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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of
Column 1
Line 13

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, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other ..............cccooviiiiiiiiiiiie
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by COMPANY ........cccoeviiiiiiiiiiiiieieeieeceeeeeee

5.02 Properties held for production of iNCOME .........ccceviriiiiiiiiniienieneenen

5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

Total invested assets

............. 224,968
......... 7,238,961

......... 2,635,450
............. 274,913
............. 733,734
......... 3,644,096

............. 224,968
......... 7,238,961

......... 2,635,450
............. 274,913
............. 733,734
......... 3,644,007

............. 224,968
......... 7,238,961

......... 2,635,450
............. 274,913
............. 733,734
......... 3,644,007

24,795,965

100.000

24,795,965

24,795,965

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

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

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

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

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

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 24,079,069

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e =TotoTU o | USSP PSRRI
Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN 11 .ottt e b bbbt e e E bbbt £ £ e bbbk eh £t £ oo E bbb ettt et bbbttt ee e R R e a e .0
Total gain (loss) on disposals, Part 4, Column 19 (80,995)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 3,143,491
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 36,304
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

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

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

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

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

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 21,151,869
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 21,151,869
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........cccocveevrieivniririee s 13,637,772 ..o 12,583,522 |.......c...... 13,591,831 | 13,731,500
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 13,637,772 12,583,522 13,591,831 13,731,500
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 50, 168 48,466 50,787 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 224,968 219,383 230,870 223,574
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeee e 6,734,428 |.................. 6,205,878 |..ccccvovennnee 6,783,911 oo 6,594,708
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ..o 354,640 |...covviiiine 333,938 | 354,366 |.cooveeinene 355,000
Loans, Unaffiliated Certificates of 10._ Other Countries 149,893 147,906 149,888 150,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 7,238,961 6,687,723 7,288,165 7,099,708
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 21,151,869 19,539,093 21,161,603 21,104,781
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 21,151,869 19,539,093 21,161,603
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T e 1,895,670 |.............. 8,326,653 |............... 4,149,183
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 5

3.6 NAIC 6

3.7 Totals

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

4.7 Totals

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

.0 .
5.7 Totals 221,762 2,545 319 343 0 XXX 224,968 1.0 733,457 2.9 224,968 0




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

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years Over 10 Years
Through 10 Years | Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT (e

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............... 1,239,394

............... 1,763,978
579,353 |....

............... 1,435,985 |................. 132,595
1,317,340 ..381,239 |.

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............... 4,671,325
2,567,636 |..

............. 6,655,763
2,233,424 |....

............... 4,671,325
...2,567,636 |..

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

12.6 NAIC6 ...

8
Col. 7 as a % of
Line 12.7

9 10 11
Total from Col. 7 % From Col. 8 Total Publicly
Prior Year Prior Year Traded

12
Total Privately
Placed (a)

1 4 5 6 7
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year
12. Total Bonds Current Year

T2ANAIC T L] [(c) I ,406,993 |............. 10,093,176 |.............. 5,585,486 |...cccceuennn 132,938 | 99,373 | (V) IO 19,317,967
122NAIC 2 ... N ..289,704 |... ....579,353 |.... 1,317,340 ..381,239 |.. 2,567,636 |..
123 NAIC 3 .o () e O e O el 0 [ O e 0 e O e 0
124 NAIC 4 ..o () e O e O 0 frereeemmrrreneeeeens O e O e 0 o 0
125 NAIC S e (D) el O e O 0 [ O e 0 e 0 [ (€) e 0

19,317,967
...2,567,636 |..

12.7 TOtalS .o

,697 | 10,672,530 |.............. 6,902,826 |................. 514177 | 99,373 | 0((b) ... 21,885,603 21,885,603 |.....coovevvrrne 0
12.8 Line 12.7 as a % of Col. 7 16.9 48.8 31.5 2.3 0.5 0.0 100.0 100.0 0.0
13. Total Bonds Prior Year
13ANAIC T e 3,213,461 |............. 14,220,824 |............... 5,207,850 |..cooverueeenne 598,095 [...voveviieieren89,966 oo O [ XX [ XXX e 23,290,195 |...cocvovrire 91.2 [ 23,290,195
132 NAIC 2 e [V 689,425 |............... 1,297,031 [ 246,969 |....coovoveeeieeeecn O o O e XK e XXX e e 2,233,424 | 8.8 | 2,233,424
BT I N (O Tt NSO P RO OO U URTU KOO TURURUTUYURUP AEVURTURURURURURURURURTIN SVUYURUYURUTUYUYUYUIN IVURURURURURUNUNUNURE NUSSISIIND o, o, CNSRUIN RUSURUID. o4 SRR ROURTROOURRRUURRN 0f.. ...0.
BT N (O ! NP N OO OO PO URO AV T OO UUOURUYURUYUP AEVURTURURUURURURURURN OVURURUTURUTPYUYUYURIN ITURURURORUNURUNUNURE RUNSISIID 0.0, CNSUIUITN RUSURUID. ¢.¢. CONURUN HVVN 0 ...0.
13.5NAICS ... 0. ...0.
13.6 NAIC6 ... 0 0.
13.7 TOtalS .o e 3,213,461 |............. 14,910,249 |.............. 6,504,881 |................ 845,064 (b) ... 25,523,620 |....cocvcvierennnnn 100.0 |..ocoeee. 25,523,620
13.8 Line 13.7 as a % of Col. 9 12.6 58.4 25.5 3.3 100.0 XXX 100.0
14. Total Publicly Traded Bonds
T4ANAIC T e 3,406,993 |............. 10,093,176 |.............. 5,585,486 |...cccceuennn 132,938 19,317,967 |...coovveeeeee 88.3 |.cciennn. 23,290,195 |...cocvovrire 91.2 [ 19,317,967
14.2NAIC 2 ... .289,704 |... ..381,239 |.. 2,567,636 |.. 2,233,424 |.... ..8. ...2,567,636 |..
T43NAIC 3 e 0 [ 0 | O 0 [ O oo O e 0 e 000 e 0. 0.0 | 0.
144 NAIC4 ... 0. 0 0. 0 ...0. 0.
145 NAICS oo e 0 [ 0 | O 0 [ O oo O e 0 [ 020 | 0 [ 020 | 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 3,696,697 514177 | 99,373 | [ A 21,885,603 25,523,620 21,885,603
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 16.9 | 488 [ 31D 2.3 | 0.5 | 0.0 | 100.0 [ XX [ X e X [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 16.9 48.8 31.5 2.3 0.5 0.0 100.0 XXX XXX XXX 100.0 XXX

