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Annual Statement for the year 2021 of the TRANSPORT |NSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3
Percentage
of Column 1
Amount Line 13 Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments.....
1.02 All Other Governments
1.03 U.S. States, Territories and Possessions, efc., Guaranteed.........
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUaranteed............ccovveeeurienneneneneiniesneseeeienns
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed........
1.06 Industrial and Miscellangous..............cocoeurvririireieeninnniniiieisnens
1.07 Hybrid SECUMHIES. ..o
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNAS.........ccovriiriiriirieneree e
1.10 Unaffiliated Bank LOANS..........cccvuvieeieiririnnecciesseeesss
1.11 Total Long-Term Bonds

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

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

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .........
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............c..cce.e.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..
3.04 Parent, Subsidiaries and Affiliates Other..............cccoovnvniciniees
3.05 Mutual FUNGS......ccooviiiiciiiiee e
3.06 Unit Investment Trusts..
3.07 Closed-End FUNGS..........ccoviurrirnniiieeeeeeceee e
3.08 Total CommMON StOCKS........cerueereeieiririeree e

Mortgage Loans Schedule B):
4.01 Farm Mortgages....
4.02 Residential MOMGAGES.........ccurueereririeieieirie s
4.03 Commercial MOrtgages.........coueueururerinineceieeeienene e
4.04 Mezzanine Real Estate Loans...
4.05 Total Valuation AllOWaNCE...........cccoeueviieinciniieiieicsceee
4.06 Total Mortgage Loans...........ccceuieueuririninninicciesee e

Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY.........c.ceeururrineirinisnnniceienne
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale...........covveiiiiiiiiceeci e
5.04 Total Real Estate
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).........cccoovvniciiiiceccseee
6.02 Cash Equivalents (Schedule E, Part 2)..........cocccoveviniinicnnen.
6.03 Short-Term Investments (Schedule DA)..........cococovvvcinenne

6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONraCt LOANS........ouvirciiiitici s
Derivatives (Schedule DB)...........ccoiiiiniinenceeeeeeene
Other Invested Assets (Schedule BA)...........ccooieriennininnienicnnes

Receivables for SECUNHES..........cvvvvveveveecceeecceeeeeeee e

. Securities Lending (Schedule DL, Part 1).........c.cccovverninnirennnnnens

Other Invested Assets (Page 2, Line 11)......cccccevivrivrivninenenees

Total INvested ASSELS..........ccciiiiiecicceee s

cevereennn31.9

............... 0.0
........................................... 0.0 |
................. 50,612 |.............02 [ .................50,612
v 1,101,206
............ 7,525,058

..7,798,609

v 1,101,206
............ 7,525,058

...31.9
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Annual Statement for the year 2021 of the TRANSPORT |NSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI............iuiuiiiiiriiiieiriieir ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cviiriiiiiiriree e

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. .. ettt ettt ettt ettt ettt e et e et et e e e eaesae et e seese e st e seeeeesenaenaneas

3.2 Totals, Part 3, COIUMN 1. ...
4. Total gain (10sS) 0N diSp0Sals, Part 3, COIUMN 18........c.cuiuiuiiieieietirisi ettt bbbt h bbbt s bbb £8 bbb £ s bbbt b bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15.............ccccueu NNE ....................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......oiiiiie e

6.2 Totals, Part 3, COIUMN 13.....c.iiiii e
7. Deduct current year's other-than-temporary impairment recognized:

7.1 Totals, Part 1, COIUMN 12.....c.coiiii e

7.2 Totals, Part 3, COIUMN 10.......c.oiiiiiii s
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN ... e

8.2 Totals, Part 3, COIUMN O........oiiiiiiii e
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........c.coiuriiuriiiiiiiii ettt
10.  Deduct total NONAAMILEEA BMOUNES..........iieieieiiiieeet ettt et et s e s stttk ek E Rt e ek E sttt s e bbbt n ettt esesenene e e enenan
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)......c.uueuiriuiiiiireiriiieiiei ettt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YT .........cvieueiruriiiieierirrec bbb
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)..........ccoiiiiiiiireee e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.....c.oiiiii s

3.2 Totals, Part 3, COIUMN 1. e
4. ACCIUAL OF BISCOUNT........eiiiiiii bbb bbb
5. Unrealized valuation increase (decrease):

LT B = 1o o i TR 0] (171 T T ISR

5.2 Totals, Part 3, ColumMN 8.........ccovuvvreieeeeeeseseeeee e NNE ....................
6. Total gain (loss) on disposals, Part 3, Column 18..........cccceeveevvrrvrcccenn o1 B R v e
7. Deduct amounts received on disposals, Part 3, COIUMN 15........ccviiirririiiece sttt s ettt s et e s et e e s s et et s s sesnsnsnn
8. Deduct amortization of premium and mortgage interest points and COMMItMENT FEES............cvviiriiiiriii e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.. ...ttt ettt ettt ettt et et et et ete s ete e ate s et e s ete s etennatennarens

9.2 Totals, Part 3, COIUMN 13......oceieececeeeeeeeeee ettt ettt ettt ettt et et et et et ete s ete s st e e et e e ete e etennarennarens
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ...ttt ettt et et ettt ettt et e et e e et e e et e e et essetenestesseteneseeseseas

10.2  Totals, Part 3, COIUMN 10, ...ttt ettt ettt ettt e e et et e et e et et e e e st e st e seesee st e seeseeeeeseneenans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccorvriiimrirrnieeesserre e
12, Total ValUGHON @IOWANCE...........ouiuiiiiiiiiii bbb bbbt
13, SUDLOLAI (LINE 11 PIUS LINE M12).....eeeieiieeieieieieiei ettt bbb £ 12128 h b b £ s bbb £ b £t E bbbt bbbttt es
14.  Deduct total NONAAMITEEA GMOUNES............cuiiiiiiiieiie bbb bbb bbbt
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LiNE 14).........coiiiiiiiiiirieiec s
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT...........cuiuiuiiiieiitiiiieiietet ettt bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ciiiiriiiiiiriiree e

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.... ..ottt ettt et ettt ettt et et a et eae et ese et ese st esesteteseeseeseteenereaes
3.2 Totals, Part 3, COIUMN 12.......coiiiiiie bbb

ACCIUAL O GISCOUNL......cuiuiiectetct ettt bbbt s et st 4 bbbt e s e e 44 a4 e s e s e s e s e b s et et e hese s e e bbb et e b e s e s e b4 bt e b s e se st s e s et et et s et s e s et esenese s s b eresas

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........ccoeiiiiceecee e N 0 RE R
5.2 Totals, Part 3, Column ... . B e

Total gain (10sS) on diSPOSals, Part 3, COIUMN 19.......c.iuiiiieiiii et bbbttt

Deduct amounts received on disposals, Part 3, COIUMN 16...........ciiiiiiiiiii ettt ettt b b s st s e bbb b en s

Deduct amortization of premium @nd AEPFECIALION...........c.eiiririiririeieee itttk b et s ettt a bbb s ettt s e s e e sttt e s s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17,
9.2 Totals, Part 3, COIUMN T4.......cooiiii e

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15... ..ottt sttt sttt st e et e et s et e e etese et e e et e e et eseetesestesesteseseeneseeseseas
L o1 = T =T TR 0] 1734 T e R

Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ceviieriieiniieiniiiee e

Deduct total NONAAMILIEA GMOUNES...........viiieiiccee ettt ettt ettt e s et e s e s e s et e s e b ese b ebe s s e b e s e b e s et e e s e st et e st et e ns et eseesessesesaeseseesesaeseneas

Statement value at end of current period (Line 11 MINUS LINE 12).......c.iiiiiiiiiiiiiiicieic et

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI..........oiiuiiiieieieieeieieie ettt st b bttt

17,574,476

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

13,097,852

Accrual of disCount..........ccoviiiviniiiiiiee
Unrealized valuation increase (decrease):

4.1 Part 1, COolUMN 12,
4.2 Part2, Section 1, Column 15.
4.3  Part 2, Section 2, Column 13.....
4.4  Part4, Column 11..............

7,082

0

Total gain (10sS) on diSPOsals, Part 4, COIUMN 1.ttt bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........ceeeiiriieireeeiieeeete sttt esesna
Deduct amOrtiZation Of PIEMIUM.........c.ceriiiieieieteisiie ettt s st et s s s s s s e s R b s s8R bt s e a8 Rt et e s R e st es s s st s s s e s
Total foreign exchange change in book/adjusted carrying value:

TR =T A R 11T o T TR
8.2 Part 2, SECHON 1, COIUMN 19, .. .ottt ettt ettt ettt ettt ettt e et e et e e et e se st ese st esestetesteresaateeaere s
8.3 Part 2, SECHON 2, COIUMN 16......c.voviieeieceiectee ettt ettt ettt ettt ettt ettt et et e e et e ae st ese st ese st esesteseseeresaateeaarees
LT o T T [V o T TR

45,941

14,199,535

50,331

Deduct current year's other-than-temporary impairment recognized:

Lo IR N = T IR 7] 117 T 7 SO OO
9.2 Part 2, SEction 1, COIUMN 17 ..o
9.3 Part 2, SECHON 2, COIUMN T4.......oeeeeeee ettt ettt ettt et e e et e et e e e st e s te et e eeesae et e seeeaesenaenaenas
9.4 Part 4, COIUMN 13 ettt et et ettt e et et e e et et e et et e et e et e et et et et et et et e seeseeseesaeseesesseeseesanaenans

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNe 2........c.coeiiiieniniiceeessne e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9410)..........cvriiiiiiiiiiiiieieieir bbb s
Deduct total NONAAMIIEA BMOUNTS...........coiiiiiii bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cueuriiiiiiiriieii ettt

Si03

16,475,485

16,475,485




Annual Statement for the year 2021 of the TRANSPORT |NSU RANCE COMPANY

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.......cocovveeevees [eeeerniien 7,798,609 |..cooveviriricieennne 7,753,986 |..ccvvvvricrinine 7,801,745 [ .o 7,840,000
Governments (Including all obligations 2. 0ANAAA. ... | s | [ ettt enees | seetee et
guaranteed by governments) 3. Other CouNtries...........ccoeveee | eeerennniiccceinnccceens | [ e
4. TotalS.....ocvvvreeeeierinis Lo 7,798,609 [..oovvvviirnns 7,753,986 [..ooovvvvvrirnn 7,801,745 [ ..o, 7,840,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coovviieeerneiecciaes | L L L
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oovvveeeirieiiciies | i 50,612 | ceovvvn 49,935 | oo 50,737 | v 50,000
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....ovvveeieieiiinies [ 1,101,206 |..cooovvviinen, 1,103,487 |..cvoovoveirnnn, 1,103,711 oo 1,092,120
Industrial and Miscellaneous, 8. United States..........ccoocevees [ v 6,675,626 |.....cccvverriinnn. 6,634,969 |[......ccoevvriinnne 6,686,884 |......cccovovveinnn. 6,467,471
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......cocvvvverrerininins | e 849,432 | oo 843,525 | ..o 849,922 | ..o 845,000
and Hybrid Securities (Unaffiliated) 10. Other Countries...........cccocoee. feeooiiiiiiiiiiceinnes L L i |
11, Totals...cooeeessssee [ 7,525,058 | ..o 7478494 [ 7,536,806 [....ccccoovvvininnn. 7,312,471
Parent, Subsidiaries and Affiliates 12, TOtAlS...coocveecescsrsnene e | s | |
13. Total Bonds......ooeneerevninnnns [, 16,475,485 | ..o, 16,385,902 ..o, 16,492,999 ..o, 16,294,592
PREFERRED STOCKS 14, United StAtES.....cveverrreereeees [ e [ [ e
Industrial and Miscellaneous (Unaffiliated) 15, CANAMA. ..vcveeeirieeeeeieee | e [ s [ s
16. Other Countries. ........cooceves v L |
17, TotalS ..o L 0 oo, (O PP 0
Parent, Subsidiaries and Affiliates TR 101 {3 N OO (R
19. Total Preferred Stocks........ | ..ccococvviviniicrne. 0 oo, (O PP 0
COMMON STOCKS 20. United StAteS......cvoveeeireiree | oeieeeeieieeseseineineinciees | [ e
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ....eeeeeeeeieieeeeenies [ e | s | e
22. Other COUNTIES...........covves | v et [t
23, TOtalS. ... | e 0 oo 0 | 0
Parent, Subsidiaries and Affiliates 24, TOHAIS......cvieiieiciiciieins | | et [
25. Total Common Stocks........ | ..ccoovviiiviiiiicinn. 0 oo, 0 | 0
26. Total StoCKS......ouruverrernnnne | e 0 oo, 0 | 0
27. Total Bonds and Stocks..... |........ccccccreunee 16,475,485 |...covvevverrnes 16,385,902 |.....ccvvvverrnnee 16,492,999
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Annual Statement for the year 2021 of the TRANSPORT |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

GoIs

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

. U.S. Governments

1.1 NAIC1 915,178 | oo 4,345,867 2,557,592 7,818,638 474 9,780,999 55.4 7,818,638

1.2 NAIC 2 0 0.0 0.0

1.3 NAIC3 0 0.0 0.0

1.4 NAIC4 0 0.0 0.0

1.5 NAIC5 0 0.0 0.0

1.6 NAIC 6 . . 0 0.0 0.0

1.7 Totals 915,178 | oo 4,345,867 ...2,557,592 (V[N ) [ (U 0 O RN [P 7,818,638 474 9,780,999 55.4
. All Other Governments

2.1 NAIC Tt enes | sesesisessians 0 0.0 0.0

2.2 NAIC2 0 0.0 0.0

2.3 NAIC3 0 0.0 0.0

24 NAIC4 0 0.0 0.0

25 NAIC5 0 0.0 0.0

2.6 NAIC6 0 0.0 0.0

2.7 Totals 0 0 0 0 0.0 0 0.0
. U.S. States, Territories and Possessions, etc., Guaranteed

3.1 NAIC1 ) 0.0 O 0 0.0 0.0

3.2 NAIC2 XXX 0 0.0 0.0

3.3 NAIC3 XXX 0 0.0 0.0

34 NAIC4 XXX 0 0.0 0.0

3.5 NAIC5 XXX 0 0.0 0.0

3.8 NAIC Bt | sbsstsssnsssnsssensesensssenes | fonnessensssensesnnsennssennens | senssens s ens | srsseesssns e nnes | ennsnnsene e | ceoeneens XXX eorerrerernen | cvenerennnes 0 0.0 0.0

