0002082 [ 2.083 09/04/2019. | 09/09/2022.
961214 EJ 8 | WESTPAC BANKING CORP........ccomviiiiriireriiieiesissiesssisiesisssssssisenes ...103.224 3 | s [ [ 000.2.000 | 2.006 01/09/2020. | 01/13/2023.
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3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cvweveiriieisrnsrisnanenas et | e 4,133,599 XXX | i 4,198,577 | .o 4,117,000 | ..o 4,125,513 0 (6,485) 0 0 XXX XXX XXX | e 17,341 | o 47,265 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03066P AC 3 |AMCAR 2020-3 A3 - ABS.......coomiiimrinriieiineineisssisessssssesissesssssssssssssesens | sesis | e | TAFE i | 99,987 |...100.160 100,000 | coooovrvrerirnnns 99,987 |......... 1 [ | e | 2000530 | oo 0.536 | MON... 11/17/2020. | 06/18/2025.
143156E AC 4 | CARMX 2018-4 A3 - ABS........ccoirumirierinerieriesissesessesssiessesssssesssssssssens | reeens ...105,615 |...102.129 102,702 | e 105,173 (442) | oo [ v [ 000 3.360 [ 0.403 |MON... | .. 08/24/2020. | 09/15/2023.
34528Q HQ 0 |FORDF 2020-2 A- ABS RO . ...101.377 ..100,000 | ..... 99,968 |......... 0 | oerereremneenes [ [ 1,060 | e, 1.069 [MON... | .. 09/15/2020. | 09/15/2027.
34531R  AD 9 |FORDL 2020-B A3 - ABS.......coviiriiimrieineinienissiessssssisssssssessssssssssssses | connene . ...100.420 100,000 | .oveevereriinns 99,996 |......... 2 | | e 200,620 . 0.624 | MON... 07/21/2020. | 08/15/2023.
34533G  AE 9 |FORDO 2020-B A4 - ABS........ccoiviriiemerinsiiesiesiseesssssssssessesssssesssssns | oeeens 101075 | oo 20,215 | ..........20,000 | ... 20,000 0 | oererenerneenes [ [00.790 |, 0.792 |MON... | .. 06/16/2020. | 11/15/2025.
362569 AC 9 |GMALT 2020-3 A3 - ABS.......ccooiirininiiciiesisenessiesiessesssissiins | enees . ...100.206 | .................100,206 | ................100,000 | .....c..cccc...... 99,992 |......... 2 | e [ 000450 | 0.456 |MON... | .. 09/22/2020. | 08/21/2023.
36259P  AE 6 | GMALT 2020-2 A4 - ABS.......ccvtvmiriirierircernenissiesesiesisessssessssissssesienes | sevees . L0112 | 020,222 | 020,000 | e 19,998 | ......... T [ | e | 20 1.010 | i 1.019 |MON... 06/08/2020. | 07/22/2024.
43813K  AC 6 |HAROT 2020-3 A3 = ABS.......evuriiirieiieeiesiinessssisseesssssssseesssessssssssssinns | seseees ...100.163 ..100,000 | ..... 99,987 2 | [ [ 200.370 | 0.376 |MON... | .. 09/22/2020. | 10/18/2024.
448910 AF 5 |HART 2019-B C - ABS......oooiiiiricieiieiesirisisssissssessesessssssssssssenes | eeens . ..104.172 190,000 | v 90,016 (1) [ oo e [ 02400 | e 2.406 |MON...| .. 10/29/2019. | 06/15/2026.
44933F  AC 0 |HART 2020-B A3 - ABS......cooiiiieririnirierieesseesesssssssssssesssssssessssssssssnns | sevees . ...100.400 100,000 | ..... 99,985 |......... 3 | e [ [ 00480 | 0.488 | MON... 07/14/2020. | 12/16/2024.
58769V AD 2 | MERCEDES-BENZ AUTO RECEIVABLES TRUST 202........cccconsvermmrimiiiens | cerenne o L0141 | 50,570 | 050,000 | e 49,999 0 | oo e [ 000770 |, 0.772 {MON... | .. 06/16/2020. | 10/15/2026.
58770F  AB 8 |MBALT 2020-A A2 - ABS.......ccomeemrieiimerienississessessssssnssssesssssesesssssnnns | seeses - ...100.301 | .. ...89,575 | ..... 89,867 |......... (93) [ oo [ e [ 201,820 | e, 0.165 |MON... | .. 10/07/2020. | 03/15/2022.
80285R  AD 0 |SDART 2020-2 A3 - ABS........coomieumirmerineiineesssissisesssssssessssssseessssssssnens | seseees . 2100247 | 30,074 | 030,000 | e 29,998 |......... 1 [ | e | 2000670 | e 0.679 | MON... 07/14/2020. | 04/15/2024.
80285W  AD 9 | SDART 2020-3 - ABS......coniiuerirreiiririnieiessnssiessesesssssssessssessenssssssns | cveens - ..100.223 | ................. 100,223 | ...t 100,000 | oo 99,992 2 | [ [ 000520 | 0.527 |MON... | .. 09/15/2020. | 07/15/2024.
89237V AB 5 | TAOT 2020-C A3 = ABS......cooirieeririnirieriessssesesssssssesssessesessssssssssssnns | sesees - ..100.354 | ...................70,248 | ..................70,000 | ..... 69,996 1 [ | e | 2000440 0.444 |MON... | .. 07/21/2020. | 10/15/2024.
92290B  AA 9 |VZOT 2020-B A - RMBS ...100.301 3 [ e [ 200.0.470 [ 0.479 [MON... | .. 08/04/2020. | 02/20/2025.
92868L AD 3 | VALET 2018-1 A3 - ABS ..101.215 (T17) | e v [ 0000 3.020 [l 0.073 | MON... 08/24/2020. | 11/21/2022.
98163C AD 2 |WOART 20C A3 - ABS e | s ..49,987 |...100.362 1 [ e | 2000480 [ 0.489 [MON... | .. 08/11/2020. | 11/17/2025.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccccovvrivnis .1,403,062 XXX 0 (654) 0 0 XXX XXX creee XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 5,536,661 XXX 0 (7,139 0 0 XXX XXX AT976 | XXX XXX
Totals
7699999.  Total - ISSUET OBIGAHONS......e.reeresstiesirseereserestesssrsssss sttt | cenerenes 14,978,516 XXX .14,925,000 0 (20,766) 0 0 XXX XXX XXX 47,320 . XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 388,259 XXX 377,132 0 (79) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMLIES. ..ot 828,568 XXX .. 0 (5,822) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cvrrvrireireisesssriissrserieniseenas 1,403,062 XXX ....1,410,606 ...1,398,707 0 (654) 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal = BONGS.........vvuririireriiicireriisiseie bbbt | srnnrnine 17,598,405 XXX . 17,821,637 17,509,414 0 (27,322) 0 0 XXX XXX XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

D s 534,805 1E 759,620 1F 2,022,845 1G .. 898,297
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NONE
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM 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.