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

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

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

0.0

0.0

0.0

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

0 current year, $

0 current year of bonds with Z designations and $

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

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

0 current year, $

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

................................. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance 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
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations ............cccceveereveveveveeeeeceeeees oo 1,895,670
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0

.............. 8,326,653 |...............4, 149,183

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 0 0 0 0

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities . .
3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities .......... . . .
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

4.05 Totals 50,168 0 0 0 0 XXX 50,168 0.2 50,391 0.2 50,168 0

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

5.01 Issuer Obligations ...........ccceeeevreerneerneeeneceneees feoveveveeieeenen 110,000 | O e O [ 0 e O e XX e 110,000 e 005 515,081 [ 2.0 | 110,000

B R, 110,000 [oovoveeiciceieeen O o O e 0 e O L XXX oo 110,000 | B 515,031

5.02 Residential Mortgage-Backed Securities ... ...2,910 |. .. .. 75,756 |... TR 6,116 |.
5.03 Commercial Mortgage-Backed Securities .......... |....ccoooe... 108,852 [ovoveeeeiieiieienn O e 0 e O o O [ O XK [ 108,852 e 005 [ 142,670 |.oooiiieieeeen 0.6 o 108,852
5.04 Other Loan-Backed and Structured Securities ... 0 0 0.0 0 0
5.05 Totals 221,762 XXX 224,968 1.0 733,457 224,968
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccoeeeererincrenccinceineees [oereieienene, 1,212,880 |..............2, 164,942 |............. 2,753,325 |................513,834 [....ccceieii 99,373 | D.9,0 TN R 6,744,354 ..o 30.8 | 7,808,741 |.oooiic 30.6 | 6,744,354 ..o 0
6.02 Residential Mortgage-Backed Securities ... [ 0 [ O e 0 e 0 e 0 e XXX oo oo, (U RN 0.0 oo (U O 0.0 [ [V 0
6.03 Commercial Mortgage-Backed Securities .......... |.ccoveiiiveicivencnnn, 0 [ O e 0 e 0 e 0 e XXX oo oo, (U RN 0.0 oo (U O 0.0 [ [V 0
6.04 Other Loan-Backed and Structured Securities ... 316,217 XXX 494,607 2.3 1,080,446 4.2 494,607 0
6.05 Totals 1,529,007 2,343,332 2,753,325 513,834 99,373 XXX 7,238,961 33.1 8,889,187 34.8 7,238,961 0
7. Hybrid Securities
7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

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

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

12.01 Issuer Obligations ...........cccceeverierieeiieenieenienees o 3,268,718 |.............. 10,491,596 |................ 6,902,507

12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

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

...................... 2,910
.... 108,852
.316,217

B 3,696,697

10,672,530

................ 6,902,826

21,885,603

12.10 Line 12.09 as a % of Col. 7 16.9 48.8 31.5 2.3 0.5 0.0 100.0 XXX XXX XXX 100.0 0.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 2,597,921 |...cccee.... 14,227,088 |................6,504, 747 | 845,026 |- 49,966 | XXX [

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

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

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

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

................ 6,504,747

B R, 3,213,461

12.6

.............. 14,910,249
58.4

................ 6,504,881
25.5

................... 845,064
3.3

............... 25,523,620
100.0

............... 25,523,620
100.0

14. Total Publicly Traded Bonds

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

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

Section 12

................ 3,268,718

...2,910 |...

10,491,596

..2,545 |..

................ 6,902,507

513,834

.343 |..

24,224,748

... 15,756 |.

21,276,028

..... 6,116 |..