3.7 TOtAIS. cccveeeei e | e 0 0 0 0 | e 0 | XXX eorerrenernen | cvenereenenes 0 0.0 0 0.0

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

4.1 NAIC1 50,612 0.3 0.0
4.2 NAIC2 0.0 0.0
4.3 NAIC 3o 0.0 0.0
A4 NAIC Ao 0.0 0.0
4.5 NAIC ..ot 0.0 0.0
4.8 NAIC B 0.0 0.0
4.7 Totals 50,612 0 0.3 0 0.0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC1 775,098 1,621 6.7 2,330,442 13.2 1,101,206 | oovevveeererernenrieens
5.2 NAIC 2 0.0
5.3 NAIC3 0.0
5.4 NAIC 4 0.0
55 NAIC5 0.0
5.6 NAIC B...ooooeeeveeeeveeee e 0.0 I
5.7 TORAIS....coeereeeereeecee e | cenesssensisees 323,543 775,098 1,621 6.7 2,330,442 13.2 1,101,206 | ovvvererrenenrrenneens 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt ssssnnes | cesessssenssnenes 318,485 5,055,386 493,200 | ..overvreenne 276,968 | ..o | e ) 9.0 O ISR 6,144,039 37.2 5,527,985 31.3 6,144,039 | ..o
6.2 NAIC2 1,082,020 | ...ooovvrerrenne 299,000 | ..vvoeeererererierrrnrene | eerreren s XK e [ e 1,381,020 8.4 0.0 1,381,020
6.3 NAIC 3 ) 0.0 O 0 0.0 0.0
6.4 NAIC 4 XXX 0 0.0 0.0
6.5 NAIC 5 XXX 0 0.0 0.0
6.6 NAIC6 XXX 0 0.0 0.0
6.7 TOtIS. ..ot | ceseneseninnes 318,485 5,055,386 1,575,220 575,968 | ..o 0 | XXX ooerreeri | v 7,525,058 456 5,527,985 31.3
7. Hybrid Securities
T NAIC Tt nes | sisesssenss st sstsessenests | fenstesstnessenessnsstnensin | sestieessessi ettt ens | seiees sttt | s | seieneens ), 0,9, SO IS 0 0.0 0.0
7.2 NAIC2 0 0.0 0.0
7.3 NAIC3 0 0.0 0.0
74 NAIC 4 0 0.0 0.0
7.5 NAIC5 0 0.0 0.0
7.6 NAIC 6 0 0.0 0.0
7.7 Totals 0 0.0 0 0.0
8. Parent, Subsidiaries and Affiliates
8.1 NAIC1 0 0.0 0.0
8.2 NAIC2 0 0.0 0.0
8.3 NAIC3 0 0.0 0.0
8.4 NAIC4 0 0.0 0.0
8.5 NAIC5 0 0.0 0.0
8.6 NAIC 6 0 0.0 0.0
8.7 Totals 0 0.0 0 0.0
9. SVO Identified Funds
9.1 NAIC1 0 0.0 0.0
9.2 NAIC2 0 0.0 0.0
9.3 NAIC3 0 0.0 0.0
9.4 NAIC4 0 0.0 0.0
9.5 NAIC 5 0 0.0 0.0
9.6 NAIC6 0 0.0 0.0
9.7 Totals 0 0.0 0 0.0
10. Unaffiliated Bank Loans
10.1 NAIC 1 0 0.0 0.0
10.2 NAIC 2 0 0.0 0.0
10.3 NAIC3 0 0.0 0.0
10.4 NAIC 4 0 0.0 0.0
10.5 NAIC5 0 0.0 0.0
10.6 NAIC6 0 0.0 0.0
10.7 Totals 0 0.0 0 0.0




Annual Statement for the year 2021 of the TRANSPORT |NSURANCE 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

L0IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC 1eceeseseeeseessensenesssessenssensees | (Q)oeerieeees 1,557,206 | ..oovevennee 10,226,964 | ......cocoonn.. 3,052,414 | ..o 277,861 91.6 D90 O IR ) 0,0, SN 15,114,494
11.2 NAIC 2 .0 0 1,082,020 299,000 8.4 XXX.... XXX 1,381,020
11.3 NAIC 3 .0 0 0 0 0.0 XXX.... XXX 0
11.4 NAIC 4 .0 0 0 0 0.0 XXX XXX 0
11.5 NAIC5 0 0 0 0 0.0 XXX XXX 0
11.6 NAIC6 .0 0 0 0 0.0 XXX . XXX 0
11T TOIS. | s 1,557,206 | ..oovevvenee 10,226,964 | ............... 4134434 | ..o 576,862 100.0 )99, O O XXX v | e 16,495,514
11.8 Line 11.7858 % Of COL. 7...ooivviiiiccrisciissiscssnisssiisesinniees | cevisenesssissnessneens 9.4 62.0 25.1 3.5 XXX XXX oo XXX 100.0
. Total Bonds Prior Year
121 NAIC Teiecreeereeeeeenssesesnessssssssnseenennens | seveeennenn0,040,914 | s 11,253,004 | ...ovorrririnnn 42,575 | oo 2,848 | oo 80 | oo | i XXX XXX 17,639,426
12.2 NAIC 2 XXX 0
12.3 NAIC3 XXX 0
124 NAIC 4 XXX 0
125 NAIC5 XXX (c).. 0
12.6 NAIC6 XXX (c).. 0 .
12,7 TOIS.. et seessseisesisesssessenssenssennns | sevnneennnns0,040,914 | s 11,253,004 | ..ovvorerrinnn 42,575 XXX () B 17,639,426 | ...oovvonevernnes 100.0 | .ovvvernees 17,639,426
12.8 Line 12.7.258 % Of COL 9...vvvivriieeriesississnisssssssnsssssssssssseas | seesssssssssssssssanees 35.9 63.8 0.2 XXX 100.0 XXX 100.0
. Total Publicly Traded Bonds
131 NAIC et essssssns | sesssesssnees 1,557,206 | .ooovvvennee 10,226,964 3,052,414 277,861 91.6 17,639,426 | ...ovvovveecirnens 100.0 | .oovvvrrees 15,114,494 | ........... XXX v
13.2 NAIC 2.t | cessesisessians 1,082,020 | ....ovvvvrerrnnes 299,000 8.4 0 0.0 1,381,020 | ........... XXX e
13.3 NAIC3 0.0 0 0.0 0
13.4 NAIC 4 0.0 0 0.0 0
13.5 NAIC5 0.0 0 0.0 0
13.6 NAIC ..o | crssenssssiien 0.0 0 0.0 0
13.7 Totals 1,557,206 | ...ovvvnneee 10,226,964 | ............... 4,134,434 | ..o 576,862 100.0 17,639,426 | ...ooovvererrrn. 100.0 | ovvvernees 16,495,514 | ....
13.8 Line 13.7 asa % of Col. 7.... 62.0 25.1 3.5 XXX XXX . XXX 100.0 |....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 62.0 25.1 3.5 XXX XXX.... XXX 100.0
. Total Privately Placed Bonds
14.1 NAIC1 0 0.0
14.2 NAIC 2 0 0.0
14.3 NAIC3 0 0.0
14.4 NAIC 4 0 0.0
145 NAIC5 0 0.0
146 NAIC ..o | cnsssesisssiian 0 0.0
14.7 Totals 0 0 0 0 0 0.0
14.8 Line 14.725@ % Of COL. 7...ovnvvrriricricrieeiereseisesiinesiineeins | ceviresisssssensseneons 0.0 0.0 0.0 0.0 | e 0.0 0 XXX
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......cccccvurinnies | corrnrrinniisnernnenns 0.0 0.0 0.0 0.0 | i 0.0 | 0.0 | i 0.0 XXX

(@) Includes$.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $ .0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes§$.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....20,029; NAIC2§.......... 0; NAIC3$ 0; NAIC4$ 0; NAIC5S......... 0; NAIC6S...... 0.




Annual Statement for the year 2021 of the TRANSPORT |NSURANCE COMPANY
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 5 6 7 8