912828 U8 1 |UNITED STATES TREASURY.......ccccrvvvun 02/04/2020........ BANC OF AMERICA/FIXED INCOME.................. 3,019,458 | ..o 2,988,000 5,910

912828  YC 8 |UNITED STATES TREASURY... 06/30/2020........ GOLDMAN.....coiririeiriteeeie e seessenees 203,117 | oo 00,000 | oo 1,003

912828  YY 0 |UNITED STATES TREASURY... 02/18/2020........ ULS. BaNK- e 458,441

912828  Z2 9 |UNITED STATES TREASURY... 01/15/2020........ NOMURA SECURITIES/FIXED INCOME..........ccooviiiiiieiniieieisirieeise e sseesiennenes 193,636 | .oocveverirererereeen. 194,000 | 8

912828  ZF 0 |UNITED STATES TREASURY... 03/31/2020........ VAMHOUS. ..o 353,169 | ..oovrvcerreerererereenn. 350,000 | ..o 4

912828  ZR 4 |UNITED STATES TREASURY 06/18/2020........ VMIOUS. ....vvvveireiiesie ettt 39,950 | oo 40,000 | 3

912828  ZU 7 |UNITED STATES TREASURY... 08/12/2020 Citigroup (SSB) 509,894 202

91282C  AG 6 | UNITED STATES TREASURY... 10/07/2020........ Citigroup (SSB) 13,991 | o 14,000 | e 2

91282C  AJ 0 |UNITED STATES TREASURY... 09/23/2020........ VAMIOUS. ..o 862,942 130

91282C  AK 7 |UNITED STATES TREASURY... 10/06/2020........ Citigroup (SSB)........c...... 374,531 375,000 | oo 28

91282C AN 1 |UNITED STATES TREASURY...........cccc... 11/24/2020........ NATWEST SECURITIES 129,914 | i 130,000 | oo 26

91282C  BA 8 |UNITED STATES TREASURY.......ccccouuunes 12/11/2020 VAMHOUS. ..o 317,451 .318,000

0599999.  Total - BONAS = U.S. GOVEIMMENL. ........oucvueveiisiteieeisetieeiseseisetessessetsesssessssesessassesssssssesssssessssessessesssssssessessnse  sesesessessessssessessessesassessesssssssessessesessassesssssssessessessssassessnssnsessessessnsansessesssssssassessnsanes 6,476,495 .6,431,000 8,396
Bonds - U.S. Special R e and Special A

13017H  AK 2 | CALIFORNIA EARTHQUAKE AUTH REV 11/13/2020........ CITIGROUP GLOBAL MARKETS INC. 20,000

3132A8 CQ 0 [FHZS7279 - RMBS... 08/20/2020........ Citigroup (SSB)............... 50,008

3132A9 SE 8 |FH ZS8617 - RMBS... 05/22/2020 BANC OF AMERICA/FIXED INCOME... 127,181

3137AY  CE 9 |FHMS K025 A2 - CMBS.......coovviiieriiieirnsieisesiessss s esesssssssssenes 01/03/2020........ BARCLAYS CAPITAL INC.... 214,241

3137B3  6J 2 |FHMS K029 A2 - CMBS 01/03/2020........ MORGAN STANLEY CO 172,880

3137B4 WB 8 | FHMS K033 A2 - CMBS 01/03/2020........ BARCLAYS CAPITAL INC.... 124,444

3137BU WM 6 |FHMS K-J11 A2 - CMBS/CMO........ccccceuveneee. 09/18/2020........ JPM/INTL FCSTONE FINANCIAL INC.....ooovirririiriiieniesieseisssiesiesssesisesesseessiens 94,233

3137EA  EQ 8 |FREDDIE MAC . 04/17/2020. Citigroup (SSB). 64,838

3137EA  EV 7 |FEDERAL HOME LOAN MORTGAGE CORP........cocovviermiiirriiiisisnierssiessesse s 08/19/2020........ Citigroup (SSB) 119,878

3137EA  EY 1 |FEDERAL HOME LOAN MORTGAGE CORP........coccsteririiriririirerenierseisessesiessenenenes 10/14/2020........ WELLS FARGO SECURITIES LLC 99,627

3137F8  BJ 1 |FREDDIE MAC - CMO......cccorvvvrerenee 12/09/2020........ JPM/INTL FCSTONE FINANCIAL INC.....coouiieiiieiiceeicsiesie st nenes 131,554

3137FN AV 2 |FHMS K-104 A - CMBS 12/21/2020........ JP MORGAN SECURITIES LLC... 121,192

3137FV. NA 6 |FHMS K-106 A - CMBS 08/11/2020. JP MORGAN SECURITIES LLC... 130,000

442349  EL 6 |[HOUSTON TEX ARPT SYS REV. 09/18/2020........ MORGAN STANLEY CO. 60,000

59333N N9 0 | MIAMI-DADE CNTY FLA SPL OBLIG 09/22/2020. JP MORGAN SECURITIES LLC.......ovvveiireirrrerersreerisereeseninenes 59,813

594615 HR 0 |MICHIGAN ST BLDG AUTH REV.......coiiiiiiiiiiiieiintiessisissisissssssessssssiesssssssssesssssssssssensens | sesesssnsesses 09/11/2020........ JBIOIIES ...t 50,000

64465Q  CX 2 |NEW HAMPSHIRE MUN BD BK........ccoviuuiiiiiniiiinirinsiseiiesiiesiesisesseessiens 09/23/2020........ RAYMOND JAMES & ASSOCIATES.........ovumrrerirerirreserissrierienes 60,000

709224  2C 2 |PENNSYLVANIA ST TPK COMMN TPK REV....... 01/16/2020........ MORGAN STANLEY CO. 70,000

977100 GU 4 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION 01/29/2020........ CITIGROUP GLOBAL MARKETS INC, 175,000