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

.......................... 1,444,551

........................... 3,339,495

733,734

.......................... 1,444,551

........................... 3,339,495

................................ (8,650)

........................... 4,074,663

733,734

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEar ...........c.cvvueuevevias foeveereresececerenes 341,193 [ [V 341,193 [
2. Cost of cash equivalents aCqUIrd ..............ccocueueueueueeeieieieieieeeeeeeee e freseeeereieeeene 6,513,317 [ 379,080 f[..ocvcrieinee 6,134,237 |ooveiieeeeeee
3. ACCIUAI OF DISCOUNL ...t [eeesine s 920 | 7 0 fooreeeeeeeee e
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 6,580,517 |.cveviriiiieinns 380,000 |.voveceiernne 6,200,517 |oeeeiieereeenn
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) ettt [ 274,913 [ (1 274,913 [
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN [V RN [V T
12. Statement value at end of current period (Line 10 minus Line 11) 274,913 0 274,913

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 9 12 13 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Exchange
o Modifier Change
r and Current in
C| e SVO Used to Book/ Unrealized Year's Book/ Admitted Stated
o i Admini- Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-Y8-7 ..... UNITED STATES TREASURY .. SD.. A 364,978 |...98.0938 |.................363,138 |....couunnnns 360,000 |.oeevvunnninnnns 360,605 |......cevvnneeenn Jovvennnenn (1,028) feennieieennnnnl0 o0 el 1750 | 1.459 ....08/21/2019 ...|....07/31/2024 ...
912828-YH-7 ..... UNITED STATES TREASLRY .. .. SD.. A .. 347,156 |.. ..350,000 |.. ...349,554 |0 o588 0 0 ]l 10500 1.673 ....10/28/2019 ...|....09/30/2024 ...
912828-YY-0 ..... UNITED STATES TREASLRY .. .. SD.. A .. 458,441 .. ..450,000 |.. e SLTTT 0 [ (1758) |0 0 1750 1.350 ....02/18/2020 ...|....12/31/2024 ...
912828-2F-0 ..... UNITED STATES TREASURY .. A ..350,000 |.. 350,794 o0 e (635) |0 [0 ]1100.500 . 0.317 ....08/31/2020 ...|....08/31/2025 ...
912820-AJ-0 ..... UNITED STATES TREASLRY .. A . 863,000 |.. 862,981 |0 [ 12 0 [0 00002250 0.251 ....09/23/2020 ...|....08/31/2025 ...
91282C-BH-3 ... UNITED STATES TREASLRY .. A 946,844 |.... 1,025,000 |.. e 1,016,340 [oeniieeiieenn0 e 411 0 k0 ]l 00375 0.785 ....03/30/2021 ...|....01/31/2026 ...
912820810 ..... UNITED STATES TREASLRY .. A 885,375 |.... 956,672 |[..ooovevvvnnenn0 Jovvenineenn 139 0 000000200750 . 0.765 ....06/24/2021 ...|....04/30/2026 ...
91282C-DJ-7 ..... UNITED STATES TREASURY .. A .. 2,153,342 |.... 2,563,777 o0 e 3112 [0 0 10375 1.512 ...11/29/2021 ... |....11/15/2031 ...
91282C-D0-1 UNITED STATES TREASURY A .. 443,175 |. 475,363 |.. .1.581 ....02/02/2022 .. 12/31/2026
91282C-D0-1 UNITED STATES TREASURY A .. 3,231,484 |. . 3,444,491 |.. .1.7% ...02/28/2022 .. 12/31/2026
91282C-EC-1 . |UNITED STATES TREASURY A .. 22,578 |.. ... 1,762 ....03/03/2022 .. 02/28/2027 ...
91282C-EF-4 ..... UNITED STATES TREASURY .. A 433,274 0 e 1,656 |0 0 ]022.500 2.924 ...05/06/2022 ...|....03/31/2027 ...
912820-EP-2 ... UNITED STATES TREASLRY .. A 790,719 |0 [ (1127) |0 0] 2.875 2.691 ...08/04/2022 ...|....05/15/2032 ...
91282C-ET-4 ..... UNITED STATES TREASURY .. A ... 48,283 1...95.7500 |...cevuunieeeennn 87,875 [oiiiiiinnnnnnn 50,000 |oeeeiiniieeeennn 8,788 [0 330 [0 0 ]l 2,625 | 3.383 ....06/16/2022 ...|....05/31/2027 ...
912820-FB-2 ..... UNITED STATES TREASLRY .. A ..608,713 |...96.0156 |.................585,695 [................ 610,000 |.................609,059 |......ccovvvceen0 Joovrrnneeen s 247 o0 o0 000002.750 |- 2.7% ....08/04/2022 ...|....07/31/2027 ...