80IS

2 3 4 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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. .......veeereerrirrirceirereeeieeeseessees s seesseesssessssssenses | ereeeseessneees 915,178 | oo 4,345,867 2,557,592 7,818,638 474 9,780,999 55.4
1.02 Residential Mortgage-Backed SECUMIES...........cco.rrurrerienrirnrenrirriinninnes | ceeeriniinnes 0 0.0 0.0
1.03 Commercial Mortgage-Backed Securities..........c..cco.ovrrrrenns 0 0.0 0.0
1.04 Other Loan-Backed and Structured SECURties. .........co.ovvrrrrnrierrnrnniinns | cvvrsresniennes 0 0.0 0.0
1,05 TOIS......ooovveierecvieciies et ss s bbb sssssssnnss | srssssssssnees 915,178 | oo 4,345,867 2,557,592 .0 7,818,638 474 9,780,999 55.4
. All Other Governments
2,01 ISSUET ODIGAtIONS........ouvvvriuirrieiiiiieiees et eees 0 0.0 0.0
2.02 Residential Mortgage-Backed Securities 0 0.0 0.0
2.03 Commercial Mortgage-Backed Securities............cccveviernienes 0 0.0 0.0
2.04 Other Loan-Backed and Structured Securities 0 0.0 00 |..
2,05 TOMAIS ..ottt s 0 0 0 0 0 0.0 0 0.0
. U.S. States, Territories and Possessions, Guaranteed
3.01 ISSUET OblIGAtIONS........vurieieeirririiiie ettt ssesssanssenes | esssesssessns 0.0 0.0
3.02 Residential Mortgage-Backed SECUNIES...........coververrernrerrienriensinrinnienes | cerererinnenns 0.0 0.0
3.03 Commercial Mortgage-Backed Securities...........ccccovvvrenrenns 0.0 0.0
3.04 Other Loan-Backed and Structured Securities 0.0 0.0 ...
305 TOAIS . rveeureeesrreesseeessseeesssseesssessssesss s sesss s senss s sssssnenes | sesssens 0 0 0 .0 0.0 0 0.0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 ISSUET OBIGALIONS. ......vvvveiiirerieiieiieiseise ettt essessessessansanes | sssessessessens 50,612 0.3 0.0
4.02 Residential Mortgage-Backed SECUMtES............cuwuienrineriniinrinerineinins | veevrierinees 0.0 0.0
4.03 Commercial Mortgage-Backed Securities.............ccoovrrrienes 0.0 0.0
4.04 Other Loan-Backed and Structured Securities 0.0 00 |...
4,05 TOAIS....couuerreiritii st s 0 50,612 0 .0 0.3 0 0.0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations.... 245,000 515,054 4.6 1,119,253 6.3
5.02 Residential Mortgage-Backed Securities 34,864 77,919 1,621 893 0.7 388,443 2.2
5.03 Commercial Mortgage-Backed Securities e 43,679 | oo 182,126 14 822,746 4.7
5.04 Other Loan-Backed and Structured SECUMtIES..........oveverereeenreennreneeens [ corsrernnneens 0.0 0.0
5.05 TOMAIS......cvuoveeciiesiiecisesesst et sesesssss s ssssssssesssssssens | evssessasessaans 323,543 | oo 775,098 1,621 893 6.7 2,330,442 13.2
. Industrial and Miscellaneous (unaffiliated)
6.01 ISSUET OBlIGALIONS. ......ooveveirerirnrererireisesisssisssssssessssssssssssssssssssssssnses | sessssssassssnsssnsssonsssanss | sesnssssnseens 4,231,186 | oo 1,575,220 | .oovovvrrrnnns 575,968 38.7 4,125,513 234
6.02 Residential Mortgage-Backed SECUNIES............cvuerrrunremiineeniiniinenines | v 0.0 0.0
6.03 Commercial Mortgage-Backed Securities............cccvcrvienienee . 0.0 00 |...
6.04 Other Loan-Backed and Structured Securities 318,485 824,200 1,142,685 6.9 1,402,471 8.0 | .. 1,142,685
8.05 TOtAIS......cvuuierrietiierisni i | creeereesnises 318,485 | ..o 5,055,386 | .....ccocee.. 1,575,220 | ..coovvvrnne 575,968 | ..o 0 | e 29,9, SRR (R 7,525,058 456 5,527,985 313 | 7,525,058
. Hybrid Securities
7.01 ISSUET ODIGALONS........oorvviieirriniiiisisssieiis st essssssssssssssssssnsss | esssesssssesssesssssasssasss | sessesssesssssssssassnssansss | sessessssssnssnssssssassnssns | erssesesssesssssesssnsssesses | sosenssessesssenssssenssessns | soseesses KKK uernssnsennns | onreans 0 0.0 0.0 | i | s
7.02 Residential Mortgage-Backed SECUMHES...........ririririinrinriniiriineines | cevrerisisesissssssnsesnnes | sessesssesssssnssssssnssnnsss | sessssssssssssssssssssssssnsss | eosssssesssessssssesssesssesses | ssssssesessssssssssenssensns | soseesses KKK uernesenennns | onreans 0 0.0 0.0
7.03 Commercial Mortgage-Backed Securities...........ccccovvrernienns 0 0.0 0.0
7.04 Other Loan-Backed and Structured Securities 0 0.0 00 |..
705 TOMAIS ... cveeseeeeiieres sttt 0 0 0 0 0 0.0 0 0.0
. Parent, Subsidiaries and Affiliates
8.01 ISSUET ODIGALIONS........oovveieecirerissieisesisssss st sisssssss s ssssssessssssnsss | esssssssssesssessnssanssanss | sessesssessmssesssasssnsssnsss | sessmssssssessmsssnsssnsnssss | essesssesssesssessessesssesses | sssessssssenssenssessensenses | ssseessess KK unsanssnsssnns | soereans 0 0.0 0.0
8.02 Residential Mortgage-Backed SECUMHIES...........ovriuriuriiririiriiririiniinsinnins | cevreesesississsssnssessnssens | seressesssssnssessessnssnssanes | senssnssnssssssssnssnsssssnssns | coeeseessssssssssessesssssssne | sessessssssssessessessessessnss | seeseeses XRKurtnrenesnnens | convenes 0 0.0 0.0
8.03 Commercial Mortgage-Backed SECUMTIES. .........c..rrererrerrerrrinriinnens | cerrrernresnssesnsssnnesnns | cersessnsssssssnsssssssnes | semesssssssnssssssssnssnnss | snmssssssssssssssssssssness | onessseessnssssssssnsssnnnes | sesesess XK uesneessnenens | evveras 0 0.0 0.0
8.04 Other Loan-Backed and Structured Securities 0 0.0 0.0
8.05 Affiliated Bank LOANS = ISSUBA............cceireiieiieiieieiieisieississsesississiessesses | evsessessessessessessessessens | sssessessassassessassassassanss | snsssssssssssssssssssssnssnsss | soessessssssssessessessessnses | sessessessessessessessessessens | sessessess XRKursnssnnsnnes | soessens 0 0.0 0.0
8.06 Affiliated Bank LOANS = ACQUITET.........ccuevvuevmeireierieieeienseiesiesiessenns | onssnsssssssssnssssssssssnes | sesssssssssssssssssssssssssnss | sussesssssssssssssssssssnsens | snssnsssssnssesssssssssensns | snsnsnsnssssssnsssnssssonses | snssenssse KAKarsnnnsenennns | onseans 0 0.0 0.0
8.07 TOtAlS......ovuuirrieiiisetiseri s | criieae 0 0 0 w0 | e |l XK | 0 0.0 0 0.0
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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 orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO.......cccooorinronrinniinninns | v D 0.0 T [P D00 N [ XXX ooorieriins | e 0,0 N [ D S N [PV 0 0.0 0.0 |1 | e
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank LOANS = ISSUBT...........cvurvrrererieiieiesiesiseiesiesssessesins | evesssssssesssssssssssnssnnss | sessssssesssssssnssssssesssnsss | sessmsssnssssssmsssmssssssnnsss | ssssesssssessssssesssnsssesss | sssssssessensessesssesenses | soesssensss XRKumsssnssnnsss | sosvenns 0 0.0
10.02 Unaffiliated Bank Loans - Acquired 0 0.0
1003 TOtAIS ... oot 0 (O OO o [ [FPOUUPUROURUURPOROON | ISVPURROPRORRORPURRORROON | I IUURPURIOND 0, 0 CRURIRI IRV 0 0.0 0
1. Total Bonds Current Year
11,01 ISSUET OblIGAtONS......vvuvreiriieririsiee e ssssessessnes | sesseeesenens 1,160,178 | .o 9,142,719 .15,011,678 91.0 | overee XXX e XXX i | v 15,011,678
11.02 Residential Mortgage-Backed Securities 34,864 77,919 1,621 893 ..115,346 0.7 115,346 .0
11.03 Commercial Mortgage-Backed Securities.... 43,679 [0 R 0 .225,805 1.4 .225,805 0
11.04 Other Loan-Backed and Structured Securities .318,485 [0 A 0 1,142,685 6.9 ...1,142,685 0
11.05 SVO Identified FUNAS........c.covvvrrneinrreeniscsssnissssssssnsssseesnnes | seenrnese XKKeneineinnnns | conrerene XX K | s D..9 N I XXX oo e e XX s | verrsrnsiinniinnnnn0 | s 0 0.0 .0
11.06 Affiliated Bank Loans... 0 0 0 0 0.0 .0
11.07 Unaffiliated Bank LOANS..........ccc.vveeireirerieiiieiesiesseiesiesissiseisseessisssns | ssseans 0 [0 {0 [ [PSOTROOTN | I VTR 0 & ORI [PV 0 0.0 .0
11.08 Totals ..1,557,206 | ............ 10,226,964 | ............. 4134434 | oo 576,862 100.0
11.09 Line 11.08.85 @ % Of COL. 7.....vurirerieeiieissiieciseissiesisesiseisesi s | sessessssssssssasssanees 9.4 62.0 25.1 35 |00 o000 | 0 100.0 | e XXX oo
12. Total Bonds Prior Year
12,01 ISSUET ODIIGAtiONS........vorvvereriieiiriiesisiesiies et esssesssssssnssenss | soessenssesens 5,912,839 | ..ccoeeeee. 9,112,927 | ooooeeeeeieriiesinees | ceveenineiesiessesessenns | seressessessensesssssnnes | essiesens D 0,0 GO R XXX XXX B I 15,025,766
12.02 Residential Mortgage-Backed Securities 247,105 42,575 2848 | .86 | e ) 0,9, GO O XXX XXX 388,443
12.03 Commercial Mortgage-Backed Securities TTABT8 | oot | et | e | eriesies ) 0,9, GO O XXX XXX 822,746
12.04 Other Loan-Backed and Structured Securities 1,118,394 XXX 1,402,471
12.05 SVO Identified FUNAS.........cccooeereerirerecieeeieeeessessesiesssissssssssenns | soenreene X ereieniienns | coeereeed XK | e XXX | e XXX XXX 0
12,06 Affiliated Bank LOANS...........cccvviririeiiiieeseessisssesssssssssenns | ovsesssssnnens XXX 0
12.07 Unaffiliated Bank Loans... . XXX . 0
12,08 TOLAIS....vvorerriciieeie st | sesrnerenees 6,340,914 | ............ 11,253,004 XXX B I 17,639,426
12.09 Line 12.08 @s @ % 0f COl. 9....cvuuvvriieieiiieiieiisei e ensssnsssssens | esnsans 35.9 63.8 XXX 100.0
13. Total Publicly Traded Bonds
13.01 ISSUET OblIGAtONS........ourivririieiiriessis st sssssssstenssenes | sonssenesenens 1,160,178 | .............. 9,142,719 | 1o 132812 | 00 575,968 | e | e e XXX i | 00000000 15,011,878 | e 91.0 | v 15,025,766
13.02 Residential Mortgage-Backed Securities 34,864 77,919 1,621 0.7 388,443 .
13.03 Commercial Mortgage-Backed SeCUrities............cocvvrrnrinrisresnrinnirnnens ISR 2 1 0 1/4° I IS 182,126 14 822,746 4.7 225,805 | ...
13.04 Other Loan-Backed and Structured Securities 824,200 1,402,471 ..1,142,685 | ...
13.05 SVO Identified FUNAS..........coevrererierieireiesiesiesssiesssssssssssssssssssnssenss | evrenenes XKKevineiveienens | cenveanes D.0.0 GO I XXX
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans...
13.08 TOtAIS......verrerreirieeieereeise e ssssesseessssssssssssssssssssssnssssssssssns | svsssssssennes 1,991,208 | crvvviinnns 10,226,964 | .............. 4134434 | ..o 576,862
13.09 Line 13.08 as a % of Col. 7 62.0 25.1 35
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 62.0 25.1 35
14, Total Privately Placed Bonds
14,01 ISSUET OblIGAtiONS.........ucvveieiriieiie ettt ssenes | erssessesssenens
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified FUNAS.......c.coevrrierierieireierersssiesssissssssssssssssnssnnss | serenenss XK Kureeireienens | cenrenes D.0.9, GO )..9 GO R XXX
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS..........c.vvverireeeeiieiesieiie e sssssssesssesess | esssssssssanens
14.08 Totals 0 0 0 | oo 0
14.09 Line 14.08 as a % of Col. 7 0.0 0.0 0.0 [ oooveierieriieeeend0.0 | oiieiieennd0.0 | 0.0 | e b XX | e XX s [ e XX K
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 0.0 0.0 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of Prior YEar.........cc.covvrverirriensrinrinniniessiessesnens 64,949 | o LG o T [PPSR
2. Cost of Short-term iNVESIMENES @CQUINEM............criiicicciccee e sens | sesesssssss st 124,975 | oo R £ Y O T RO
3. Accrual of dISCOUN.......couuiiiss s L T4 || S | SebE
4. Unrealized valuation increase (decrease) 0 [ oo | errnes
5. Total gain (loss) on disposals 25 | s 25 |
6. Deduct consideration reCEIVEd ON GISPOSAIS..........verururrrererrrereeeersersensereeseessssesssssssssssssssssssessssssssssssssssssssssssssnns | sesssssssssssssssnsssssssssssenssssssensssesnnens 189,964 | ..o TR T T OO
7. Deduct amortization Of Premium...........c.oeuereireeeineiereeessieiis 0 [ ettt | fieb bbbttt | ShieeE R R bbbt b | Seb R R
8. Total foreign exchange change in book/adjusted carrying value.............cocovvvrnerneniinnineinnens 0 | ettt | ettt | SbeeEeRR bbb R bbb | ShbieR R
9. Deduct current year's other-than-temporary impairment recognized 0 | ettt ettt ettt | fieeEeeEeeE et e E et Rttt eee ek tenE st anstes | LEieetaeeteeE et sesE e R et ettt st st | SetieEs et et s ekt
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)...........coccomrrrrrrrmrirrrrerneins (0) [ cvvreeeieeieree e (0) | cevveerrrernrinrinssrenersssssssenssssssssssssnnssnnssnsensQ | srnreineississssnssssssssssessssssesssssessesseesna0 | sesseeiesses sttt enes 0
11. Deduct total nonadmitted amounts.............ccocevrrereriernen. 0 | etttk | ffeE Rt enEsent e | £EenE Rt R R bRttt | SeEeEE bbb
12. Statement value at end of current period (Line 10 MINUS LiNE 11).......cuiriinininniiniisissiiscississsnesssnsessiees (0) ] oo (0) ] vverinnirnnriserinsiinrirsneessrsssnssnessneesenesQ | s | e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

10.

1.

12.

. Book/adjusted carrying value, December 31 Of PriOr YT ........coviiiuririririieeiesieteie s

. Cost 0f Cash quUIVAIENTS ACQUINEA...........oviiueeeieiri ettt es

 ACCIUAL O GISCOUNL........vieieiei ettt ettt a sttt et et ettt s s e st st es e sttt esesn e s s anane

. Unrealized valuation iNCrease (ECTEASE)..........cuwreuiriuiriiisiicieiciei ettt

. Total gain (I0SS) ON AISPOSAIS. .......c.cuieuriiscieieii ettt bbbttt

. Deduct consideration received 0N diSPOSAIS...........c.ouriiuiuriririiiieieieie ettt

. Deduct amortization Of PrEMIUM. ..ottt s et eeenes

. Total foreign exchange change in book/adjusted Carrying ValUe.............cocerieiiiiinicinicncec e

. Deduct current year's other-than-temporary impairment reCOgNIZEd.............cccvurriiiniiiccrr e

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9).........ccccceururrniiiiieinieees e

Deduct total Nonadmitted @MOUNES..........c.ceiriiiiiiicectct ettt s bbbt

—
QO

)
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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