3199999. Total - Bonds - U.S. Special REVENUE NA SPECIAI ASSESSMENES. ... .. xreieueeritsrrersereurersseeesesaseeeseesesesaesasans | eeesesseeseeaseseseessesesaeseeseeeeseseeseeseesesee1eeseEaeEeeseEeEseEeeteesee et eesee et anEen et et sesansee et nes 1,944,888
Bonds - Industrial and Mi:

009158 BB 1 |AIR PRODUCTS AND CHEMICALS INC.......cooiiiiiiiiiiiieieineireiseiseiesisssesessesssssssesisssssssenes | sesesieninnins 04/27/2020........ BARCLAYS CAPITAL INC.... 14,997

02079K  AH 0 |ALPHABET INC 08/03/2020........ JP MORGAN SECURITIES LLC.......otuiriiieiiniircrerineeesineieesenenenes 49,951

023135  BQ 8 | AMAZON.COM INC.....coviuiirriiieirniicissisie e st sssssssessesssenes 06/01/2020........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 139,945

03066P  AC 3 |AMCAR 2020-3 A3 - ABS.......ccovuirirernrniirernrineienineines 11/17/2020 RBC CAPITAL MARKETS 99,987

037833 DT 4 |APPLEINC....ccccoovvvvvrriinee 05/04/2020........ GOLDMAN. ..ottt nnes 39,928

037833 DV 9 |APPLEINC......ccccocvvrnrnnee 05/04/2020........ JP MORGAN SECURITIES LLC 44,878

06051G  JH 3 |BANK OF AMERICA CORP... 10/16/2020........ BANC OF AMERICA/FIXED INCOME... 130,000

06368E A3 6 | BANK OF MONTREAL ¢ 12/03/2020........ BMO CAPITAL MARKETS.......civiriiiiieieriseessissssssesssssenes 89,942

06406R  AM 9 | BANK OF NEW YORK MELLON.... 01/21/2020. MORGAN STANLEY CO. 69,951

06406R AN 7 | BANK OF NEW YORK MELLON CORP. 04/17/2020........ GOLDMAN.....ooirimiieiiieiesie e nses 64,975

110122 DN 5 |BRISTOL-MYERS SQUIBB CO 11/09/2020........ Citigroup (SSB)............... 129,789
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

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
13607G RS 5 | CANADIAN IMPERIAL BANK OF COMMERCE...... [ 12/07/2020........ CIBC WORLD MARKETS CORP 84,957
14315E  AC 4 | CARMX 2018-4 A3 - ABS......ovvriririeieieriserersississnienes 08/24/2020........ PERSHING DIV OF DLJ SEC LNDING 123,403 123
14913R 2H 9 | CATERPILLAR FINANCIAL SERVICES CORP.......... 11/09/2020........ BARCLAYS CAPITAL INC.... 124,841
166756  AJ 5 |CHEVRON USAINC......c.cccoovmiinrinriiniins 08/10/2020........ BARCLAYS CAPITAL INC.... 55,000
166764 BV 1 |CHEVRON CORP.........ccovivrririeriireieeie e 05/07/2020........ JP MORGAN SECURITIES LLC... 15,000
166764 BW 9 | CHEVRON CORP.. s 05/07/2020........ JP MORGAN SECURITIES LLC... 40,000
172967  MT 5 | CITIGROUP INC......oovvrrriririiicinrinsiesissisisssisessssssssessssssenes 10/23/2020........ Citigroup (SSB).......cccuvvenee 130,000
231021 AU 0 | CUMMINS INC.......coveiiierieirerierinrieeiesiessesiesesssseenssssssesessenenes 08/17/2020. JP MORGAN SECURITIES LLC......coviirieieieirereineireneeiseeenienees 59,891
24422E  VE 6 |JOHN DEERE CAPITAL CORP... 03/04/2020........ RBC CAPITAL MARKETS 14,996
24422E  VH 9 | JOHN DEERE CAPITAL CORP... 06/01/2020........ HSBC SECURITIES.........cooiiiiieieeiieiseieieseeesieessessseesesninines 34,971
29364W  BF 4 |ENTERGY LOUISIANALLC 11/17/2020........ WELLS FARGO SECURITIES LLC . 44,992
30231G  BL 5 |EXXON MOBIL CORP........ccoovurirerirrirnnne 04/13/2020........ BANC OF AMERICA/FIXED INCOME.................. 65,000
34528Q HQ 0 |FORDF 2020-2 A - ABS 09/15/2020. BARCLAYS CAPITAL INC.... 99,968
34531R  AD 9 |FORDL 2020-B A3 - ABS. 07/21/2020........ BNP Paribas.......... 99,994
34533G AE 9 |FORDO 2020-B A4 - ABS.........ocoomrviirerrinnirereinninas 06/16/2020........ Citigroup (SSB)........ccevunee 20,000
362569 AC 9 |GMALT 2020-3 A3 - ABS............ 09/22/2020........ WELLS FARGO SECURITIES LLC 99,990
36259P  AE 6 | GMALT 2020-2 A4 - ABS............ 06/08/2020........ BARCLAYS CAPITAL INC.... 19,997
38141G  XJ 8 | GOLDMAN SACHS GROUP INC... 03/26/2020 GOLDMAN 14,995
38141G XM 1 | GOLDMAN SACHS GROUP INC... 12/04/2020........ Various 125,048 .
43813K  AC 6 |HAROT 2020-3 A3 - ABS.......coiiiiiiiiieiereiseie e 09/22/2020........ BARCLAYS CAPITAL INC.... 99,985 100,000
438516 CB 0 |[HONEYWELL INTERNATIONAL INC 05/14/2020........ JP MORGAN SECURITIES LLC.....cooviiriricireieieiseiereiseeenienes 24,998 25,000
44933F  AC 0 [HART 20B A3 - ABS.......cooiviriiieiinieiceisisessesssssiesssessssesssssssssesisenes 07/14/2020........ Citigroup (SSB).........cvonec. 99,981 100,000
46124H  AA 4 |INTUIT INC . | 06/25/2020. BANC OF AMERICA/FIXED INCOME. 19,995 20,000
46647P BT 2 |JPMORGAN CHASE & CO.......... 11/12/2020........ JP MORGAN SECURITIES LLC 125,000 125,000
58769V AD 2 | MERCEDES-BENZ AUTO RECEIVABLES TRUST 202 06/16/2020........ JP MORGAN SECURITIES LLC.......ovieeircreirerernrirereeiseeenieenees 49,999 50,000
58770F  AB 8 |MBALT 2020-A A2 - ABS.............. 10/07/2020........ TORONTO DOMINION SECS USA INC 129,721 157
617446  8R 3 | MORGAN STANLEY 10/16/2020........ MORGAN STANLEY CO 40,000
617446 8V 4 |MORGAN STANLEY. 12/07/2020 MORGAN STANLEY CO. 130,000
654106  AH B | NIKE INC.....ouoioiiiieireiieisiie sttt ntnns | snsensessensans 03/25/2020........ BANC OF AMERICA/FIXED INCOME.................. 4,993
68389X BT 1 | ORACLE CORP.......oviiiieiiicireiree ettt 03/30/2020. JP MORGAN SECURITIES LLC.......oovievirieireirererineiresseiseeenisenees 64,976
69371R Q8 2 |PACCAR FINANCIAL CORP 06/01/2020........ TORONTO DOMINION SECS USA INC 19,972
69371R Q9 0 | PACCAR FINANCIAL CORP 08/04/2020........ BNP Paribas. 79,895
713448  EY 0 |PEPSICOINC.......cccoovvrvrirnnes 04/29/2020........ GOLDMAN.... 39,921
78015K  7G 3 |ROYAL BANK OF CANADA [ 04/15/2020........ RBC CAPITAL MARKETS 134,914
78015K  7H 1 |ROYAL BANK OF CANADA C 06/03/2020 RBC CAPITAL MARKETS 44,843
78015K 7 7 |ROYAL BANK OF CANADA [ 10/21/2020........ RBC CAPITAL MARKETS 84,947
80285R  AD 0 | SDART 2020-2 A3 - ABS........oieiiieiereiiestiesseeeissssese e ssseses st esse s esassessessssssesssssessnsns | sevseesessssenes 07/14/2020........ WELLS FARGO SECURITIES LLC 29,997 30,000
80285W  AD 9 | SDART 2020-3 - ABS 09/15/2020........ RBC CAPITAL MARKETS 99,990 100,000
80685X AC 5 | SCHLUMBERGER FINANCE CANADALTD........cccouvuu .|C 09/09/2020........ MORGAN STANLEY CO. 34,958 | oo 35,000
87612E  BL 9 |TARGET CORP........cccvvrerrrrne 03/26/2020. Citigroup (SSB) 4,992 5,000
88579Y  BM 2 [BM CO. i 03/25/2020........ Citigroup (SSB), 4,996
89114Q CG 1 | TORONTO-DOMINION BANK [ 06/10/2020........ TORONTO DOMINION SECS USA INC 59,956
89236T HF 5 |TOYOTAMOTOR CREDIT CORP............... 08/11/2020........ JP MORGAN SECURITIES LLC.....coovviriiicireieieineirereiseeeninies 99,923
89237V AB 5 | TAOT 2020-C A3 - ABS 07/21/2020........ PERSHING DIV OF DLJ SEC LNDING 69,995
92290B  AA 9 |VZOT 2020-B A-RMBS.... 08/04/2020. RBC CAPITAL MARKETS 99,979
92868L AD 3 |VALET 2018-1 A3 - ABS 08/24/2020........ TORONTO DOMINION SECS USA INC 114,198
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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
961214 EJ 8 | WESTPAC BANKING CORP C 01/09/2020........ HSBC SECURITIES 49,992 50,000