91282C-FC-0 ..... UNITED STATES TREASURY .. A .. 793,469 |...93.7500 |.................750,000 [................ 800,000 |.eeeeruunrneeennn 794,686 |oeneeeennnnenni0 foveeiiiee e 870 |0 o0 el 2625 | 2.754 ...08/04/2022 ...|....07/31/2029 ...
91282C-FN-8 ..... UNITED STATES TREASLRY .. N A . 35,040 |. 100.6875 |........evneeeennn 35,241 |oeiiinnniinnnnnnn 35,000 [oiinnnnnnnnn 35,031 il [ (7) el [0 4125 4.099 ....10/11/2022 ...|....09/30/2027 ...
91282C-GP-0 ..... UNITED STATES TREASURY .. .. |- SD.. e [ 1AL . 71,497 |. .. 70,263 |.ooevvinieeeennn 70,000 fonnniiiinn 71,283 0 e (1) [0 el 00040000 . 3.521 ...03/24/2023 ... |....02/29/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 13,591,831 12,583,522 13,637,772 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 13,591,831 12,583,522 13,637,772 XXX XXX
0309999999. Total - All Other Government Bonds 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 XXX XXX
544290-JH3 ... [LOS ALTOS CALIF SOH DIST eoeveverrsecerreneeiiaes | [ [ ABFE oo, 50,737 ...05/28/2021 ... |....10/01/2024 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX
442349-EL-6 ..... |HOUSTON TEX ARPT SYS REV .. . . 1EFE .. ...09/18/2020 .. 07/01/2024 ...
594615-HR-0 ... MICHIGAN ST BLDG AUTH REV . N .. 1.CFE ..|... .. .. ...09/11/2020 ...|....10/15/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 110,000 107,101 110,000 110,000 XXX XXX XXX
3138EM-A2-7 ..... |FN AL4524 = RUBS ......ccvvunniiiiiiiiiiiiiiiiiiieeeinnes | ...... | ....... |4,5 ....... | TA s 5,755 |. 102.5155 |.......ccvvvunnnnns 5.7 |oiiiiiiiiinnnns 5,630 |ocoiiiiiiiiinnnnns 6,116 |...ooeeennennn0 v 139 [0 a0 L0559 2.276 ...08/03/2015 ... |....09/01/2043 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 5,755 5,630 6,116 XXX XXX
3137FA-RE-0 ..... FHUS K-727 A2 - CMBS .... L4 113,360 |.. . 106,188 |.. ... 107,09 ...03/16/2021 ...|....07/25/2024 ...
3137FV-NA-6 ..... FHS K-106 A - CMBS .. . 4. A .. 1,756 .. L 1756 1,756 ...08/11/2020 ...|....03/25/2025 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 115,115 106,510 107,944 108,852 0 (2,162) 0 0 XXX XXX XXX 263 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 230,870 219,383 223,574 224,968 0 (2,023) 0 0] XXX XXX XXX 757 XXX XXX
00206R-HJ-4 ..... ATET INC v L 2BFE s 113,027 |...98.6202 |...eevvnvirinnnnn 98,620 |ouvuuniiiiinnnnn 100,000 |evveeniiirnnnnn 109,336 |..oevvvnenninnns (U (1,769) |[.......... 0 foorriiiiiinns 0 |ueen 4.350 |...... 2.329IMS oees e 1,450 ....11/18/2021 ...|....03/01/2029 ...
00287Y-CX-5 ..... ABBVIE INC .. 2.CFE ..|... . 62,341 |.. ...08/08/2022 ...|....08/15/2025 ...
009158-BB-1 ..... AIR PRODUCTS AND CHEMICALS INC 1FFE .. . 14,997 |.. ...04/27/2020 .. 10/15/2025
02079-AH-0 ..... ALPHABET INC ... .1.CFE .. ..49,951 |.. ....08/03/2020 .. 08/15/2025
023135-B0-8 ..... AMAZON.COM INC .1.DFE .. 139,945 |.. ....06/01/2020 .. 06/03/2025 ...
02361D-AY-6 ..... AMEREN ILLINOIS CO .... .. 1.F FE ..|... ... 99,827 |.. ...08/15/2022 ...|....09/01/2032 ...
026650-DS-7 ..... AMERICAN HONDA FINANCE CORP ......evvnnvvvvvvnnnneneeennn oo wee | e [T .. 1.G FE ..|... .. 124,918 |.. ....01/11/2021 ...|....07/12/2024 ...
02666T-AC-1 ..... AMERICAN HOMES 4 RENT LP ......eeeeivvennrirrnnnnnanaees fon e .. 2.BFE ..|.. ... 98,106 |.. ...11/18/2021 ...|....07/15/2031 ...