EO1, EO02, EO3, 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 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4/ 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
o Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei RYe] 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. Rateof | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 5V 8 | UNITED STATES TREASURY SD.. 1A 480,052 | ...100.063 480,300 480,000 480,001 (35) [ ooereeverrenesersnns | coeeesesssnsssssssnenes | eeeeen 2.500 |...... 2493 | W....... 05/15/2019. | 01/15/2022.
912828 6M 7 | UNITED STATES TREASURY SD.. 1A 416,431 |...100.594 417 464 415,000 415,148 (513) | covvvveereerriirenens | cevesvensessissnsnnes | cenees 2.250 |...... 2124 |AQC...... 07/01/2019. | 04/15/2022.
912828 Y8 7 |UNITED STATES TREASURY SD.. 1A 364,978 |...102.250 368,100 360,000 362,646 (999) 08/21/2019. | 07/31/2024.
912828 YH 7 | UNITED STATES TREASURY SD.. 1A 347,156 |...101.594 355,578 350,000 348,386 570 10/28/2019. | 09/30/2024.
912828  YY 0 | UNITED STATES TREASURY SD.. 1A 458441 |..102.297 460,336 450,000 455,270 (1,712) 02/18/2020. | 12/31/2024.
912828 ZF 0 | UNITED STATES TREASURY SD.. 1A 353,169 |..... 98.359 344,258 350,000 352,062 (631) 03/31/2020. | 03/31/2025.
91282C AJ 0 | UNITED STATES TREASURY SD.. 1A 862,942 | ... 96.906 836,301 863,000 862,957 12 09/23/2020. | 08/31/2025.
91282C BH 3 |UNITED STATES TREASURY SD.. 1A 1,004,942 | ..... 96.813 992,328 1,025,000 1,008,150 3,208 03/30/2021. | 01/31/2026.
91282C BW 0 |UNITED STATES TREASURY SD.. 1A 956,312 | ..... 98.063 938,458 957,000 956,395 84 05/24/2021. | 04/30/2026.
91282C  DJ 7 |UNITED STATES TREASURY.......ccouuummmnerrmsrnsessssssssssssesssssssessssssssens | eeeeens 1A 2,557,321 |..... 98.875 2,560,863 2,590,000 2,557,592 271 .| 11/29/2021. | 11/15/2031.
0199999. U.S. Government - Issuer Obligation 7,801,745 XXX 7,753,986 7,840,000 7,798,609 0 254 0 XXX XXX
0599999. Total - U.S. Government 7,801,745 XXX 7,753,986 7,840,000 7,798,609 0 254 0 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
544290 JH 3 [LOS ALTOS CALIF SCH DIST.....ccouuuuummsserrreeseesssssssssesssessessssssssssssssssesssss | vvssse | oo | eevssssssnes ‘ 1.BFE..c | o 50,737 | ... 99.870 49,935 50,000 50,612 (124) 05/28/2021. | 10/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 50,737 XXX 49,935 50,000 50,612 0 (124) 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 50,737 XXX 49,935 50,000 50,612 0 (124) 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
091096 ND 5 | BIRMINGHAM ALA WTRWKS BRD WTR REV.......cvvvvrveemmmisnnennnesieesinns | vvssee | oo [ covrsssnenns 1.CFE s | o 215,000 |...102.376 220,108 215,000 215,000 11/06/2019. | 01/01/2024.
13017H  AK 2 | CALIFORNIA EARTHQUAKE AUTH REV.........ommmrrrinnrrisesesrissenssisssens | coneees .20,000 |...100.991 20,198 20,000 20,000 11/13/2020. | 07/01/2023.
196338 AZ 6 | COLORADO BRDG ENTERPRISE REV........ccooccumrrerimnreerinsesssssssessss | o 50,175 | ..... 99.563 49,782 50,000 50,147 (28) 09/17/2021. | 12/31/2023.
442349  EL 6 |HOUSTON TEX ARPT SYS REV......cccommmmrrrmreimimssnnsessssissssssssesssssesinns | covvees 60,000 |...100.628 60,377 60,000 60,000 09/18/2020. | 07/01/2024.
59333N N9 0 | MIAMI-DADE CNTY FLA SPL OBLIG........ccossmmeerrrverrvimmmmmnerrrsssseesssseessenss | weveens 59,813 | ..... 99.488 59,693 60,000 59,907 74 09/22/2020. | 04/01/2023.
594615 HR 0 | MICHIGAN ST BLDG AUTH REV.......ooccummmmnrrrrreesmmmmmnesseessssssssssssssessnes | coveees 50,000 | ..... 98.590 49,295 50,000 50,000 09/11/2020. | 10/15/2024.
64465Q CX 2 | NEW HAMPSHIRE MUN BD BK........coovveuummmmmnrnereeeeemmmmsensessssesmssmsssessens | weveens 60,000 |..... 99.813 59,888 60,000 60,000 09/23/2020. | 02/15/2023.
709224 2C 2 | PENNSYLVANIA ST TPK COMMN TPK REV. .....710,000 |...101.161 70,813 70,000 70,000 01/16/2020. | 12/01/2022.
977100  GU 4 [WISCONSIN ST GEN FD ANNUAL APPROPRIATION........ccoiissmsssesneeneenns | conseee ...175,000 | ...100.407 175,712 175,000 175,000 01/29/2020. | 05/01/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 759,988 XXX 765,865 760,000 760,054 0 47 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137F8  BJ 1 |FHR 5058 CN - CMO/RMBS........commemrrrveveemmmsmseenessessesssasssssesssssssssssssssssensses | seeeeee | oo | seeeeseeees A11A i | e 104,314 | ..... 99.862 102,939 103,082 103,985 (324) 12/09/2020. | 10/15/2026.
313BEM A2 7 |FNALAS24 - RMBS.......coovvvcemmmmisssnsssisiesssssssssssssssssssssssssssessssssessssssssssssess | coneees | o | seseeeed A5 1A e | 11,044 | ...102.804 11,107 10,804 11,361 74 08/03/2015. | 09/01/2043.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 115,358 XXX 114,047 113,886 115,346 0 (250) 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Age and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137FA  RE 0 |FHMS K-727 A2 - CMBS.........oveoviinnnnesecessinsssssssesssssssssssesssssssssssssssssnnss | sossens LA 1A L ..160,131 |..103.574 155,361 150,000 157,571 (2,560) 03/16/2021. | 07/25/2024.
3137FV__ NA 6 |FHMSK-06 A - CMBS 68,234 | ... 99.970 68,214 68,234 68,234 08/11/2020. | 03/25/2025.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 228,365 XXX 223,575 218,234 225,805 0 (2,560) 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 1,103,711 XXX 1,103,487 1,092,120 1,101,206 0 (2,763) 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R HJ 4 |AT&TINC ‘ ....... ‘ . ‘ ........ 1,2 [2BFE | i 113,027 |...112.451 112,451 100,000 112,838 (189) | covvvvvveermressreees | worsessseesssssennnnns | cevend 4.350 2.329 | MS...... | oo 1,450 coeeeneee | 11718/2021. | 03/01/2029.
009158 BB 1 [AIRPRODUCTS AND CHEMICALS INC.......cooovvveermmmmmnensereeesmmmmmssessesnnnes | wonens | oo | wevnnens 1,2 | 1 FFEevonn | oo, 14,997 | ...100.368 15,055 15,000 14,998 1| e | e | e 1.500 |...... 1.504 [ AO...... | ceveerrnreen 48 | e 225 | 04/27/2020. | 10/15/2025.
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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. Rateof | Rateof | Paid Accrued During Year | Acquired Date
02079K  AH 0 | ALPHABET INC.....cooovvvrrrrrrreersmsrssessmsssessssmssssssmssssssssmsssssssnsssssssssssssssnsssssns | sssnnes | oo | vseree 2 | 1.0 FBuvmnvvis | vovrvensriinnnnnnn 49,951 | L 97.511 48,755 50,000 49,964 10 | covrereerreensrneees | e | e 0450 |..... 0470 |FA...... 08/03/2020. | 08/15/2025.
023135 BQ 8 | AMAZON.COMINC.......ccoovvmrerrivimerrininenrenisensenissensssssnensssssnensssssnesssssnes | wvenee | oo | cevvene 2 | 1D FEviiviiis | e 139,945 | L 98.706 138,188 140,000 139,962 T [ e e | e 0.800 |...... 0.808 |JD....... . 06/01/2020. | 06/03/2025.
025816  CK 3 | AMERICAN EXPRESS CO......coocvvvvevvemrmssennrresneessssssssssssssssssssssssssesssssssnnns | sosseee | oo | svsssseneeees | 1.6 FE i | v 114,989 | ..e. 99.685 114,638 115,000 114,989 1| e | e | e 0.750 | ...... 0.755 | MN...cc. | coovrrerrrrreens 137 .| 11/01/2021. | 11/03/2023.
02665W DS 7 | AMERICAN HONDA FINANCE CORRP........oooomserrveemmermssmsnenneeesmensssssseeneees | sevvees | oo | sereeveene] | 1.6 FB it | v 124918 | L 98.449 123,062 125,000 124,940 23 . 0.569 01/11/2021. | 07/12/2024.
026667 AC 1 | AMERICAN HOMES 4 RENT LP.......cooocvvemmmerrermmenriinmsensiessesnssssssssssesssnens | ovseves | oo | cveneen,2 | 28 FE i | e 98,106 | .o 98.261 98,261 100,000 98,126 20 | covcveeeerisennenies | covieesessisessesiinns | s 2.375 | ..... 2.598 .| 11/18/2021. | 07/15/2031.
03027X BS 8 | AMERICAN TOWER CORP........ccoouvrermmerrirrmnreieenesnessssissssssmsssssnes | ovnenee | oo | cvereene,2 | 28 FE v | o 96,243 | 97.099 97,099 100,000 96,281 38 | s | e | e 2.300 |...... 2.739 11/18/2021. | 09/15/2031.
03076C  AG 1 | AMERIPRISE FINANCIAL INC.......ooimervirmmmnrenisnessissssessssssssssssssssesessnsnens | seveees ...106.599 63,960 60,000 64,858 (1,129) | covvvvenrereenrrnens | coveressnssesisnsnsnnes | eenees 3.700 |..... 0.757 05/04/2021. | 10/15/2024.
037735  CK 1 | APPALACHIAN POWER CO......coooomrrrrirrrreisneneesssenesssessssssssessssssnsseness | sovnee ...138.937 138,937 100,000 140,515 (212) | covvveeeeeeeernens | ceveerisseeiinsennes | e 6.700 |..... 3.348 .| 11/18/2021. | 08/15/2037.
037833 DT 4 [ APPLE INC......ossoevvooieereerseeeeessees s ssesssessssssssssssssesssssssssssssssesssssssensons | sonins 39,928 | ... 99.743 39,897 40,000 39,951 14 | s | s | e 1125 | ... 1.162 05/04/2020. | 05/11/2025.
037833 DV 9 [APPLE INC......osmoevvooeercerssseesesseessssessessssssnessssssssssssssessssssssssssssessssssssensess | sonine 44,878 |...100.170 45,077 45,000 44,944 A1 | e [ | e 0.750 | ..... 0.842 05/04/2020. | 05/11/2023.
06051G  JH 3 | BANK OF AMERICA CORP.........oovvvvummeerresresessssssssssssssssssssessssssssnns | seveees 130,000 | ..... 99.367 129,177 130,000 130,000 | ooovuueerrreerneenmens | ceveessmmmmmeesseneeees | rreeeeneessssessssnns | cessssesssissssesssnes | e 0.810 |...... 0.803 10/16/2020. | 10/24/2024.
06051G  JS 9 | BANK OF AMERICA CORP........covvvvummmmnerrnsresessssssssssssssssssssesssssesssns | svveees . 105,000 99.391 104,360 105,000 105,000 | .oooueueerrreerneemmens | ceveesmmmmmmessneeseeses | rreeeeseesssssssssnns | cessssessssssseesssnes | e 1734 | ... 1.609 04/16/2021. | 07/22/2027.
06367T QW 3 | BANK OF MONTREAL.......covvuurrrmimmrrerssermsssssesesssssessssssesssssssessssssessssees | coneees [ | . 114,817 | ..... 98.368 113,123 115,000 114,845 29 | s | e | e 0.625 |...... 0.679 07/06/2021. | 07/09/2024.
06406R AN 7 | BANK OF NEW YORK MELLON CORP.........coeuvrrrreeemmmmmmmmsssessesssessssssssessess | weveens P2 L = I 167,652 |...100.718 166,184 165,000 167,402 (254) | covvvvevenrsessneens | sesssessssssinnns | aeeees 1.600 |...... 1.137 08/24/2021. | 04/24/2025.
064159  6E 1 | BANK OF NOVA SCOTIA......ccoovcrrvvevriimmmmrnnrrennseessssssssesnesssssssssssssessssssesnns | sosseee | G vvsneeeeed | 1F FEiiiiis | v 99,911 | oo 98.492 98,492 100,000 99,922 [ i [ vveeessiieessssiienes | e 0.650 | ...... 0.681 ... | 07/27/2021. | 07/31/2024.
10112R  BC 7 |BOSTON PROPERTIES LP 102.141 102,141 100,000 102,100 (172:) ) OSSO VTR VOO 2.900 |...... 2.606 .| 11/18/2021. | 03/15/2030.
110122 DN 5 |BRISTOL-MYERS SQUIBB CO.......cooorvuvmrrmrrrmerrerirmereirineenesnsenssssseennnns | evveees | oo | seereeee 1,2 | L FE s e 129,789 | . 97.412 126,636 130,000 129,837 A2 | e [ e | e 0.750 |...... 0.783 11/09/2020. | 11/13/2025.