98163C  AD 2 |WOART 20C A3 - ABS 08/11/2020........ BANC OF AMERICA/FIXED INCOME................ 49,987 50,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 4,060,488 | .o 4,056,547 336
8399997. Total - BONAS = Part 3. ..ot 12,481,871 | oo 12,403,502 9,609
8399998. Total - Bonds - Summary Item from Part 5.........coooovienininicnisecicenns TABT 624 | oo 7,465,000 3,209
8399999, Total - BONAS.......ovuiieiiiiiciiiiseisristi s 19,969,495 | .o 19,868,502 | ...ooviiviiiiin e 12,817
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coiuiueuiiiiieiieceetsteeesieeesete et eses s ses st ss st s sesseeetssseetes essssstesasssesses e s etesesasssees e s et et s e seeees s e et et es e s e et s s es et et s aneesenses e et nana et an e s et et nsntesaneneens 19,969,495 XXX 12,817
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM 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 2V 1 [UNITED STATES TREASURY.... -1 09/15/2020. | Maturity @ 100.00..........ccovvvvevssscerivnn | 863,000 | .......... 863,000 | oo 850,500 | ..ooooece 859,561 | ..o | ceererene 3,439 KIS T Y O 863,000 | .eveveveveeenenenes [ s [ ceresesesesesesd 0. 11,866 | 09/15/2020.
912828 TY 6 |UNITED STATES TREASURY . | 05/29/2020. | Various..... 2231458 | ....... 2,200,000 | ....... 2,203,609 | ... 2,203,476 |...... (208) (208) 2,203,268 ol 28,190 11/15/2022.
912828 U8 1 |UNITED STATES TREASURY.... . | 09/22/2020. | Citigroup (SSB). 127,959 | oo, 125,000 | .......... 126,316 | eovvvveeeeeeeeeereeeeenees | o (433) (433) ....125,883 I [ 2,076 12/31/2021.
912828 W2 2 |UNITED STATES TREASURY.... .1 02/15/2020. | Maturity @ 100.00..........ooovvveevvrieviiiann | 450,000 | .......... 450,000 | .......... 449,878 | ...ovovs 449,995 | ...... 5 5 02/15/2020.
912828 W6 3 |UNITED STATES TREASURY.... . | 03/15/2020. | Maturity @ 100.00.... 350,000 350,000 | .ooooo.... 352,161 350,161 |....... (161) (161) 03/15/2020.
912828 YA 2 |UNITED STATES TREASURY.... - 01/03/2020. | Citigroup (SSB)........evvvvvevrevermissssseevvnre | 39,959 | .o 40,000 | ...ooeveeee 39,844 39,846 |....... 1 1 08/15/2022.
912828 YC 8 |UNITED STATES TREASURY. 122112020, | VAIIOUS..ocoeeveeesvneessssseesssnn | 5,777,415 | ...... 5,745,000 | ....... 5,741,185 | .........5,741,811 | ...... 604 604 08/31/2021.
912828 Z2 9 |UNITED STATES TREASURY.... . 1 07/20/2020. | Various. . 183,891 | oo 178,000 | .......... 177,666 | ... 53 01/15/2023.
912828 ZR 4 |UNITED STATES TREASURY.... . | 08/25/2020. | RBC CAPITAL MARKETS s T R 16,990 | ..o 17,000 | v 16,979 2 05/31/2022.
912828 ZU 7 |UNITED STATES TREASURY.... . | 10/06/2020. | Citigroup (SSB) | 13,000 | o 13,023 |... ™) 06/15/2023.
91282C AK 7 |UNITED STATES TREASURY.... . [ 12/11/2020. | BANC OF AMERICA/FIXED INCOME...... . 209,811 | .........210,000 | ......... 209,738 | ... 17 09/15/2023.
0599999. Total - BONds = U.S. GOVEIMMENL......cooooooiiiiirverrissssiininsenscssiins st || 10,263,516 | ..... 10,191,000 | ..... 10,180,898 0 3,318 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3132A8 CQ 0 |FHZS7279 - RMBS. . [ 12/01/2020. | Paydown (178) 01/01/2029.
3132A9 SE 8 |FHZS8617 - RMBS. . | 12/01/2020. | Paydown (1,093) 08/01/2031.
3137BU WM 6 |FHMS K-J11 A2 - CMBS/CMO.... .| 12/01/2020. | Paydown (20) 01/25/2023.
3137FN AV 2 |FHMS K-104 A - CMBS . | 12/25/2020. | Paydown (5) 07/25/2022.
3137FV. NA 6 |FHMSK-106 A- CMBS.......ccoovevieriiriiririireriens .. | 11/25/2020. | Paydown 0 03/25/2025.