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03027X-BS-8 ..... AMERICAN TOWER CORP ......vvvvvvvnnniiriinniineeeennnnnns s L 2.CFE o 96,243 |...82.6903 (O < T 2 AU | Y AR | B NN 2.300 |...... AE N 1 T R [T 2,300 |....11/18/2021 ...|....09/15/2031 ...
03076C-AG-1 ..... AMERIPRISE FINANCIAL INC .. .. 1.G FE ..|... ...98.6058 |... O e (L743) |0 o0 e 3.700 |...... 0.757 2,220 |....05/04/2021 ...|....10/15/2024 ...
031162-DE-7 ..... AMGEN INC s .. 2.AFE ..|... ...91.5094 |... O e o0 [0 e 3.350 |...... 3.379 ....02/17/2022 ...|....02/22/2032 ...
037735-CK-1 ..... APPALACHIAN PONER €0 ....veeeeeeneieeeeeemeieeeeeeeenns o wee [ e [T .. 2.AFE ..|... . 110.3145 |... 0 [ (2,080) |oveeeeeeeeeen0 [0 6.700 |...... 3.348 ...11/18/2021 ...|....08/15/2037 ...
037833-DT-4 ..... APPLE INC .. 1.B FE ..|... ..39,928 |...95.3613 |... O o 14 0 [0 1125 |...... 1.162 ....05/04/2020 ...|....05/11/2025 ...
04010L-AX-1 ..... ARES CAPITAL CORP .. 2.CFE ..|... ... 60,4083 |...99.0933 |... O e (199) |0 o0 e 4.200 |...... 3.856 ....04/18/2022 ...|....06/10/2024 ...
06051G-JS-9 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 105,000 |...91.7033 |... LU RN | N | RN | B SN 1.734 |...... 1.734 ....04/16/2021 ...|....07/22/2027 ...
06051G-KK-4 ..... BANK OF AMERICA CORP .. 1.G FE ..|... ... 50,000 |...85.0033 |... J I N | I FORRRRRt | B ISP | B AU 2.972 |...... 2.972 ....02/01/2022 ...|....02/04/2033 ...
06406R-AN-7 ..... BANK OF NEW YORK MELLON CORP 1FFE .. 167,652 |...96.0565 |. .0 .1.600 |......1.140 ...08/24/2021 .. 04/24/2025
064159-6E-1 ..... BANK OF NOVA SCOTIA 1.FFE .. . 99,911 (...97.1936 |. .0 .0.650 |......0.681 ....07/27/2021 .. 07/31/2024
06418B-AC-2 ..... BANK OF NOVA SCOTIA ... 1FFE .. ...99.4108 |. .0 ......2.440 |......2.440 ....03/07/2022 .. 03/11/2024 ...
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND .. .. 2.CFE ..|... ...95.1497 |... 0 [ 849 |0 0 e 3.625 |...... 4.862 ....04/22/2022 ...|....01/15/2026 ...
097023-DG-7 ..... BOEING CO .. 2.CFE ..|... ...94.2479 |... O e 478 o0 [0 2.1% |...... 3.064 ....03/03/2022 ...|....02/04/2026 ...
10112R-BC-7 ..... BOSTON PROPERTIES LP . .. 2.AFE ..|... ...85.5486 |... O e (A7) |0 o0 e 2.900 |...... 2.606 ....11/18/2021 ...|....03/15/2030 ...
10373Q-BT-6 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.F FE ..|... ...87.0845 |... I RN | N | RPN | B FN 2.721 |...... 2.721 ...01/10/2022 ...|....01/12/2032 ...
110122-DN-5 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... ...93.1821 |... O [ 82 |0 0 0.750 |...... 0.783 |IN ...... 130 |... ....11/09/2020 ...|....11/13/2025 ...
125523-AJ-9 ..... CIGNA GROUP .. 2.AFE ..|... ...96.3997 |... O e (1,121 |0 e l0 e 4.800 |...... 3.043 [FA ...... ,813 |... ....11/18/2021 ...|....08/15/2038 ...
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.AFE ..|... . ...98.2585 |... 0 [ (485) |0 o0 e 3.300 |...... 2.461 ....08/08/2022 ...|....10/30/2024 ...
14913R-2H-9 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... .. 124,841 ...93.3448 |... O e 32 o0 [0 0.800 |...... 0.826 ....11/09/2020 ...|....11/13/2025 ...
166764-BIi-9 ..... | CHEVRON CORP ... . 40,000 |...95.9179 |. .0 0 | .1.554 |......1.554 ....05/07/2020 .. 05/11/2025
172967-MZ-1 ... CITIGROUP INC .. 120,000 |...98.5546 |. .0 .0 .6.112 |......6.123 ...06/02/2021 .. 06/09/2027
172967-ND-9 ..... CITIGROUP INC .. . . 30,000 |...96.0573 |. .0 0 | .1.281 |......1.280 ....10/27/2021 .. 11/03/2025
210518-D0-6 ..... CONSUMERS ENERGY CO ...evvvvvnniiiiiniinieeciniieeeeens foen o . ..49,965 |...88.7263 |. .0 RN .4.200 |......4.204 ....08/01/2022 .. 09/01/2082 ...