125523 AJ 9 | CIGNA CORP. 123.000 123,000 100,000 122,254 (114) .| 11/18/2021. | 08/15/2038.
13607G RS 5 | CANADIAN IMPERIAL BANK OF COMMERCE..........ccccoovvvvccimmmmnnnnnvirinns | cvvvee | G et | LF FE i | i 84,957 | L 98.741 83,930 85,000 84,972 14 . 12/07/2020. | 12/14/2023.
13607H VC 3 | CANADIAN IMPERIAL BANK OF COMMERCE..........cccoommmrirmmmmmriimmsmeririnns | vvnevee | Clvvrer T | L FEviiins | i .84,981 | L 99.296 84,402 85,000 84,986 5 | coveeerssennneenns | onnsesssseessssssinns | s 0450 |...... 0.461 06/15/2021. | 06/22/2023.
14913R  2H 9 | CATERPILLAR FINANCIAL SERVICES CORP.........ccoeurrrvrmmnmrrerrmmnerrinennene | svsvvee | oo [ vvverees T | LF FE s | e 124,841 | L 97.872 122,340 125,000 124,877 K [ SOOI ISP N 0.800 |...... 0.826 11/09/2020. | 11/13/2025.
166764 BV 1 |CHEVRON CORP ...100.614 15,092 15,000 15,000 [ covvveuuvmnrrrerreienenns | cevveesmimsmsenenensees | oreeeennessssissssnnes | cevssssssssssssessnnes | e 1141 ... 1141 05/07/2020. | 05/11/2023.
166764 BW 9 |CHEVRON CORP ...100.776 40,310 40,000 40,000 | covvveeveeeeneerrreeins | e | s | e | 1554 | ... 1.554 05/07/2020. | 05/11/2025.
172967 GL 9 |CITIGROUP INC ...102.912 36,019 35,000 35,386 (1721 ) OSSR DU IO 3375 ... 2406 09/16/2019. | 03/01/2023.
172967 MZ 1 |CITIGROUP INC ...100.223 120,268 120,000 120,000 | .ooooouverrrrereeennens | ceveesmmmmmmesnneseeses | oveeeeneesssssssssnns | cesssssssssssssessnnes | e 0.820 |...... 0.820 06/02/2021. | 06/09/2027.
172967  ND 9 [CITIGROUP INC......oooorereercsrenreessneeeeresseneesssnssessssnesesssnnssssssnesssssssnssssssnes | sevses | oo | eeere,205 | 1.G FEiivenes [ oveererriirnnnnn30,000 | ... 99.607 29,882 30,000 30,000 | eovvvvererreririnnnenns | cersssnenesssssnensssses | seennessssennsssnnes | s | e 1281 | ... 1.281 .1 10/27/2021. | 11/03/2025.
20030N CR 0 |COMCAST CORP ...106.288 106,288 100,000 106,820 (1,077) | cevvveeerverssssnsees | eesssssssessesseennnns | ceeees 3.700 |...... 0.579 08/24/2021. | 04/15/2024.
22822V AL 5 | CROWN CASTLE INTERNATIONAL CORP........coccuvvmmmmnreneeesrenmsssssseennes ..111.455 111,455 100,000 111,315 (172 ) T SO IV 4300 |...... 2498 .| 11/18/2021. | 02/15/2029.
22966R AE 6 | CUBESMART LP ..113.249 113,249 100,000 113,107 (190) | covvveeveermemsseeees | resssseeensseenninns | cevend 4375 | ... 2.302 11/18/2021. | 02/15/2029.
231021 AU 0 | CUMMINS INC......oovvverrmmmrmrnrreneemmmssssssssssssssssssssssssssesssssssssssssssssssssssssssnsss | sosseee | oo | svesnee 1,2 | 1F FEviiiiins | coveerrirrrnnn. 59,891 | .ee. 98.002 58,801 60,000 59,920 21 | s | e | e 0.750 | ...... 0.787 08/17/2020. | 09/01/2025.
24422E  VE 6 | JOHN DEERE CAPITAL CORP ...100.730 15,110 15,000 14,999 1| e | e | e 1.200 |...... 1.208 03/04/2020. | 04/06/2023.
25179M AL 7 |DEVON ENERGY CORP ..125.375 125,375 100,000 126,797 (103) 11/18/2021. | 07/15/2041.
25731V AA 2 | DOMINION ENERGY SOUTH CAROLINA INC......cocovvvvrrrrrirrensrisrnennrrinnns ...100.621 75,466 75,000 74,954 0 . .| 11/18/2021. | 12/01/2031.
26442E  AD 2 |DUKE ENERGY OHIO INC ...103.873 103,873 100,000 104,744 (1A74) | e s | e 3.800 |...... 0.429 08/24/2021. | 09/01/2023.
291011 BR 4 |EMERSON ELECTRIC CO......ccoemmuvnerrvneermmrmnennerrneesssssnsnesssensssssssssmnsessennns | coneeee | oo | cvvneee L2 | LF FE i | v 49,844 | ... 99.697 49,848 50,000 49,844 0 12/07/2021. | 12/21/2031.
29364W  BF 4 |ENTERGY LOUISIANA LLC........oooooeerveeeeeereerrenereressneenssessnnnsssssenesssesnnesssens | evneeee | oo | ennerrnn | 1F FEvmvvioes | coverennrrreennnn 44,992 | .0 99.040 44,568 45,000 44,995 3 X 11/17/2020. | 11/17/2023.
29364W  BK 3 |ENTERGY LOUISIANA LLC......oveeeeereeeeseeeeceesereeresseeeereesseeseresssessersesennnes | evnevee | oo | eerrereeeni2 | 1 FEvvoiies | cocereerrrrnnnnn 64,903 | .. 98.908 64,290 65,000 64,911 £ T IO IO IO 0.950 |..... 1.001 ... | 09/28/2021. | 10/01/2024.
30034W AB 2 |EVERGYINC ...102.761 102,761 100,000 103,823 (52) [ eveeversnresersnes | conereensssessssssnenes | seveen 2.900 |..... 2.338 ... | 11/18/2021. | 09/15/2029.
30231G  BC 5 |EXXON MOBIL CORP ...102.434 102,434 100,000 103,635 (493) | covvvvvvverrressneens | reessseesssssennnns | cevees 2.019 |..... 0.576 .| 08/24/2021. | 08/16/2024.
38141G  XJ 8 | GOLDMAN SACHS GROUP INC ...105.754 15,863 15,000 14,99 1| e | e | e 3500 |...... 3.508 03/26/2020. | 04/01/2025.
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38141G XM 1 | GOLDMAN SACHS GROUP INC......vveormrrerrenressssssssssssssssssssssssssssns | sveeens 1FFE. | o 125,048 | ... 97.341 121,677 125,000 125,018 (1610 1 USROS USRI BV 1.093 | ... 1.040 |JD....... 1,366 | 12/04/2020. | 12/09/2026.
38141G  XZ 2 | GOLDMAN SACHS GROUP INC......vvoormerrersnressssssssssssssssssesssssssssssans | svesens LFFE s | v 125,000 | .o 99.616 124,520 125,000 125,000 | .oovouuerrreennenminn | ceveesmmmmsnsnnseneeses | oeseeeseesssssssssns | eesssssssssssssssessnnes | e 0.673 |..... 0.650 |MS...... 03/01/2021. | 03/08/2024.
438516 CB 0 |HONEYWELL INTERNATIONAL INC......ooovvvemmreerrreereesssssssensesssssssssnes | ceveees 1.FFE. 100.085 25,021 25,000 24,998 (01 IO IO O 1.350 | ... 1.352 | JD....... 05/14/2020. | 06/01/2025.
440452 AG 5 |HORMEL FOODS CORP LFFE s | e 19,996 | 99.005 19,801 20,000 19,997 1 05/25/2021. | 06/03/2024.
46124H  AA 4 [INTUIT INC ..ot sesssseesesssssssssssssssssssssessssssessssssssessssssessnns | sovees 1.GFE s oo 19,995 | 99.608 19,922 20,000 19,998 2 06/25/2020. | 07/15/2023.
46647P  BE 5 | JPMORGAN CHASE & CO.....covvveeririiiesrisissssssssesssssssessssssssssssssessssins | seveees 1FFE. 102.689 112,957 110,000 112,373 (30) 11/18/2021. | 10/15/2030.
46647P BT 2 | JPMORGAN CHASE & CO......covvvvvrrririsssrissssssissessssssssssssssssssssssessssens | seveees 1FFE | o 125,000 | ... 97.310 121,638 125,000 125,000 11/12/2020. | 11/19/2026.
53227)  AC 8 |LIFE STORAGE LP.........coosirriimrerriimnsreinessesssessissssessssnsssssssssssssness | cvssses | oo | sevveres 1,2 2BFE .o | o 97,909 | .. 98.276 98,276 100,000 97,933 24 ... | 11/18/2021. | 10/15/2030.
58933Y BE 4 |MERCK & CO INC.....cooovvirerrirnnerisssnnesissssssssssssssssssesesssssssssssssssssssssssens | soneees 1EFE.. ...100.118 50,059 50,000 49,898 1 ... | 12/07/2021. | 12/10/2031.
59562V AP 2 | BERKSHIRE HATHAWAY ENERGY CO.....cooomurrrrvervvemmmsssreresssiessssssesnnns | covvees 1.GFE.. ...134.828 134,828 100,000 136,453 (208) .| 11/118/2021. | 05/15/2037.
617446 8R 3 | MORGAN STANLEY.......coviviuvimmmmmneerreessssmssssssssssssssssssssesessssssssssssmssssesssss | soneees LFFE s | cevvvevivinins 40,000 |..... 98.566 39,427 40,000 40,000 10/16/2020. | 10/21/2025.
617446 8V 4 | MORGAN STANLEY.......covrviuummmmnesrresmssmssmsssessssssssssssssssesssssssssssssssssssssss | soseees 1.FFE. ...130,000 | ..... 97.138 126,279 130,000 130,000 12/07/2020. | 12/10/2026.
651639  AZ 9 [ NEWMONT CORPORATION.......cccsmerrerrreeemmmmmmmnnssssessssesssssssssssssssssssssssses | sonens | ae [ wevenens 1,2 |2BFE. ....49,949 | ...100.291 50,146 50,000 49,949 0 ... | 12/06/2021. | 07/15/2032.
65339K BZ 2 |NEXTERA ENERGY CAPITAL HOLDINGS INC.......oocoeereeerrveemmnnnsnsennnns | ceveeen | o | ceveeees 1,2 | 2AFE e | i 49,986 | ...100.062 50,031 50,000 49,986 0 .| 12/08/2021. | 01/15/2032.
654106  AH B | NIKE INC..ooocooevvoooooeeceeeeeecosisesseseeeesssssssssseeeesesssssssssssesssseesssssssssssesssesssss | sieeees 1.EFE.. ..4,993 |..103.423 5171 5,000 4,996 1 03/25/2020. | 03/27/2025.
69371R Q8 2 | PACCAR FINANCIAL CORP.......ccvveemerreirmerriiseesesissssssisssssssssssssessssesens | ceveees 1.EFE.. 19,972 {...100.110 20,022 20,000 19,987 9 06/01/2020. | 06/08/2023.
69371R Q9 0 | PACCAR FINANCIAL CORP......coveuurerrirecerrrismsesriiemssesssssesesssssesessssesenns | cvvses | oo | sevessenmeens 1.EFE.. ..79,895 | ..... 99.237 79,389 80,000 79,944 35 08/04/2020. | 08/11/2023.
78015K  7G 3 |ROYAL BANK OF CANADA [ 1.FFE. 101.125 136,519 135,000 134,962 29 04/15/2020. | 04/17/2023.
78015K  7H 1 |ROYAL BANK OF CANADAL.......cocommmereirmnereissssssssssssssssssssssssssssssssssssssssssns | coneees C 1FFE i | 44,843 | 98.878 44,495 45,000 44,891 31 06/03/2020. | 06/10/2025.
78015K 70 7 |ROYAL BANK OF CANADAL.......ccccmmmmreermereissmssssssssssssssssssssssssssssssssssssssssns | soneees C 1FFE i | oo 84,947 | L, 99.133 84,263 85,000 84,968 17 10/21/2020. | 10/26/2023.
80685X AC 5 | SCHLUMBERGER FINANCE CANADA LTD........cooommmveurmrrermmmnrresssaessennes 1FFE i | e 34,958 | ... 99.241 34,734 35,000 34,969 8 09/09/2020. | 09/17/2025.
808513 BN 4 | CHARLES SCHWAB CORP. TFFE i | i 104,948 | 99.547 104,525 105,000 104,961 14 03/16/2021. | 03/18/2024.
808513 BU 8 | CHARLES SCHWAB CORP. 1.FFE.. ...105.619 126,743 120,000 128,303 (2,495) 05/04/2021. | 04/01/2024.
828807 DF 1 |SIMON PROPERTY GROUP LP 1.GFE.. ...101.447 101,447 100,000 101,131 (15) 11/18/2021. | 09/13/2029.
857477 BC 6 | STATE STREET CORP, 1.EFE. ...105.311 105,311 100,000 106,276 (1,135) 08/24/2021. | 12/03/2024.
86787E BC 0 | TRUIST BANK 1.FFE.. ...104.531 104,531 100,000 105,715 (918) 08/24/2021. | 04/01/2024.
87612E BL 9 | TARGET CORP 1.FFE.. ...103.131 5,157 5,000 4,994 2 03/26/2020. | 04/15/2025.
88579Y BM 2 |3MCO 1.EFE. ...104.251 5213 5,000 4,997 1 03/25/2020. | 04/15/2025.
89114Q CA 4 | TORONTO-DOMINION BANK 1.EFE.. ...103.684 103,684 100,000 104,939 (699) 08/24/2021. | 06/12/2024.
89114Q CG 1 | TORONTO-DOMINION BANK TEFE | 59,956 | ... 99.805 59,883 60,000 59,978 15 06/10/2020. | 06/12/2023.
89236T HF 5 | TOYOTA MOTOR CREDIT CORP. TEFE.n | 99,923 | 99.630 99,630 100,000 99,958 26 08/11/2020. | 08/14/2023.
91159H HX 1 |US BANCORP 1.EFE.. 103.256 103,256 100,000 104,524 (628) .| 08/24/2021. | 07/30/2024.
91324P  EB 4 |UNITEDHEALTH GROUP INC 1FFE. | e 49,948 | L 98.720 49,360 50,000 49,959 1 05/17/2021. | 05/15/2024.
928563 AL 9 | VMWARE INC 2CFE. | . 96,687 | ... 98.266 98,266 100,000 96,721 34 .| 11/18/2021. | 08/15/2031.
929390 AG 1 |WEC ENERGY GROUP INC 2AFE.. 100.086 50,043 50,000 49,881 1 12/06/2021. | 12/15/2028.
950000 2T 9 |WELLS FARGO & CO. 1EFE.| ierrrnnnnn.56,000 | ... 98.858 54,372 55,000 55,000 05/12/2021. | 05/19/2025.
958102 AQ 8 | WESTERN DIGITAL CORP 2CFE ...101.193 50,596 50,000 49,908 0 .| 12/07/2021. | 02/01/2029.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 6,393,702 XXX 6,341,309 6,170,000 6,382,374 (V] P (ALK — (0 0 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and