3138EM A2 7 |FNAL4524 - RMBS -1 12/01/2020. | Paydown...........coouvvvveenssnesvisssenniissssnns | ol 4316 | e 44316 | e 44633 | 14,850 | ....... (534) (534) 09/01/2043.
3140J9 VA 6 |FNBM5108 - RMBS.... . | 12/01/2020. | Paydown 38,970 (983) (983) 02/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............ coovecvverivissiineississsisssissssssssssssssssssssssssissnnss | 4072901 | oo 407291 | oo 109885 | oo 53,820 | .ooccorrnn 0 |, (2,814) 0 (2,814) 0 XXX
Bonds - Industrial and Miscellaneous
02007F AC 9 |ALLYA 2017-4 A3 - ABS - 11718/2020. | PaYAOWN......oovvevrnrvrvvicnnsssssssssessvisiins [ 13,407 | oo 13407 | oo 13,807 | oo LRI A T DR (0 Y I 13,407 12/15/2021.
0258M0 EE 5 |AMERICAN EXPRESS CREDIT COR| +02/03/2020. | Call @ 100.00.....ovsvvvssvvmsssvrssssessnens | 10,000 | .oooocrrr10,000 | oo 9,990 | v 10,000 |.... 0 (0 O O 10,000 03/03/2020.
05565Q CX 4 |BP CAPITAL MARKETS PLC 02/13/2020. | Maturity @ 100.00.... 5.000 5004 |...... (4) 5,000 02/13/2020.
06051G FN 4 |BANK OF AMERICA CORP. .| 04/21/2020. | Maturity @ 100.00...........coovmvveevmmmmrciieennn | 20,000 | ..orree...20,000 | oo 19,968 | oo 19,996 | ....... N O B 04/21/2020.
06406H DF 3 |BANK OF NEW YORK MELLON CORP.. .| 01/21/2020. | JP MORGAN SECURITIES LLC... 15,075 | 005,000 | vvovvrrrrn 15,054 | oo, 15,010 | vovvvvvevvvoreiennns ) 11/27/2020.
126802 DC 8 |CABMT 151 AT -ABS......oooooorrorsceccccccicrrensesssses .| 03/15/2020. | Paydown 20,019 | .. (19) 03/15/2023.
136069 VX 6 |CANADIAN IMPERIAL BANK OF COMMERCE.... | C| 10/05/2020. | Maturity @ 100.00.... 9,999 |...... 1 1 10/05/2020.
14315 AC 4 |CARMX2018-4 A3 - ABS.......coovvvimrrimnrrirnrriinnns .. [ 12/15/2020. | Paydown . 298 | 117,298 | oo 47,788 | oo | e (491) (491) 09/15/2023.
14913Q 2N 8 |CATERPILLAR FINANCIAL SERVICES CORP..... .. | 11/09/2020. | JP MORGAN SECURITIES LLC.....ooovcceea | | 11,260 | v 11,000 | vovrerrrr10,992 | oo, 10,997 |...... 2 2 i i, 09/07/2021.
172967 LQ 2 [CITIGROUP INC .| 10/23/2020. | MERRILL LYNCH PIERCE FENNER &
SMITHING. [ 67,825 [ .o 65,000 [ ... 65,621 65,564 |.... (165) (165) 1012712022.
17308C C4 6 |CITIGROUP INC - | 10/23/2020. | TORONTO DOMINION SECS USA INC... 40,742 40,000 40,000 | .oovooe 40,000 | covvveeeerece | e 0 11/04/2022.
20030N CQ 2 [COMCAST CORP. .1 02/21/2020. | Call @ 103.01......oovvvvvieeevviivsvcviiiisnnen | kA2 4000 | 3996 | 3098 | 0 0 10/01/2021.
24422E VA 4 | JOHN DEERE CAPITAL CORP... .1 10/16/2020. | GOLDMAN..........osvvvmnmrenniisnciissiiiisnn |l 56523 | o 55.000 | o 54929 | 540936 | ... 21 21 06/13/2022.
257375 AK 1 |EASTERN ENERGY GAS HOLDINGS LLC. .| 11/15/2020. | Maturity @ 100.00..........ccoovvvvvemmvvrciiinnnn | k15,000 | i 45.000 | o A5ATA | o 15,050 | (50) (50) 11/15/2020.
26444H AB 7 |DUKE ENERGY FLORIDALLC... .| 01/15/2020. | Maturity @ 100.00..........ccoovvvveevevmvvrccivenn | k15000 | 45000 | 14983 | o 15.000 | oo 0 0 01/15/2020.
375558 BB 8 | GILEAD SCIENCES INC .1 09/01/2020. | Maturity @ 100.00..........ccoovvveecvmmmmvccimmnn | k10000 | 0.000 | o 40146 | 10,022 | (22) (22) 09/01/2020.
38141G WG 5 | GOLDMAN SACHS GROUP INC.... .| 12/04/2020. | MARKETAXESS CORPORATION..coccoc | | e 47 | 45000 | o 14990 | oo 14999 | ... 1 1 12/27/2020.
38141G WT 7 |GOLDMAN SACHS GROUP INC.... .| 12/04/2020. | MARKETAXESS CORPORATION...cccoooo. | 68708 | oco.....65000 | v 66728 | oo 66.657 | .. (493) (493) 02/23/2023.




Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

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

'y

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 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
38148Y AC 2 |GOLDMAN SACHS GROUP INC........ccccoooerrrirnnes .. [ 12/04/2020. | TORONTO DOMINION SECS USA INC.. 65,481 |....... (243) (243) 10/31/2022.
404280 BF 5 |HSBC HOLDINGS PLC.......cccoovvmmmriiirriiiriinnienns C| 07/14/2020. | GOLDMAN.........cooommrirrrinniinniisniins 65.557 | ... (147) (147) 01/05/2022.
46623E KG 3 |JPMORGAN CHASE & CO .. 1 08/17/2020. | Call @ 100.00.........ccovvrvrrrirerirerieens 8,000 | eovvveeereeeeees | oo, 0 08/15/2021.
46647P AS 5 |JPMORGAN CHASE & CO w.rr | .- | 09/16/2020. | Not Available 66,091 |....... (534) (534) 06/18/2022.
58769T AD 7 |MBART 2019-1 A3 - ABS.......c.ccooovvimmriiiiniinniins .. | 09/25/2020. | Citigroup (SSB) 69,991 |....... 3 3 03/15/2024.
58770F AB 8 |MBALT 2020-A A2 - ABS. .. [ 12/15/2020. | Paydown...........cccovvvvsnevvvessnssrisrssnsssens |k 398604 | 39591 | 39761 o L (170) (170) 03/15/2022.
61744Y AN 8 |MORGAN STANLEY ... .. 12/07/2020. | Bank of New York Mellon.................cc....... 66,291 |....... (386) (386) 01/23/2023.
61746B ED 4 |MORGAN STANLEY .......cccoooimmriiiiriiinniicciiennes .. [ 12/07/2020. | Bank of New York Mellon........................ 65.335 | ... (165) (165) 11/17/2021.
68389X BT 1 |ORACLE CORP......coovemirrirrrirerirssriseseiiessiis .. | 06/18/2020. | VarOUS...........ooeerrvveeaseensiisssesssvssnssnens | k47903 | o 45000 | o 88983 | 0 0 04/01/2025.
78013G KN 4 |ROYAL BANK OF CANADA.........cccoovvvmnrriiiriii C| 10/21/2020. | Bank of New York Mellon.. 0 0 10/26/2020.
80283L AN 3 |SANTANDER UK PLC. .| C | 03/16/2020. | Maturity @ 100.00 eeeniee25.008 | oo | e, 8) (8) 03/16/2020.
86787E BE 6 |TRUIST BANK.... .. | 10/16/2020. | RBC CAPITAL MARKETS.... L8119 | .. 81,079 | ....... 371) (371) 05/17/2022.
91324P BZ 4 |UNITEDHEALTH GROUP INC ... || 08/11/2020. | PERSHING DIV OF DLJ SEC LNDING... 132,504 | ............132,438 | ... (509) (509) 02/15/2023.
927804 FJ 8 |VIRGINIA ELECTRIC AND POWER CO............... .. | 06/18/2020. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ..66,897 | ... 66,701 (325) 66,376 | ...ccoovvviiinnens [ 001,833 | 11,833 | 1,813 | 09/01/2022.
92868L AD 3 |VALET 2018-1A3- ABS......ccccommvvimrrrirrrriieriianns « | 12120/2020. | PaYdOWN......coocvvvvvrvvvveennnnsssssnssenvivissss [ BB084 | 35951 | 36532 | o (581) 35,951 | coveereeriieeiies [ e |0 | e, 219 | 11/21/2022.
961214 CS 0 |WESTPAC BANKING CORP. C | 11/23/2020. | Maturity @ 100.00.........ccccrvesvvvervemmmncrnna | 40,000 | 10,000 | 10,041 | o 10,009 [(C))] ERTTORTOTOO [FPOTOR 10,000 [ .o [ |0 | oo 260 | 11/23/2020.
3899999. Total - Bonds - Industrial and Miscellaneou ..1,122,637 0 (4,659) 0 1,257,043 | covcvciereien0 [ 28,651 | ... 28,651 | ....... 29,001 XXX
8399997. Total - BONAS - Part 4..........cooiiiieiiieeieeisee e st . 10,821,306 0 (4,155) 0 1,556,222 | .oocerc0 | 100,278 | ......100,278 | ..... 118,714 XXX
8399998. Total - Bonds - Summary Hem from Part 5............ooooooooiiiiiii e | 7,527,435 | ... 7,465,000 | ....... TA87,624 | ..o (1,354) | oo | 7,486,270 | oo | 41,165 | ......... 41,165 | ....... 13,090 XXX
8399999. Total - Bonds b | 19,183,936 | ..... 19,012,538 | ..... 19,041,614 110,821,306 0 (5,509) 01....19,042492 |...........0 | ... 141,444 | ... 141,444 | ..... 131,803 XXX
9999999. Total - Bonds, Preferred and Common Stocks R N 19,183,936 XXX | . 19,041,614 10,821,306 0 (5,509) 0......19,042,492 | ...............0 | ... 141444 | ... 141,444 | ..... 131,803 XXX




Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

G

2 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 20 21
13 14 15
F Current Interest
0 Year's Foreign and Paid for
r Par Value Current | Other-Than- Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change Gain Total Gain | Received | Interest
g Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. (Loss) on (Loss) on During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal / Accretion | Recognized |  (12+13-14) Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 4X 5 |UNITED STATES TREASURY.........ccoo..c. . BANC OF AMERICA/FIXED INCOME...... 06/02/2020 | BANC OF AMERICA/FIXED INCOME....... | ..coovvvvnee 48,000 | .ooorreren 51,904 51,921 51,793 (111)
912828 P7 9 |UNITED STATES TREASURY.... Citigroup (SSB)... .| 07/16/2020 | CItigroup (SSB)........uevurvrererrrrrerrerereens 421,000 | ..ooovenee 431,772 | o 435,820 | ............ 430,697 | .ovoreervrirenn | e (1,075) [ oo
912828 Y6 1 |UNITED STATES TREASURY Citigroup (SSB; . | 04/28/2020 | BANC OF AMERICA/FIXED INCOME 149,000 52,334 52,894 52,206 (128)
912828 YZ 7 |UNITED STATES TREASURY.... NOMURA SECURITIES/FIXED INCOME. | 02/04/2020 | BANC OF AMERICA/FIXED INCOME...... | ......... 3,000,000 | ......... 3,003,516 | ......... 3,011,250 | ......... 3,003,419 (97)
912828 Z2 9 |UNITED STATES TREASURY.... Citigroup (SSB) 06/18/2020 | Various 678,800 75
912828 Z8 6 |UNITED STATES TREASURY.... BONY MELLON/BMO CAP MKTS.. 04/14/2020 [ VArIOUS..........ovvoerreereereeseerneeensiesnsenssinnes | evveenenn 146,000 | ... 148,578 | ............ 149,827 | ............ 148,520 (88) [ vevvvvrrerererine | erverrrerrene(88) [ [ v | 001,307 | i 1,307 | oo 234
912828 ZA 1 |UNITED STATES TREASURY.... Citigroup (SSB)... .| 04/28/2020 | CItigroup (SSB)........uevurveerererrnerrerereens 45,585 (42)
912828 ZH 6 |UNITED STATES TREASURY.... Various .| 05/21/2020 [ VariOUS...........cvvervenereerieeeieeessreseiesnriens | cenriennnn 122,000 | ... 121,783 | ... 122,088 | ... 121,789 7
912828 ZM 5 |UNITED STATES TREASURY CiIGroup (SSBY)......ceverermereerrrrerierirenes 06/18/2020 | Various 41,936 5
912828 ZP 8 |UNITED STATES TREASURY.... Various .| 08/12/2020 | VAIIOUS.........cvvrrerncrrrrirneirerirerernensnseiseens | cerneennes 992,000 | wociinnces 989,709 989,854 145
912828 ZU 7 |UNITED STATES TREASURY.... Citigroup (SSB)... .| 10/06/2020 | VAFIOUS...........vveerererererereeresneesniennsesnsiens | enrreenneen 771,000 | i 773391 | . 772904 | 773,247 (144)
912828 ZX 1 |UNITED STATES TREASURY.... RBC CAPITAL MARKETS.. .| 09/23/2020 | Citigroup (SSB)... ...15,990 15,990 0
91282C AC 5 |UNITED STATES TREASURY.... . Citigroup (SSB) .| 10/07/2020 | Citigroup (SSB)... ..15,000 ... 14,991 14,991 14,991 0
91282C AK 7 |UNITED STATES TREASURY.......ccc... . NOMURA SECURITIES/FIXED INCOME. | 12/11/2020 | Various 234,000 | ..... 233,708 233,564 233,717 L5 SRRSO EOPURRRURRRRRRONt* I IUSSUURSRRRORN ORI
91282C AW 1 |UNITED STATES TREASURY......ccccoueenn. . Citigroup (SSB) 12/11/2020 | Citigroup (SSB)......ceverressereerirnerssriseiss | wonseesssienns 74,000 | oo 74,000 74,110 74,000 .
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...veroresuiisiiseieseiissesssetessisisss | eissssssess s es s sttt sntsnntes | coniien 6,655,000 | ......... 6,677,957 | ......... 6,711,353 | ......... 6,676,544 | ..o | i (1,413) | oo 0 0
Bonds - Industrial and Miscell: IS
00724P  AA 7 |ADOBE INC.......ccoimriiirirriernnieierisnins . BANC OF AMERICA/FIXED INCOME...... 10/16/2020 | MITSUBISHI UFJ SECURITIES.........cocoo | wovrinnienad 35,000 | voovrvriren 34,952 36,087 34,963 1
03066E AD 6 |AMCAR 2020-2 A3 - ABS.... DEUTSCHE BANK SECURITIES, INC..... 11/12/2020 | BANC OF AMERICA/FIXED INCOME...... 30,000 29,995 30,135 29,996 1
09661R AD 3 |BMWOT 2020-A A3 - AB JP MORGAN SECURITIES LLC. 11/12/2020 | WELLS FARGO SECURITIES LLC . .30,000 29,998 30,080 29,998 0
14315F  AD 9 |CARMX 2020-3 A3 - ABS.... BARCLAYS CAPITAL INC 11/12/2020 | BARCLAYS CAPITAL INC....ccoovverrrinrnen | v 70,000 | .oovrernne 69,988 70,306 69,990 2
CATERPILLAR FINANCIAL SERVICES
14913R  2A 4 |CORP MITSUBISHI UFJ SECURITIES............... 11/09/2020 | DAIWA CAPITAL MARKETS AMERICA... | ...coovvvvece. 65,000 | ..ooovvreen. 65,000 65,595 65,000 595 | ..o, 346 |
CATERPILLAR FINANCIAL SERVICES
14913R 2B 2 |CORP . Citigroup (SSBY)........vvvrvenriiriisiricrins 11/09/2020 | JP MORGAN SECURITIES LLC.......couve | v 70,000 | .oocrinnnee 69,938 70,713 69,953 15 [ v e 15 s s [ 760 [ i 760 | ......... 327 |
362590 AC 5 |GMCAR 2020-3 A3 - ABS.......ccocomuvuinenne . CiIGroup (SSBY).......eruverreereeerrreerierirenes 11/12/2020 | WELLS FARGO SECURITIES LLC......... | wovvererenns 70,000 | .ovvrernens 69,984 70,112 69,985 1 e | T i | e | e 127 | 127 | s (T [
MERRILL LYNCH PIERCE FENNER &
377373 AL 9 | GLAXOSMITHKLINE CAPITAL PLC........ BANC OF AMERICA/FIXED INCOME...... 10/19/2020 [SMITHINC. | 70,000 | .oovrernnene 70,000 70,248 70,000 248 21
MIZUHO SECURITIES USA/FIXED
58769E AC 2 |MBALT 2020-B A3-ABS........ccccovvverinne . INCOME 11/24/2020 | BANC OF AMERICA/FIXED INCOME...... 130,000 | ..covveneee 129,993 | .ccovenee 130,168 | ............ 129,994 1 e | T s | | e 174 | 174 | ol (72 [
NATIONAL RURAL UTILITIES
63743H ET 5 |COOPERATIVE FIN PNC CAPITAL MKTS.....ccooviiriniricrienns 05/12/2020 | GOLDMAN.......coueimimrirnrirneereeineisaeein 125,000 | cooovenneee 124,890 | .coovvenees 127,315 | o 124,905 15 [ e e 15 s [ [ 02,410 | i 2,410 | oo (51020
MERRILL LYNCH PIERCE FENNER &
89236T HD 0 |TOYOTA MOTOR CREDIT CORP........... . Ciigroup (SSB).....verrersrerserssrisssrsereenes 12/07/2020 | SMITH INC. 115,000 | oo 114,929 | oo, 115,323 | v 114,942 13
3899999. Total - Bonds - Industrial and Miscellaneous 810,000 | ........... 809,667 | ........... 816,082 809,726 59 0
8399998. Total - Bonds OO OO OO PO PP O OO POOS PP PP POTPPPPPSPPPPPPOPRl EPPTPPOOR 7,465,000 | ......... 7,487,624 | ... 7,527,435 | ......... 7,486,270 | oo 0 | (1,354) | oo 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ..........ccciiiiiiiiiis coeviecieteeitetet ettt ettt st s st et s s e e s s s et et s st es et e b e b s es e et s se s et e s s se s et s s et et esssae s et s seaet s s aetes s sesesessnsetesansetesssntetanans | evevnnn 7,487,624 | ... 7,527,435 | ... 7,486,270 | .ccooveveveeean0 | e (1,354) | oo 0
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