22822V-AL-5 ... CROWN CASTLE INC +reeeeeeeeeee e e eeeeee e e eeeee e fren e .2.BFE .. 111,477 |...95.9019 |. . 100,000 108,220 |.. .0 (1,567) |. .4.300 |......2.498 ....11/18/2021 .. 02/15/2029 ...
22966R-AE-6 ..... CUBESMART LP .. 2.BFE ..|... .. 113,297 |...97.1956 |... . 100,000 |.. ...109,505 0 | .. (1,823) [ 4.375 |...... 2.302 ....11/18/2021 ...|....02/15/2029 ...
231021-AU-0 ..... CUMMINS INC .. 1.F FE ..|... . 59,891 |...93.6900 |... O e 22 o0 [0 0.750 |...... 0.787 ....08/17/2020 ...|....09/01/2025 ...
23338V-AQ-9 ..... DTE ELECTRIC CO .. .. 1.EFE ..|... . 49,798 |...89.0924 |... I R - N | RN | ) SO 3.000 |...... 3.047 ....02/16/2022 ...}|....03/01/2032 ...
24422EWL-9 ... JOHN DEERE CAPITAL CORP ... .. 1.F FE ..|... ... 74,795 ]...99.5078 |... O e 17 el [0 e 4.350 |...... 4.384 ....09/06/2022 ...|....09/15/2032 ...
2517M-AL-7 ..... DEVON ENERGY CORP .. 2.BFE ..|... .. 126,900 |...96.6609 |... O [ (1,084) |0 o0 e 5.600 |...... 3.637 ....11/18/2021 ...|....07/15/2041 ...
253393-AF-9 DICK'S SPORTING GOODS INC .. 2.CFE ..|... . 49,898 |...85.0255 |... O 9 0 [0 e 3.150 |...... 3.174 ....01/10/2022 ...|....01/15/2032 ...
25731V-AA-2 ..... [DOMINION ENERGY SOUTH CAROLINA INC . 1FFE .. ..74,954 |...83.8242 |. .0 .2.300 |......2.307 ....11/18/2021 .. 12/01/2031 ...
26442C-BG-8 ..... [DUKE ENERGY CAROLINAS LLC . 1.FFE .. ..74,954 |...87.6144 |. .0 .2.850 |......2.857 ....08/01/2022 .. 03/15/2032
291011-BR-4 ..... [EMERSON ELECTRIC CO ... 1FFE .. ..49,844 |...85.4757 |. .0 .2.200 |......2.235 ....12/07/2021 .. 12/21/2031
293641-BK-3 ..... [ENTERGY LOUISIANA LLC 1.FFE .. . 64,903 |...96.2008 |. .0 .0.950 |......1.001 ....09/28/2021 .. 10/01/2024
29444U-BC-9 ..|EQUINIX INC . .2.BFE .. . 60,208 |...97.5337 |. .0 ......2.625 |......2.487 ....03/03/2022 .. 11/18/2024 ...
3003411-AB-2 ..... EVERGY INC ... .. 2.BFE ..|... .. 103,875 |...90.2881 |... . 100,000 |.. 0 [ (486) |0 [0 e 2.900 |...... 2.338 ....11/18/2021 ...|....09/15/2029 ...
30225V-AP-2 ... EXTRA SPACE STORAGE LP .. .. 2.BFE ..|... ... 97,909 |...83.3497 |... . 100,000 |.. LU Y 22() I N | I RN | ) AN 2.200 |...... 2.463 ....11/18/2021 ...|....10/15/2030 ...
302316-BC-5 ..... EXXON MOBIL CORP s .. 1.DFE ..|... .. 104,128 |...98.1414 |... 0 [ (1,432) |0 o0 e 2.019 |...... 0.576 ...08/24/2021 ...|....08/16/2024 ...
302635-AJ-6 ..... FS KKR CAPITAL CORP ... AT .. 2.CFE ..|... ..57,423 |...96.2905 |... 0. 993 [0 0 1.650 |...... 3.3% ....08/07/2022 ...|....10/12/2024 ...
30303M-8N-5 ... META PLATFORMS INC .... 12 1.E FE . 103.2578 |... O e o0 [0 e 4.950 |...... 4.956 ....05/01/2023 ...|....05/15/2033 ...
341081-GG-6 ..... FLORIDA POWER & LIGHT CO .. 12 .. 1.DFE ..|... ...86.0189 |... L Y A NN | RN | B SN 2.450 |...... 2.468 ....01/12/2022 ...|....02/03/2032 ...
37940X-AN-2 ..... GLOBAL PAYMENTS INC 1, .. 2.CFE ..|... . 100.5258 |... O 8 0 [0 e 5.300 |...... 5.309 ....08/08/2022 ...|....08/15/2029 ...
38141G-XM-1 ... GOLDMAN SACHS GROUP INC ... 1,2, .. 1.F FE ..|... . ...92.09% |... ....124,960 O i (29) 0 [0 e 1.008 |...... 1.110 ....12/04/2020 ...|....12/09/2026 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC . 1, 1.F FE .. .50,000 |...85.4139 |. N ..50,000 |.. .0 ......3.102 |......3.102 ....01/19/2022 .. 02/24/2033 ...
438127-AA-0 ..... HONDA MOTOR CO LTD ... .. 1.GFE ..|.. . 75,000 |...96.9579 |... .12, .75, ITTTTTTTTIT 75,000 O 0 0 0 2.211 |...... 2.211 ...08/03/2022 ... |....03/10/2025 ...
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438516-CB-0 ..... HONEYWELL INTERNATIONAL INC ....covvviiniiiiiiiineeees s LAFFE e 24,998 |...95.4282 (O R | R PN | I AR | B RN 1.350 |...... 1.352 ....05/14/2020 ...|....06/01/2025 ...