Structured Securities
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Annual Statement for the year 2021 of the TRANSPORT |NSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4/ 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
o Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei RYe] Rate Used Valuation Current Year's |  Temporary Exchange Admitted Contractual
g Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
03066R  AD 7 [AMCAR 2021-2 B = ABS......oooorereeeeereeeesseeesesssesessesssssssssssssssssssssssassesssssns. | seeeees 1BFE.. 199,991 | ... 99.063 99,063 100,000 99,993 I ST ST P 0.690 |...... 0.958 | MON... 06/08/2021. | 01/19/2027.
14315E AC 4 | CARMX 20184 A3 = ABS......oossrrvvevvverrssssesneseessssssssssssssssessssssssssssssssssssannns | ssseees 1AFE.. .29,644 |...100.720 29,034 28,826 29,162 (357) | cevvvverrrrrrrerrnens | cereevesnssesssnsnnnnes | eevees 3.360 |..... (0.417) | MON... 08/24/2020. | 09/15/2023.
14687T  AD 9 | CRVNA 2021-P2 Ad = ABS..........ooooceeesieeereveeeeosesssssssessssssssssssssssssssssssssssssnnss | ssseees 1AFE.. .99,966 | ..... 98.940 98,940 100,000 99,970 A | i | e | e 0.800 |...... 0.810 | MON... 06/15/2021. | 01/11/2027.
30165X AC 9 |EART 20212 A3-ABS 1.AFE.. 99,991 | ..... 99.815 99,815 100,000 99,995 3 MON... 05/25/2021. | 10/15/2024.
34528Q  HQ 0 | FORDF 2020-2 A - ABS........ocmrreeimerrisimmessssssssessssesssssssesssssssssssssssssssnes | seseees 1.AFE. .99,968 | ..... 98.454 98,454 100,000 99,969 1 MON... 09/15/2020. | 09/15/2027.
34533G  AE 9 |FORDO 2020-B Ad - ABS........cooosmmmrrvveceummmsssssssssssssssssssssssssssssssssssssssssssesss | sovenns 1AFE.. .20,000 | ..... 99.746 19,949 20,000 20,000 0 MON... 06/16/2020. | 11/15/2025.
362569 AC 9 | GMALT 2020-3 A3 - ABS......ccooserviermmnrermsmssssmssessssssnssssssssssssssssssssssssssssns | senees 1AFE.. 199,990 | ..... 99.987 99,987 100,000 99,994 2 MON... 09/22/2020. | 08/21/2023.
380144  AD 7 | GMALT 2021-2 Ad - ABS......coosirvevrmerermiessismsnesssssssesssssssessssssssssssssssessns | sevnes 99,992 | ..... 98.923 98,923 100,000 99,992 0 MON... 05/18/2021. | 05/20/2025.
448910 AF 5 |HART 2019-B C - ABS.....oimvrrrrirnricisessesisesssssssssssssssssssssssssssssssssssssnns | sennee 89,973 |...101.892 91,703 90,000 90,002 (13) MON... 10/29/2019. | 06/15/2026.
58769V AD 2 |MBART 2020-1 Ad - ABS........coosommmmmmerveceessssmsssnssssssssssssssssssssssssssssssssssssss | seveees 49,999 | ..... 99.695 49,847 50,000 49,999 0 MON... 06/16/2020. | 10/15/2026.
80285W  AD 9 | SDART 2020-3 A3 = ABS......osseerrrerveeemmmsmmenrssssssssssssssssssssssssssssnssssesssssssnss | ceveees 33,642 99.999 33,645 33,645 33,645 2 MON... 09/15/2020. | 07/15/2024.
80287E  AD 7 | SDART 2021-3 B - ABS......ooioooeeereeeeeeeessseeeeeeeeeeessssssessesssssenesssesssesessssnenes | svveees 199,982 | ... 99.168 99,168 100,000 99,986 4 MON... 07/14/2021. | 12/15/2025.
89237V AB 5 | TAOT 2020-C A3 - ABS.......coomsmerrerrresmmimmmeesssssesssmmssssssssssssssmsssssssssesssssssssns | soveees 69,995 | ... 99.867 69,907 70,000 69,998 2 MON... 07/21/2020. | 10/15/2024.
98163C AD 2 [WOART 20C A3 = ABS.........oocrserreneeseecssissssseneesesssssssssssssesssssssssssssssssssssses | soseens 49,987 | ..... 99.757 49,878 50,000 49,993 4 MON... 08/11/2020. | 11/17/2025.
98163L  AC 4 [WOART 2021-B A3 -ABS......ovoceeiereccssssricrsssssssssssssssssssssssssssssssssssssssssssss | soenee 99,986 | ..... 98.873 98,873 100,000 99,988 3 MON... ....240 | 05/11/2021. | 06/15/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 1,143,105 XXX 1,137,186 1,142,471 1,142,685 0 (344) 0 0 XXX ] XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 7,536,806 XXX 7,478,495 7,312,471 7,525,058 0 (11,416) 0 0 XXX | 32,614 | ... 43,459 XXX XXX
Totals
7699999, TOtal - ISSUET ODIIGAIONS. ..v..1uuuuerirereessssssssssssissesssssss s sessssss ettt | cnsssssneens 15,006,171 XXX | s 14,911,095 | .coovvvveens 14,820,000 | ............ 14,991,649 | oo 0 | (10,896) | .oooovvrrrnrrnend (0 0] XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 115,358 XXX 114,047 113,886 115,346 0 (250) 0 0] XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 228,365 XXX 223,575 218,234 225,805 0 (2,560) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities. 1,143,105 XXX 1,137,186 1,142,471 1,142,685 0 (344) 0 0] XXX XXX XXX XXX XXX
8399999, Grand TOtal = BONAS.........uuuuurrrrrveessimmemairressesssimsssseesesssesssssssssee e sessssessssse s ssssssssss s ssssssss s sssssess s | sesssssseses 16,492,999 XXX | e 16,385,902 | .....ovvveeee 16,294,591 | ............ 16,475,485 | .....ovvvvvvrvd (VN R (14,050) | covoovevrrernend (1 S 0] XXX XXX XXX XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A s 8,992,464 {1 295,501 L [O 629,952 D s 408,504 1E 927,898 1F e 2,794,908 1G ... 1,045,238
1B. 2A .. 2B . 477,651 2C . .579,148
1C. 3A . 3B .
1D. 4A 4B . N
1E. 5A .. 1= SO 0
1F. 6
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€13