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
1 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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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

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 11 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
g 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 | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY.....oiiiiiiiiiiniiisiisnnsssssssissnssssesssnsssnssnes | ........... ‘ . | 12/14/2020. | CITADEL SECS LLC/INTERNAL.....coouiviriiinsriisrissirssninninns 12/02/2021. | coovvvi 64,949 | .o | s 3 65,000 84,947 | [ | [ 0.09 [NA.. [ oo |
0199999. U.S. Government Bonds - ISSUET OblIGAtIONS. .........iuuierereiiiiiiniieisssiererssi s snns eersesssseensssssnssneenes .64949 | (L] [ KT I 0 0 65,000 .64,947 0 0 XXX XXX XXX | e (L] [P 0
0599999. Total - U.S. GOVEMMENt BONAS. .....vvurereiesiiisirisiissssissens s s eetsssessssssssssnssssnsenes 264,949 | (V] [P 3 | 0 0 65,000 64,947 0 0] XXX XXX XXX | e 0 [ i 0
Total Bonds
7699999. Subtotals - ISSUET OBIIGAtIONS. ... cvuuiieuiieeiieiiii it et s enes ....64,949 0 65,000 64,947 0 0] XXX XXX XXX
8399999. Subtotals - Bonds ....64,949 0 65,000 64,047 0 0] XXX XXX XXX
9199999. Total - Short-Term Investment; ....64,949 0 XXX .64,947 0 0 XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B s 0 1C e 0 1D e 0 1E 0 TF 0 1G e 0
2B o 0 2C s 0
3B . 3C .
4B . 4C . .
BB i 0 5C s 0
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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
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SCHEDULE E - PART 1 - CASH

1 3 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 1,098,866 | XXX
Wells Fargo Bank Northwest, N.A. (DIR). San Francisco, CA 63,001 | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 8,747 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 1,170,614 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,170,614 | XXX
0599999. Total Cash XXX XXX 0 0 1,170,614 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 1,257,599 | 4. April 665,245 | 7. July. 1,531,196 | 10. October. 1,030,857
2. February 747,630 | 5. May. 787,179 | 8. August 1,233,466 | 11. November. 1,088,260
3. March 586,436 | 6. June 1,264,330 | 9. September. 1,153,009 | 12. December. 1,170,614

E27
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Annual Statement for the year 2020 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Exempt Money Market Mutual Funds as Identified by the SVO

261908 10 7 |DREYFUS TRS OBS CM INST... 11/03/2020. 0.030

31846V 41 9 |FIRST AMER:TRS OBG V. 10/02/2020. 0.010
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO..........c..cieicie st s et S8eese b e e e R e b bR s bbbt s et e b e s ebnsessernenes
All Other Money Market Mutual Funds

261908 10 7 [DREYFUS TRS OBS CM INST......ccoocrrrrrrerrrrrn 12/31/2020 0.030 93,878 2

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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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. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska.......cncineh AK i e
3. AnZOna......ccooeeieeieeereeieel AZ | B [ . . 114,220
4. ATKANSaS.......coocirieriniieris RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C).....xvvuuverrernerrreenernerinnes [ eerersensssesseissssesssenes | seesesssssssesssesssesssssens | eeessssssessnnnes 108,984 | .ooovvvireirnns 111,513
5. California... RSD FOR WC BY INS CODE, A SEC 11690-11719..... ....145,382 148,965
6. Colorado.... CO | e | s
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR bbb ebne | ebaeb ettt bt ettt enres | eebetaen ettt sbens | eerereb st naens | crerins
8. Delaware RSD BY INS CODE, SECTION 513(B)......couurvvurirriirrisssissisessiesssesssssesssssssssanns ...129,871 129,553
9. District of Columbia
10.  Florida....
1. Georgia.. RSD BY OCGA 33-3-8 THROUGH 33-3-10. 104,882 ..105,952
12. Hawaii....
13.  Idaho.. 35210 | v 35,957
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts.. 235,053 239,450
23.  Michigan....
24, Minnesota..
25, MISSISSIDPI. . veeverererrrereerrinnened IS [ e ettt st taes | etsesseententesse s et ententenies | sesessensessetantensessesetantans | sesesetensesaessesntententenanes | seeneees
26.  Missouri. 25,619 25,744
27, MONEANA. ..o T i | st | etires st | deeneeni et nes | eebees ettt | erienes
28.  Nebraska...
29.  Nevada.
30, New HamPShire.........cvvveed NH i s | sttt sinsss | dosssesssssenss s snsienes | sossssss et | erienes
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New Mexico... 313,852
33 NEW YOTK.ooeeeeieririciernrreeedNY i e | eriees st et | seeneren et | erienenieneres
34, North Carolina... 361,934
35. . . ST SRRIORY VRN
36, ONI0..ccocvirirere s OH|..... B.... |[RSD BY INS CODE, SECTIONS 3929.08 & 3929.10.........ccevvrervrriererieienierinnss | cvrveesnsinenes 3,041,982 | ..o 3,094,662 | ...ovvriveirierenieienes | s
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | i | ottt enns | Seeteesensesense st naenetnnes | creereeeaenes
40.  Rhode Island
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46, VEIMONE....ouiviiciiriirerrereee VT i | ettt | etbebs sttt | et st | anbeneninines
47.  Virginia... .VA[.....B... |RSD BY INS CODE, TITLE 38. CHAPTER A7.......cccocosurmmrmmmrimrimiminsriresinerienes 519,570 523,946
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 3,094,662 2,211,524 | ..ooovernn 2,247,436
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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