440452-AG-5 ... HORMEL FOODS CORP .. 1.G FE ..|... ...97.9213 |... O e 0 [0 0.650 |...... 0.656 ....05/25/2021 ...|....06/03/2024 ...
46188B-AD-4 ..... INVITATION HOMES OPERATING PARTNERSHIP L . .. 2.BFE ..|... ...91.6158 |... O 3 0 [0 e 4.150 |...... 4.160 ....03/25/2022 ...|....04/15/2032 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO ... |- 1L.EFE ..|... ...88.5950 |... JLO I U (270 FOURRRRRt | B IUUPRRPRRPIN | B FOUN 2.739 |...... 2.433 ....11/18/2021 ...|....10/15/2030 ...
46647P-BT-2 ..... JPMORGAN CHASE & CO ... .| 1LFFE ... ...92.5701 LU RN | N | RN | B SN 1.045 |...... 1.045 ....11/12/2020 ...|....11/19/2026 ...
58933Y-BE-4 ..... MERCK & CO INC .. 1.EFE ..|... . ...85.5541 |... . . O e 10 0 o0 e 2.150 |...... 2.173 ....12/07/2021 ...|....12/10/2031 ...
59562V-AP-2 ... BERKSHIRE HATHAWAY ENERGY CO ......cevvvnnvvvvrnnnnnnnns foon voe | e [T .. 1.G FE ..|... .. 136,661 |. 106.7900 |... . 100,000 |.. ....132,595 O e (1,957) |0 e l0 e 5.950 |...... 2.977 ....11/18/2021 ...|....05/15/2037 ...
617446-8V-4 ..... MORGAN STANLEY ... .. 1.EFE ..|... .. 130,000 |...92.0203 |... . 130,000 |.. .. 130,000 JL I N | I APPSRt | B ISP | B AU 0.985 |...... 0.985 ....12/07/2020 ...|....12/10/2026 ...
61747Y-EL-5 ..... MORGAN STANLEY ... .1EFE .. .50,000 |...85.0981 .0 .2.943 |......2.943 ....01/19/2022 .. 01/21/2033
651639-AZ-9 ..... NEWMONT CORPORATION ... L2.AFE .. ..49,949 |...85.3235 |. .0 .2.600 |......2.611 ....12/06/2021 .. 07/15/2032
6533%K-BZ-2 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC . s L2.AFE .. . 49,986 |...83.8887 |. .0 ... 2.440 ... 2.443 ....12/08/2021 .. 01/15/2032 ...
654106-AH-6 ..... NIKE INC e [ 1,2 .. 1.EFE ..|... ...97.1646 |... O e 0 [0 e 2.400 |...... 2.429 ....08/25/2020 ...|....08/27/2025 ...
68389X-BT-1 ..... ORACLE CORP .. 2.BFE ..|... ...96.8174 |... O e 98 |0 [0 2.500 |...... 2.664 ....03/03/2022 ...|....04/01/2025 ...
716973-AE-2 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD .. .. 1.F FE ..|... . 100.2502 |... JU N N - ) APt | B ISP | B AT 4.750 |...... 4.769 ....05/16/2023 ...|....05/19/2033 ...
78015K-7H-1 ..... ROYAL BANK OF CANADA e | LEFE L. ...94.8001 |... LU SR 0 N | I RPN | ) AN 1.150 |...... 1.222 ....06/03/2020 ...|....06/10/2025 ...
80282K-AE-6 ..... SANTANDER HOLDINGS USA INC .. oo |- 2.AFE )., ...98.9484 |... 0 e (901) o0 o0 e 4.500 |...... 2.907 ....08/08/2022 ...|....07/17/2025 ...
80282K-BE-5 ..... SANTANDER HOLDINGS USA INC | 2.AFE L . 100.4757 |... . O o0 o0 [0 5.807 |...... 5.807 ...09/06/2022 ... |....09/09/2026 ...
80685X-AC-5 ..... SCHLUMBERGER FINANCE CANADA LTD .. .. 1.F FE ..|... ...94.5503 |... ...33,098 |.... . . O 8 0 [0 e 1.400 |...... 1.425 ...09/09/2020 ...|....09/17/2025 ...
808513-BN-4 ..... CHARLES SCHIIAB CORP ... .. 1.F FE ..|... . ...98.9365 |... 103,883 |.... . 105,000 |.. ....104,99% O i 18 0 [0 0.750 |...... 0.767 ....03/16/2021 ...|....03/18/2024 ...
808513-BU-8 ..... CHARLES SCHIAB CORP 1.FFE .. 130,799 |...99.5245 |. . 120,000 120,644 |.. .0 .3.750 |......0.534 ....05/04/2021 .. 04/01/2024
824348-80-8 . SHERWIN-WILLIAMS CO .2.BFE .. ..49,979 [...99.0114 |. ..49,993 |.. .0 .4.050 |......4.072 ....08/08/2022 .. 08/08/2024
824348-BR-6 ..... [SHERWIN-WILLIAMS CO ... . .2.BFE .. ..24,997 |...99.0969 |. .0 4.250 |......4.254 ....08/08/2022 .. 08/08/2025
828807-DF-1 ..... SIMON PROPERTY GROUP LP ...ovvvveviiiiiiniieeeceininns foen e .1.GFE .. 101,146 |...87.8092 |. .0 .2.450 |......2.284 ...11/18/2021 .. 09/13/2029 ...