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
91282C BH 3 |UNITED STATES TREASURY .| Various. 1,004,942 | ..o 1,025,000 | cooovormrerreeeererenieese e 485
91282C  BW 0 |UNITED STATES TREASURY v | U.S. Bank 956,312 957,000 468
91282C  DJ 7 |UNITED STATES TREASURY 11/29/2021......... Citigroup (SSB) 2,754,798 2,790,000 | ..oooniveeerrniessnneresrneesnnnees 1,590
0599999. Total - Bonds - U.S. Government 4,716,052 | ..vvovrieesriesesree 4,772,000 2,542
Bonds - U.S. Political Subdivisions of States
544290 JH 3 |LOS ALTOS CALIF SCH DIST. l ‘ 05/28/2021......... ‘ RAYMOND JAMES & ASSOCIATES 50,737 50,000
2499999. Total - Bonds - U.S. Political Subdivisions of States 50,737 50,000 0
Bonds - U.S. Special Revenue and Special A
19633S  AZ 6 | COLORADO BRDG ENTERPRISE REV 09/17/2021......... | BARCLAYS CAPITAL INC 50,175 50,000 12
3137FA RE 0 |FHMS K-727 A2 - CMBS 03/16/2021......... | BARCLAYS CAPITAL INC 160,131 150,000 221
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 210,306 200,000 232
Bonds - Industrial and Miscell
00206R  HJ 4 |AT&TINC 11/18/2021......... | PERSHING DIV OF DLJ SEC LNDING 113,027 100,000 979
025816 CK 3 | AMERICAN EXPRESS CO. .| DEUTSCHE BANK SECURITIES, INC 114,989 115,000
02665W DS 7 | AMERICAN HONDA FINANCE CORP .| Citigroup (SSB) 124,918 125,000
026667 AC 1 | AMERICAN HOMES 4 RENT LP. <.ee.. | PERSHING DIV OF DLJ SEC LNDING 98,106 100,000 884
03027X  BS 8 | AMERICAN TOWER CORP 11118/2021......... J P MORGAN SECURITIES 96,243 100,000 351
03066R AD 7 |AMCAR2021-2B - ABS .| MIZUHO SECURITIES USA/FIXED INCOME 99,991 100,000
03076C AG 1 |AMERIPRISE FINANCIAL INC .| PERSHING DIV OF DLJ SEC LNDING 65,987 60,000 130
037735 CK 1 | APPALACHIAN POWER CO. PERSHING DIV OF DLJ SEC LNDING 140,726 100,000 [ .eocveveemmrrerserrenssseresseseeseesnnns 1,805
06051G ~ JS 9 |BANK OF AMERICA CORP .| BANC OF AMERICA/FIXED INCOME 105,000 105,000
06367T QW 3 | BANK OF MONTREAL <eeeee. | BMO CAPITAL MARKETS 114,817 115,000 6
06406R AN 7 |BANK OF NEW YORK MELLON CORP 08/24/2021......... | DEUTSCHE BANK SECURITIES, INC. 102,677 100,000 542
064159  6E 1 |BANK OF NOVA SCOTIA [ 07/27/2021 .| SCOTIA CAPITAL USA INC 99,911 100,000
10112R  BC 7 |BOSTON PROPERTIES LP 11/18/2021......... | BNP Paribas 102,126 100,000 540
125523 AJ 9 | CIGNA CORP. .|J PMORGAN SECURITIES 122,368 100,000 | ..vovuvveerieeereereieeeeersiseenens 1,293
13607H VC 3 | CANADIAN IMPERIAL BANK OF COMMERCE .| CIBC WORLD MARKETS CORP. 84,981 85,000
14687T AD 9 |CRVNA 2021-P2 A4 - ABS .| WELLS FARGO SECURITIES LLC 99,966 100,000
172967 MZ 1 | CITIGROUP INC .| Citigroup (SSB) 120,000 120,000
172967 ND 9 | CITIGROUP INC .| Citigroup (SSB) 30,000 30,000
20030N CR 0 |COMCAST CORP PERSHING DIV OF DLJ SEC LNDING 107,897 100,000 [ .eovveveemmreeresrrermssereseeseeeeseenne 1,346
22822V AL 5 |CROWN CASTLE INTERNATIONAL CORP .| MERRILL LYNCH PIERCE FENNER & SMITH INC. 111,477 100,000
22966R  AE 6 | CUBESMART LP. .| MERRILL LYNCH PIERCE FENNER & SMITH INC. 113,297 100,000 |.... .
25179M AL 7 |DEVON ENERGY CORP MORGAN STANLEY & COMPANY 126,900 100,000 [ .eovveveemrreeseerreenseresseseeneennnne 1,976
25731V AA 2 | DOMINION ENERGY SOUTH CAROLINA INC .| US BANCORP INVESTMENTS INC 74,954 75,000
26442E  AD 2 |DUKE ENERGY OHIO INC .| MERRILL LYNCH PIERCE FENNER & SMITH INC. 105,918 100,000 | ..oooueveeiieeeeisereieeeiereiseeeins 1,847
291011 BR 4 |EMERSON ELECTRIC CO .| GOLDMAN 49,844 50,000
29364W  BK 3 |ENTERGY LOUISIANA LLC .| BNP Paribas. 64,903 65,000
30034W  AB 2 |EVERGY INC .| GOLDMAN 103,875 100,000 540
30165X  AC 9 |EART 2021-2 A3 - ABS .| DEUTSCHE BANK SECURITIES, INC 99,991 100,000
30231G BC 5 |EXXON MOBIL CORP .| PERSHING DIV OF DLJ SEC LNDING 104,128 100,000 56
380144 AD 7 |GMALT 2021-2 A4 - ABS .| SG AMERICAS SECURITIES, LLC 99,992 100,000
38141G  XZ 2 | GOLDMAN SACHS GROUP INC .| GOLDMAN 125,000 125,000
440452 AG 5 |HORMEL FOODS CORP .| J P MORGAN SECURITIES 19,996 20,000
46647P  BE 5 | JPMORGAN CHASE & CO BANC OF AMERICA/FIXED INCOME 112,404 110,000 310
53227) AC 8 |LIFE STORAGE LP. PERSHING DIV OF DLJ SEC LNDING 97,909 100,000 226
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
58933y BE 4 |MERCK&COINC 12/07/2021......... BANC OF AMERICA/FIXED INCOME 49,897 50,000
59562V AP 2 | BERKSHIRE HATHAWAY ENERGY CO .| GOLDMAN 136,661 100,000 | .ovoooreeerermerereereseresseneeeseneenes 116
651639 AZ 9 |NEWMONT CORPORATION .| J P MORGAN SECURITIES 49,949 50,000
65339K  BZ 2 |NEXTERA ENERGY CAPITAL HOLDINGS INC CREDIT SUISSE SECURITIES 49,986 50,000
80287E  AD 7 | SDART 2021-3 B - ABS .| BARCLAYS CAPITAL INC 99,982 100,000
808513 BN 4 |CHARLES SCHWAB CORP .| CREDIT SUISSE SECURITIES 104,948 105,000
828807 DF 1 |SIMON PROPERTY GROUP LP DEUTSCHE BANK SECURITIES, INC 101,146 100,000 [ .eovveveemereeremrrrerssseressesseneeeeseenes 470
857477 BC 6 |STATE STREET CORP. .| BARCLAYS CAPITAL INC 107,411 100,000 871
86787E  BC 0 | TRUIST BANK .| BNP Paribas. 106,633 100,000 [ .eocvveveemrrenserrresmsseresreseenennnnne 1,289
87236Y AH 1 | TD AMERITRADE HOLDING CORP <eeeeer | MERRILL LYNCH PIERCE FENNER & SMITH INC. 130,799 120,000 [ .eocvvevermrrinmmerreeieesesseseesesensees 438
89114Q CA 4 | TORONTO-DOMINION BANK 08/24/2021 .| CREDIT AGRICOLE 105,638 100,000 545
91159H HX 1 |US BANCORP 08/24/2021......... |HSBC SECURITIES 105,152 100,000 | ..ooevrveereieeriieenieeriisesieeseieenes 173
91324P  EB 4 | UNITEDHEALTH GROUP INC 05/17/2021......... | Citigroup (SSB) 49,948 50,000
928563 AL 9 |VMWARE INC 11/18/2021 .| J P MORGAN SECURITIES 96,687 100,000 672
929390U AG 1 | WEC ENERGY GROUP INC .|J PMORGAN SECURITIES 49,881 50,000
95000U 2T 9 |WELLS FARGO & CO .| WELLS FARGO SECURITIES LLC 55,000 55,000
958102 AQ 8 | WESTERN DIGITAL CORP. .| BANC OF AMERICA/FIXED INCOME 49,908 50,000
98163L  AC 4 | WOART 2021-B A3 - ABS BANC OF AMERICA/FIXED INCOME 99,986 100,000
3899999. Total - Bonds - Industrial and Miscellaneous. 4,903,927 | ..o 4,680,000 [ ... 19,741
8399997. Total - Bonds - Part 3 9,881,021 9,702,000 22,516
8399998. Total - Bonds - Summary Item from Part 5 3,216,831 3,212,000 878
8399999. Total - Bonds 13,097,852 | ...oovvvrerirereissneniienns 12,914,000 23,394
9999999. Total - Bonds, Preferred and Common Stocks. 13,097,852 XXX 23,394
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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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 Total Interest /
r Unrealized Current | Other-Than- 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 | inBJ/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.CV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 4B 3 |UNITED STATES TREASURY.. .| 03/15/2021. | Maturity @ 100.00.... A i o 1,025,000 | ....... 1,025,000 | ........ 1,020,707 | oo 1,024,673 327 327 | oo | oo 1,025,000 0| ...12,172 | 03/15/2021.
912828 4P 2 |UNITED STATES TREASURY.. .| 05/15/2021. | Maturity @ 100.00. 940,000 933,816 939,068 932 932 940,000 0 |.....12,338 | 05/15/2021.
912828 U8 1 |UNITED STATES TREASURY.. .| 11/29/2021. | Various 863,000 2,893,142 2,878,922 (9,649) (9,649) 2,869,273 34,822 | 12131/2021.
912828 YC 8 |UNITED STATES TREASURY.. .| 04/08/2021. | Various ) . 430,000 | oo 432,964 431,715 (574) (574) 431,141 — . reenen3,349 | 08/31/2021.
912828 72 9 |UNITED STATES TREASURY.. v | o [ 11/29/2021. | NATWEST SECURITIES oo | 16,229 | vovvvn. 16,000 | oo 15,970 15,979 9 9 15,989 240 240 330 | 01/15/2023.
912828 ZR 4 |UNITED STATES TREASURY......c.ccoovvrirmrrrmnnnen. | .. | 04/08/2021. | BMO CAPITAL MARKETS........oooovmvvvrnnee 23011 23000 22 971 22979 4 4 22983 28 28 10 | 05/31/2022.
912828 ZU 7 |UNITED STATES TREASURY.. | 1172912021, | VATIOUS...cocvvversvvvesssssvesssssssssssssssesssns | 495,989 | ........... 496,000 | ........... 496,872 496,753 (221) (221) 496,532 (543) (543) 951 | 06/15/2023.
91282C AG 6 |UNITED STATES TREASURY.. .. | .| 08/24/2021. | BMO CAPITAL MARKETS........0.orcmrvcs . 14,007 14,000 13.992 3 3 13,995 12 12 17 | 08/31/2022.
91282C AK 7 |UNITED STATES TREASURY.....ccooovmcrme | - | 0812412021, | NATWEST SECURITIES....ocvrvcr _ 164575 | ......... 165,000 164,810 45 45 164,856 281) [ — 194 | 0915/2023.
91282C AN 1 |UNITED STATES TREASURY.. .| 04/08/2021. | BANC OF AMERICA/FIXED INCOME.....| | ... 130,025 [ oo 130,000 129,918 13 13 129,931 95 95 85 | 09/30/2022.
91282C BA 8 |UNITED STATES TREASURY.. .. | .| 01/13/2021. | Various ) 317143 318,000 317,460 7 7 317 467 (324) (324) 34 [12/15/2023.
91282C  DJ 7 |UNITED STATES TREASURY......oooorrrrc - | 1211712021. | Various . ..198,906 | ...........200,000 11 11 197,488 | coocvvcscr | covss 1419 [, 1419 | oo 243 | 11/15/2031.
0599999. Total - Bonds - U.S. GOVEIMMENL......ovorirrsrnssrsssssesssssesssssssississsisnissrsssssssissssssissssisssssssssssssssssssssssssssssss | 6,642,691 |........ 6,620,000 6,436,270 0 (9,093) 0 (9,093) 0 6,624,654 0 ... 18,037 | oo 18,037 | ....64545 | XXX
Bonds - U.S. Special R and Special A t
3132A8 CQ 0 |FHZS7279-RMBS.........ooooommrvvvorrrmnneenceeeeeeeeeeeeeeees oo | 071512021, | VAIIOUS....coossssvvvvvvverssssssssssssssssssssssiins | | 45817 | oo 44106 | ovvor 46,401 46,362 (496) 45,866 (49) (49) 641 |01/01/2029.
3132A9 SE 8 |FHZS8617- RMBS o | 05/11/2021. | VAIIOUS.....ooosssvvvvvvvvessssssssssssssssssssssssisinns | 102,737 | oo 98,287 | .vvvvvne 102,925 102,852 (561) 102,291 | oo | e AT | M7 | 777 | 08/01/2031.
3137AY CE 9 |FHMS K-025A2 - CMBS.........coouevrevmrerrirrmsereine .. | 11119/2021. | Various 213,415 210,000 214,241 212,556 (1,502) 211,054 2,361 2361 |. 10/25/2022.
3137B3  6J 2 |FHMSK-029A2-CMBS.... | 111972021, | VAIIOUS....ooovovsvvvvvsvnnsesssssssssssnsssssssssii | 170,775 | oo, 166,000 | ..ooooo. 172,880 170,630 (1,986) 168,644 | ...cevvvvvvcie | e 2131 | 2,131 | ........5,384 | 02/25/2023.
3137B4 WB 8 |FHMSK-033A2-CMBS.... .| 11/19/2021. | MORGAN STANLEY & COMPANY ..o | | 124,148 | ......... 120,000 | ..o 124,444 123,103 (1,198) 121,905 2,244 2,244 3,580 | 07/25/2023.
3137BU WM 6 |FHMS K-J11 A2 - CMBS/CMO.......c...oooorsomeene. | .. | 11119/2021. | Various 90,493 89,475 93795 93,249 (2,654) 90596 | oo | oo L — (103)| .......2,979 | 01/25/2023.
3137EA EQ 8 |FEDERAL HOME LOAN MORTGAGE CORP.......|.. | 01/26/2021. | MORGAN STANLEY & COMPANY......... 65.326 65.000 64,838 64,875 4 (7 £ T N I A4T | o 447 | 66 | 04/20/2023.
3137EA EV 7 |FEDERAL HOME LOAN MORTGAGE CORP.......| .. | 03/30/2021. | WELLS FARGO SECURITIES LLC........ . 120077 | ... 120,000 | .......... 119,878 119,892 10 10 119,902 | oo | v A 75 | o 183 | 08/24/2023.
3137EA EY 1 |FEDERAL HOME LOAN MORTGAGE CORP....... .| 03/23/2021. | MORGAN STANLEY & COMPANY.......... ) 99,693 99,627 99,653 28 28 99,681 12 12 55 | 10/16/2023.
3137F8 BJ 1 |FHR5058 CN - CMO/RMBS .| 12/01/2021. | Paydown 26,918 27,240 27,244 (326) (326) 26,918 0) ()] p— 145 | 10/15/2026.
3137FN AV 2 |FHMS K-104 A - CMBS | 11972021, | VAIIOUS...covvvvevvvvvvnnesesssssissssnsssssssssi | 115,247 | oo, 115,282 | oo 115,390 115,388 (89) (89) 115,299 (52) (7] p— 404 | 07/25/2022.
3137FV. NA 6 |[FHMSK-I06 A-CMBS.........cocooveerrereereriereiennns .. | 10/25/2021. | Paydown 20 585 30 585 39,585 39 585 0 39585 0 0 68 | 03/25/2025.
3138EM A2 7 |FNAL4524 - RMBS .. | 12/01/2021. | Paydown 6.053 6.053 6.188 6.324 (270) (270) 6,053 09/01/2043.
314009 VA 6 |FNBM5108 - RMBS .. | 06/28/2021. | Various 91,702 87,882 90,148 90,065 (506) (506) 89,559 02/01/2033.
59447T XL 2 |MICHIGAN FIN AUTH REV......oovvvevmmmirrernerrrenrnnnns .. [ 12/01/2021. | Maturity @ 100.00.... 50.000 50.000 50.000 50,000 0 50,000 12/01/2021.
B4990F RH 9 |NEW YORK STATE DORMITORY AUTHORITY.. .. | 02/15/2021. | Maturity @ 100.00....ccccvoromccs | | gegon | gs00 | 75,000 75,000 0 75,000 02115/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt 1,442,577 ...1,436,779 0 (9,546) 0 (9,546) 0. 1,427,233 22,530 XXX
Bonds - Industrial and Miscellaneous
025816 BS 7 | AMERICAN EXPRESS CO......ccooommmmrrrvrrererrinnenes .| 11/19/2021. | BANC OF AMERICA/FIXED INCOME..... 67,189 65,000 67,609 66,730 (735) (735) 65,995 | ovvvereeeeees | e 1195 | oo 1195 | ........2,732 | 02/27/2023.
025816 BY 4 | AMERICAN EXPRESS CO......coocommmmmrrirreneriinnenes .. [10/05/2021. | Call @ 100.00.........cevrvererrrrrrrerererrirrnennes 35.000 35,000 34,992 35003 (3) 3) 35,000 0/ .....1,187 | 11/05/2021.
02665W DC 2 | AMERICAN HONDA FINANCE CORP <| 1171972021, | BNP Paribas...........cccovvvvvssssssvsvvvnnsesssssns | 40,704 39,985 39,991 4 4 39,995 | coovvvvvvssrseniins | corriiern 709 | .o 709 | .......1,121 | 01/10/2023.
03066P AC 3 |AMCAR 2020-3 A3 - ABS «.. | | 11/19/2021. | DEUTSCHE BANK SECURITIES, INC.... | 99,824 99,987 99,987 5 5 99,992 06/18/2025.
03076C AJ 5 |AMERIPRISE FINANCIAL INC........coovvemmerrveerrennns .| 11719/2021. | MORGAN STANLEY & COMPANY......... } A7436 | 7,000 | o 16,958 16,982 13 13 16,995 03/22/2022.
05531F AV 5 | TRUIST FINANCIAL CORP... .| 04/09/2021. | Call @ 100.00... 10,000 9,990 9,999 0 0 10,000 05/10/2021.
05531F AZ 6 |TRUIST FINANCIAL CORP... .| 01/04/2021. | Call @ 100.00... . 110,000 9,995 10,000 0 0 10,000 0 0 90 | 02/01/2021.
05531F  BJ 1 |TRUIST FINANCIAL CORP......cooevvrrevrrmmmmmrrrcrrnens .. | 11119/2021. | BANC OF AMERICA/FIXED INCOME...... | . 66,289 64,952 64,969 12 12 64,982 | ooovvvoreeeeri | e L2 — 1,307 | ........1,692 | 03/16/2023.
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05567L T3 1 |BNP PARIBAS SA C| 01/15/2021. | Maturity @ 100.00..........crvrveerveermmmreenees } 15,000 15,000 16,181 15,015 (15) (15) 15,000 0 375 | 01/15/2021.
06051G GE 3 | BANK OF AMERICA CORP .| - | 04116/2021. | Citigroup (SSB) ) 132,646 | .......130,000 | ..........132,430 131,147 (325) (325) 130,822 | oo | e 1,824 | oo 1,824 | ........3,046 | 01/20/2023.
06367W JM 6 |BANK OF MONTREAL... C| 01/11/2021. | BMO CAPITAL MARKETS.......commvrrennns | 67,049 | o 65,000 64,835 64,930 2 2 64,932 | .oovooveeeeeeveens | e 217 | oo KT — 560 |03/26/2022.
06367W RC 9 |BANK OF MONTREAL... 11/19/2021. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 65,995 | .. 65,000 64,924 64,954 22 22 64,976 | oo | 1019 | e 1,019 | ....u,410 | 11/01/2022.
06368E A3 6 |BANK OF MONTREAL......coomvemmmmmmmeeeemmmmmeeeennnneeeenes C|03/01/2021. | CREDIT SUISSE SECURITEES.............. 90,017 90,000 89 942 89,943 3 3 89,946 71 71 96 |12/08/2023.
06406R AK 3 |BANK OF NEW YORK MELLON CORRP................ ..| 03/01/2021. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 25624 25,000 24,992 24,996 0 0 24,996 628 628 257 | 081232022,
06406R AM 9 |BANK OF NEW YORK MELLON CORP............... ..| 03/16/2021. | STIFEL NICOLAUS & COMPANY...cco. | | 71882 | o 70,000 69,951 60,966 3 3 69,969 | oo | 1913 | oo 1,913 | o 831 | 01/27/2023.
064159 QD 1 |BANK OF NOVA SCOTIA.. +| C| 07/06/2021. | BNP PaNDas....o.cooovvvsosvssomsvsssessen | 74,280 | .......... 72,000 | ........... 72,829 72,547 (137) (137) 72410 | oo | e 1,870 | oo 1,870 | ........1,663 | 01/18/2023.
064159 SH 0 |BANK OF NOVA SCOTIA.. .| C| 11/19/2021. | MORGAN STANLEY & COMPANY......... 55810 55000 54,983 54,990 5 5 54,995 815 815 | ....1,121 | 11/15/2022.
14315 AC 4 |CARMX 2018-4A3-ABS.......ccoooviiiiiuvmiriiiiiicrirris o | 1211512021, | PaYAOWN.....ovvvvsssssevvvvvnnssssssssssssssnnssssssssss | 73,876 | vvvvve 73,876 | covvvrrn 75,971 (1T N (1,777) (1,777) 73,876 (0) (0) | ..oerrnrn1,273 | 09/15/2023.
166756  AJ 5 | CHEVRON USA INC.....ooooerrrrreermimmeeensernreesnenns .| 05/17/2021. | MORGAN STANLEY & COMPANY. 55969 55000 55000 55,000 0 55,000 269 269 | v, 180 | 08/11/2023.
172967 GL 9 |CITIGROUP INC .. [ 10/27/2021. | GOLDMAN 31,002 30.000 30,057 30,609 (228) (228) 30,381 | oo | o, AL 711 | .......1,176 | 03/01/2023.
172967 MT 5 | CITIGROUP INC [ 06/02/2021. | GOLDMAN....cocccsvvmscmrissvenssiesssreeins | 130,555 | oo, R 130,000 130,000 0 130,000 555 555 600 | 10/30/2024.
24422E  TZ 2 |JOHN DEERE CAPITAL CORP. ..| 01/08/2021. | Maturity @ 100.00.... T N — 10,000 9,995 10,000 0 0 10,000 (I IO 118 | 01/08/2021.
24422 UK 3 | JOHN DEERE CAPITAL CORP. .| 09/10/2021. | Maturity @ 100.00.... 8,000 8,000 7,998 8,000 (0) (0) 8,000 0 250 | 09/10/2021.
24422E  VH 9 |JOHN DEERE CAPITAL CORP. .| 03/01/2021. | GOLDMAN 35370 35.000 34,971 34,977 2 2 34,078 392 392 | oo 183 | 07/05/2023.
30231G BL 5 |EXXON MOBIL CORP .| 02/04/2021. | WELLS FARGO SECURITIES LLC. 66.760 65.000 65.000 65.000 0 65,000 | oo | 1,760 | oo 1,760 | cooooen 321 | 04/15/2023.
34531R  AD 9 |FORDL 2020-B A3 - ABS .. [ 11119/2021. | Citigroup (SSB).......ccevvvvermerrivranns 99.994 99996 3 3 99,999 64 64 582 | 08/15/2023.
36259P AE 6 |GMALT 2020-2 A4 - ABS.... ..| 10/19/2021. | BMO CAPITAL MARKETS.....ooovvvvvveiivii | | 20138 | oo 20.000 | oo, 19,997 19,998 1 1 19,999 | oo | e 140 | oo 140 | oo 169 | 07/22/2024.
43813K AC 6 |HAROT 2020-3 A3 - ABS... .. [ 11119/2021. | J P MORGAN SECURITIES | 99,985 99,987 5 5 99,992 10/18/2024.
44933F AC 0 |HART 2020-B A3 - ABS.......ocooovevrirerirnerirererrenenns ..| 11/19/2021. | DEUTSCHE BANK SECURITIES, INC....| 199,922 99,981 99,985 5 5 99,990 12/16/2024.
46647P BB 1 | JPMORGAN CHASE & CO. [ 11719/2021. | GOLDMAN........oorerverrrreriseeineniireceinenns 50479 50,834 50,450 (320) (320) 50,130 349 349 | .......1,831 | 04/01/2023.
58770F AB 8 |MBALT 2020-A A2 - ABS.... .| 07/15/2021. | Paydown 89,575 89,575 89,960 89,867 (292) (292) 89,575 0 513 | 03/15/2022.
606822 BG 8 |MITSUBISHI UFJ FINANCIAL GROUP INC.......... C| 11/19/2021. | PERSHING DIV OF DLJ SEC LNDING... 80.659 80.000 81,234 80599 (450) (450) 80,148 03/07/2022.
61744Y AN 8 |MORGAN STANLEY ....ccccoccccrrrmmmmmmmmmrrenrrrresssssins .| 11/19/2021. | MORGAN STANLEY & COMPANY ..oovvees | 66,902 | ..o 65,000 66,227 (524) (524) 65,702 01/23/2023.
68389X BT 1 |ORACLE CORP. .. | 02/04/2021. | Various 21,402 20.000 19,994 0 0 19,994 04/01/2025.
693475 AL 9 | PNC FINANCIAL SERVICES GROUP INC........... | ..| 11/19/2021. | MORGAN STANLEY & COMPANY ... | | . 132,895 | oo, 130,000 131,997 (959) (959) 131,039 S P 11/09/2022.
69371R Q3 3 | PACCAR FINANCIAL CORP.......cccomrmrrerrrrrerrrnnnns .| 01/11/2021. | PERSHING DIV OF DLJ SEC LNDING... 51,466 50.000 49,964 1 1 49,965 | oovveverrreen | eeeeee LR — 1,501 | oo 297 | 09/26/2022.
713448 EY 0 |PEPSICOINC .. 03/01/2021. | GOLDMAN.......oooseveemssssevmssssssemssssisieens | 40,400 | oo 40,000 39,938 4 4 39,943 | oo | e 457 | s 457 | oo 102 | 05/01/2023.
80285R AD 0 |SDART 2020-2 A3-ABS.... .| 04/20/2021. | TORONTO DOMINION SECS USA INC.. 30.059 30.000 29,997 29,998 1 1 29,998 60 60 71 | 04/15/2024.
80285W AD 9 | SDART 2020-3 A3-ABS.... .. [ 12/15/2021. | Paydown 66.355 66.355 66,349 66.350 5 5 66,355 0 0 310 | 07/15/2024.
86562M AU 4 | SUMITOMO MITSUI FINANCIAL GROUP INC..... C| 11/19/2021. | PERSHING DIV OF DLJ SEC LNDING... 66.341 65.000 66.093 65,674 (331) (331) 65.343 998 998 | ........1,976 | 10/18/2022.
86787E AX 5 | TRUIST BANK .| 0802/2021. | Call @ 100.00.....ocvcvvevvvvrerrererseren 65.000 | .o 65,000 66.415 65,502 (502) (502) 65,000 0 2,276 | 08/0212022.
92290B AA 9 |VZOT 2020-BA-RMBS....ooccovoorerreorrcrrsroroons .| 11119/2021. | TORONTO DOMINION SECS USA INC...| ) 99,979 99,982 3 3 99.990 | oo | oo I — L — 435 | 02/20/2025.
92868 AD 3 |VALET 2018-1 A3-ABS...ooccoomvomrvvrsomsrrssssions .| 12/20/2021. | Paydown . ) 76,430 | ... 77,666 77548 o (1,119) 76,430 0. 11/21/2022.
94988 6A 0 |WELLS FARGO BANK NA. .| 09/08/2021. | Call @ 100.00.........ovvvvveveemrrrcrrrrrrrieeerrie 250 000 250.000 250,000 250,000 0 250,000 0 5,205 | 09/09/2022.
961214 EJ 8 |WESTPAC BANKING CORP. 07/06/2021. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 51,330 50,000 | v 49,992 49,994 1 1 49,996 | oo | o 1,334 | 1,334 | 986 | 01/13/2023,

3899999. Total - Bonds - Industrial and MISCEIANEOUS.....c.coovvovorsmorsrssrsins ettt || 2,914,406 |........ 2,883,235 2,903,782 2,895,437 0 | (7,610) 0 (7,610) 0 2,887,827 0 26,579 26579 | ....47585 | XXX
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8399997. OB - BONAS - PA 4.ttt | 10,094,084 |.....10916,823 | ....10,986,427 0 (26,250) 0 (26,250) 0].....10,939,713 .0 54,371 | ... 134661 | XXX
8399998. Total - Bonds - Summary Item from Part 5 3,205,451 3,212,000 3,216,831 (2,950) (2,950) 3,213,881 1,084 | XXX
8399999, LR ) [ 14,199,535 | ......14,128,823 | ......14,203,258 0 (29,200) 0 (29,200) 0 L.A41745 | XXX
9999999, Total - Bonds, Preferred and Common Stocks 4,199,535 XXX [ 14,203,258 0 (29,200) 0 (29,200) 0 45,941 L4745 | XXX
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Bonds - U.S. Government
91282C AF 8 |UNITED STATES TREASURY............... .| 09/10/2021 | MORGAN STANLEY & COMPANY......... 11/29/2021 | NOMURA SECURITIES/FIXED INCOME 225,000 224,657 223,893 224,695 38 38 (802) (802) 82 22
91282C AP 6 |UNITED STATES TREASURY.. .. | 06/28/2021 | CITADEL SECS LLC/INTERNAL............. 11/29/2021 | NOMURA SECURITIES/FIXED INCOME 72,000 71,699 71,544 71,754 55 55 (210) (210) 56
91282C BE 0 |UNITED STATES TREASURY.. .. | 01/13/2021 | Variou: 05/25/2021 | BANC OF AMERICA/FIXED INCOME 309,000 308,034 308,107 308,151 116 116 (44) (44)| .
91282C BG 5 |UNITED STATES TREASURY.. .. | 02/26/2021 | Various. 08/24/2021 | NATWEST SECURITIES......cooovvvvvermmnnans | crrrrrrneeens 190,000 189,995 189,933 189,996 1 1 (63) (63)].
91282C BR 1 |UNITED STATES TREASURY.. .. | 03/23/2021 | MORGAN STANLEY & COMPANY......... 04/16/2021 | BANC OF AMERICA/FIXED INCOME.... .100,000 99,836 99,801 99,840 4 4 (39) (39) 6
91282C BU 4 |UNITED STATES TREASURY.. .. | 03/30/2021 | WELLS FARGO SECURITIES LLC......... | 08/24/2021 | NATWEST SECURITIES... .120,000 119,944 119,897 119,955 11 11 (58) (58) 60
91282C BV 2 |UNITED STATES TREASURY.. .. | 04/16/2021 | BANC OF AMERICA/FIXED INCOME..... 05/13/2021 | BANC OF AMERICA/FIXED INCOME..... 97,000 97,097 97,171 97,094 2 ) 76 76 32 4
91282C CC 3 |UNITED STATES TREASURY.. .. | 05/25/2021 | BANC OF AMERICA/FIXED INCOME..... 06/23/2021 | NOMURA SECURITIES/FIXED INCOME 370,000 369,304 368,126 369,325 20 20 [ i | e | s (1,199) | ... (1,199) | evvvvvnnne 101 | oo 22
91282C CG 4 |UNITED STATES TREASURY.. .| ..| 06/23/2021 | NOMURA SECURITIES/FIXED INCOME | 07/14/2021 | Various 360,000 357,905 358,202 357,945 40 40 257 257 74 22
91282C CK 5 |UNITED STATES TREASURY................ .| 07/16/2021 | NOMURA SECURITIES/FIXED INCOME | 08/06/2021 | NOMURA SECURITIES/FIXED INCOME 30,000 29,939 29,965 29,941 2 2 24 24 4 2
91282C CL 3 |UNITED STATES TREASURY.. .| 07/16/2021 | Various. 11/29/2021 | Various. 360,000 359,305 358,187 359,360 55 L1 OOUURPPPOR BURPRPPIIO DR (1,173) | o W VE) ) p— 324 | . 0
91282C CN 9 |UNITED STATES TREASURY.. .| .| 08/06/2021 | NOMURA SECURITIES/FIXED INCOME | 11/29/2021 | NATWEST SECURITIES 29,000 28,952 28,866 28,960 7 7 (93) (93) 12 1
91282C CT 6 |UNITED STATES TREASURY................ ..| 08/16/2021 | BANC OF AMERICA/FIXED INCOME..... 11/29/2021 | WELLS FARGO SECURITIES LLC......... [ .ooosssseeces 165,000 164,762 163,434 164,784 23 P IO (RIS P (1,350) | ....cc. (1,350) | coovvrveeee L[ 3
0599999. TOtal - BONAS = U.S. GOVEIMMENL......vceveeusesssseesseesssssssssseesssessses  seeessesssssssssssseeeseeeesssssssssseee 4oL EEEE 8111111408111 R8s | cnsnnsenes 2,427,000 2,421,429 2,417,124 2,421,799 0 369 0 369 0 0 | (4,674) ] ........ (4,674) ] ........ 1,223 | ... 114
Bonds - U.S. Special R and Special A t
3137BW_ WD 2 |FHMS K-725 A2 - CMBS.......ccoocomsummrrrreens | . | 02/11/2021 | JPM/INTL FCSTONE FINANCIAL INC.... | 11/19/2021 | MORGAN STANLEY & COMPANY.......... .120,000 128,686 124,936 126,314 (2,372) (2,372)
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments .120,000 128,686 124,936 126,314 0 (2,372) 0 (2,372) 0 0
Bonds - Industrial and Miscell
03063F AC 8 |AMCAR2021-1A3-ABS... .. | 03/02/2021 | BNP Paribas 11/19/2021 | BARCLAYS CAPITAL INC .100,000 99,999 99,680 99,999 0 0 (319) 261
262104 AC 6 |DRIVE 2021-2 A3 - ABS. .. | 08/17/2021 | Citigroup (SSB).. ..| 11/19/2021 | WELLS FARGO SECURITIES LLC .100,000 99,993 99,344 99,094 1 1 (650) 86
38141G WJ 9 | GOLDMAN SACHS GROUP INC .. | 03/26/2021 | GOLDMAN .. | 11/19/2021 | BANC OF AMERICA/FIXED INCOME..... 65,000 66,756 65,753 65,798 (958) (958) (46) (46) | ........ 1,822 | ., 604
38141G XY 5 | GOLDMAN SACHS GROUP INC .. | 03/01/2021 | GOLDMAN........vrrrvvervimmmmcrrreeirienssssns 03/26/2021 | GOLDMAN 65,000 65,000 64,957 65,000 0 (43) (43) 21
47788U AC 6 |JDOT 2021 A3 -ABS .| 03/02/2021 | Citigroup (SSB) 11/19/2021 | WELLS FARGO SECURITIES LLC........ | coecrveveener 100,000 99,981 99,063 99,986 5 5 (924) (924) 253
MERRILL LYNCH PIERCE FENNER &
678858 BW 0 | OKLAHOMA GAS AND ELECTRIC CO...|.. | 05/24/2021 | MITSUBISHI UFJ SECURITIES ..| 11/19/2021 | SMITH INC. 35,000 35,000 34,896 35,000 0
80286N AD 8 |SDART 2021-1 A3 - ABS.....ccoovvvevrmmmrrnnnns .. | 02/09/2021 | J P MORGAN SECURITIES...... ..| 11/19/2021 | DEUTSCHE BANK SECURITIES, INC.... | ..cccovvveenr 100,000 99,996 99,891 99,997 1 1
80286X AC 8 | SDART 2021-2 A3 - ABS........coooorrvrreenneens .. | 05/17/2021 | RBC CAPITAL MARKETS.........coeervrrrreeees 11/19/2021 | DEUTSCHE BANK SECURITIES, INC.... .100,000 99,992 99,809 99,994 3 3
3899999. Total - Bonds - Industrial and Miscellaneou 665,000 666,716 663,391 665,768 0 (948) 0 (948) 0 0
8399998. Total - Bonds. 3,212,000 3,216,831 3,205,451 3,213,881 0 (2,950) 0 (2,950) 0 0
9999999. Total - Bonds, Preferred and COMIMON SIOCKS.............oorwwirriiees orveeeeeseesessaeessseesesessssiesssssssssessssesssssesesssessssesssssessssasssssesssssssssssssssesessssssssasssssasssssssssasssssssssansssssssssssssssessssssssnsessssnessnsesssnns | sosssssne 3,216,831 | ..........3,205,451 3,213,881 0 (2,950) 0 (2,950) 0 0
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt.6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Citizens Bank. RIVETSIAR, Rl......ocveeeceiieieseeiee ettt er st asasassensennans | oreeins 5,407,572 | XXX
Wells Fargo Bank Northwest, N.A. (DIR). SaN FranCisCo, CA........c.cvuieiiiieiiiieieiee s ssesseseessenes | cenens 2,485,622 | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 11,529 | XXX
0199999. Total - Open Depositorie XXX | XXX 0 0 7,904,723 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 7,904,723 | XXX
0599999. Total Cash. XXX | XXX 0 0 7,904,723 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,095,115 | 4. April 780,696 | 7. July 2,889,996 | 10. October. 4,071,259
2. February. 1,225,797 | 5. May 867,274 | 8. August 2,434,687 |11. November. 5,070,523
3. March 1,079,756 | 6. June. 2,909,264 | 9. September. 4,414,034 | 12. December. 7,904,722
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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
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY 1213112027 e | i 1.88 ‘ 01/31/2022..........cccc... 20.029 159
0199999. U.S. Government Bonds - Issuer Obligation 20,029 159 0
0599999. Total - U.S. Government Bonds 20,029 159 0
Total Bonds
7699999. Subtotals - Issuer Obligation: 20,029 159 0
8399999. Subtotals - Bonds 20,029 159 0
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 |FIRST AMER:TRS OBG V sSb 09/30/2021 0.010 %
94975H 29 6 |ALLSPRING:TRS+ MM Sb 11/01/2021 0.010 101
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 127 0 0
All Other Money Market Mutual Funds
261908 10 7 |[DREYFUS TRS OBS CM INST 12/31/2021 0.010 58,453 1
94975P 40 5 | ALLSPRING:GOVT MM SD 12/01/2021 0.010 3484 0
8699999. Total - All Other Money Market Mutual Funds. 61,937 1 0
9999999. Total - Cash Equivalents 82,093 160 0
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 20,029 1B erreeemenssenneeennd L (G 0 10 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. [§ 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.
2. Alaska
30 AfZONA.eresserenen AL | B.... 113,491 114,137
4. Arkansas. RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C) 111,564 111,628
5. California RSD FOR WC BY INS CODE, A SEC 11690-11719. 145,085 145,861
6. Colorado
7. Connecticut
8. Del . |RSD BY INS CODE, SECTION 513(B) 129,899 125,978
9. District of Columbia
10.
11. . |RSD BY OCGA 33-3-8 THROUGH 33-3-10 104,967 103,067
12.  Hawaii
13. Idaho 35,047 35,208
14.  lllinois.
15.  Indiana
16. lowa
17, Kansas......covcemercnerinnrecene K8 | i
18.  Kentucky.
19.  Louisiana.
20.  Maine.
21.  Maryland
22.  Massachusetts . |RSD BY GEN LAWS, CHAPTER SEC 61 & 62 235,507 233,447
23.  Michigan
24.  Minnesota
25.  Mississippi
26.  Missouri... . |RSD BY INS CODE, CHAPTERS 374 TO 381 25,703 25,232
27.  Montana..
28.  Nebraska.
29.  Nevada
30.  New Hampshire
31, New Jersey.....mmrenmmernece N | s
32.  New Mexico . |RSD 1978 ANNOTATED SEC 59-27-24 & 24.5 314,132 318,770
33, New York....
34 RSD BY GEN LAWS, CHAPTER 58-5-1 361,495 354,708
35.
36. . |RSD BY INS CODE, SECTIONS 3929.08 & 3929.10 3,041,750 3,013,669
37.
38. RSD BY INS CODE, SECTIONS 731.624 & 731.628 117,766 116,175
39.
40.  Rhode Island...
41.  South Carolina.
42.  South Dakota
43, Tennessee......orrrmeernenes
44,  Texas.
45, Utah.einns
46.  Vermont..
47.  Virginia.... . | RSD BY INS CODE, TITLE 38. CHAPTER A7 519,750 510,383
48.  Washington
49.  West Virgini
50.  Wisconsin....
51.  Wyoming
52.  American Samoa.
53, GUAM...coeverreerecrrersneereirnsenreneenOU [ e,
54.
55.
56.  Northern Mariana Islands..........MP | .............
57.  Canada.....cccoomerrermneerrinnnc . CAN | e
58.  Aggregate Alien and Other......... XXX XXX 0 0 0 0
59.  Total XXX XXX 3,041,750 3,013,669 2,214,407 2,194,594
DETAILS OF WRITE-INS
5801.
5802.
5803, et | eresnines
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).........cvvevvcrreerniieeres XXX XXX 0 0 0 0
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