828807-DX-2 ..... SIMON PROPERTY GROUP LP ...eeeeeeeeeeeeeee e eeeeeeis feen o N . 1.GFE .. ..49,403 |. 117.6392 |. .0 ......6.650 |......6.741 ....11/06/2023 .. 01/15/2054 ...
857477-BT-9 ..... STATE STREET CORP P . e 2,5 .. 1.F FE ..|... .50,000 |...84.0929 |... LU RN | N | RN | B SN 2.623 |...... 2.623 ....02/02/2022 ... |....02/07/2033 ...
86787E-BC-0 ..... TRUIST BANK e e eeeee e e eeeee e eeeeen e eeeen foeewen | [1,2 s .. 1.F FE ..|... .. 106,633 |...99.3491 |... 0 [ (2,646) |oveeeeeeeeeen0 [0 e 3.200 |...... 0.540 ....08/24/2021 ...|....04/01/2024 ...
87612E-BP-0 ..... TARGET CORP ...evvvvvvnniirernnnieessrnnnieeeseennnnnnens foen wen eeeeenn [1,2 s .. 1.F FE ..|... ... 74,868 |. 101.1943 |... O o 11 0 [0 e 4.500 |...... 4.522 ....09/06/2022 ...|....09/15/2032 ...
87971M-BN-2 ..... TELUS CORP .. eeeeeeeeeeeeeeeeeeeeeeeee e e eemmnee e [ wen | [1,2 s .. 2.BFE ..|... . 49,857 |...89.19%1 |... O e 12 0 [0 e 3.400 |...... 3.432 ....02/23/2022 ...|....05/13/2032 ...
882508-BP-8 ..... TEXAS INSTRUMENTS INC ...ovvivvinnnnniiiiiniineevvennnns foen vee e [1,2 s .. 1.EFE ..|... . 74,782 |...94.8154 |... O i 19 0 [0 e 3.650 |...... 3.685 ....08/10/2022 ...|....08/16/2032 ...
891147-20-8 TORONTO-DOMINION BANK ..o foe e .. 1.EFE ..|... . 49,798 |...83.6716 |... O e 19 |0 [0 e 2.450 |...... 2.4% ....01/05/2022 ...|....01/12/2032 ...
91159H-JD-3 ..... [US BANCORP .............. .1.GFE .. .50,000 |...83.5680 |. .0 .2.677 |......2.677 ....01/20/2022 .. 01/27/2033 ...
91324P-EB-4 . UNITEDHEALTH GROUP INC 1.FFE .. ..49,948 |...98.1430 |. .0 .0.550 |......0.585 ....05/17/2021 .. 05/15/2024
928563-AL-9 . VMWARE LLC .....cvvvnnnnn .2.CFE .. . 96,687 |...82.8934 |. .0 .2.200 |......2.587 ....11/18/2021 .. 08/15/2031
92939U-AG-1 WEC ENERGY GROUP INC . L2.AFE .. . 49,881 (.. 88.7816 |. .0 .2.200 |......2.237 ....12/06/2021 .. 12/15/2028
931142-EY-5 ..... [WALMART INC ....... .1.CFE .. . 74,769 |. 100.1109 |. .0 ......4.150 |......4.188 ...09/06/2022 .. 09/09/2032 ...
95000U-2T-9 ..... WELLS FARGO & CO . |- 2.AFE ..., . 55,000 |...98.2039 |... O 0 0 [0 0.805 |...... 0.804 ....05/12/2021 ...|....05/19/2025 ...
95000U-2U-6 ..... WELLS FARGO & CO ... . | 2.AFE L . 75,000 |...86.8504 |... LU RN | N | RN | B SN 3.350 |...... 3.350 ....02/23/2022 ...|....03/02/2033 ...
95000U-3C-5 ..... WELLS FARGO & CO . v (1,25 L L 2.AFE L . 75,000 |...98.9919 |... 0 0 0 0 4.540 |...... 4.537 ...08/08/2022 ...|....08/15/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 6,793,565 | XXX 6,210,733 6,605,000 0 XXX XXX XXX XXX
03066R-AD-7 ..... AMCAR 2021-2 B - ABS .... woo |- 1LAFE L) ...96.7149 |... ...96,715 |.... . 100,000 |.. O i3 0 [0 0.690 |...... 0.954 ....06/08/2021 ...|....01/19/2027 ...
14687T-AD-9 ..... CRVNA 2021-P2 A4 - ABS .. vee |- 1LAFE ). ...94.38% |... ...94,390 |.... . 100,000 |.. O 9 0 [0 0.800 |...... 0.811 ....06/15/2021 ...|....01/11/2027 ...
345280-HQ-0 ..... FORDF 2020-2 A - ABS .... e |- LAFE L) ...93.6788 |... ...93,679 |.... . 100,000 |.. O i (49) |0 [0 e 1.060 |...... 1.113 ...09/15/2020 ... |....09/15/2027 ...
34533G-AE-9 ... FORDO 2020-B A4 - ABS ... e |4 e | LA FE L ...99.2181 |... . . .. JLU N RN | I AP | B IEUPRRPRRRIN | B FRUN 0.790 |...... 0.792 ....06/16/2020 ...|....11/15/2025 ...
44891J-AF-5 ... HART 2019-B C = ABS ...ieevuniiiiiiiniiiiiiiiiiniineinnnns LAAFE L 68,041...99.8793 |.....cooeiiiinnnn 67,979 |ooeiiiiiiininnnns 68,061 0 fooevviiiieeee (D i 0 s 2.400 |...... 2.410 ...10/29/2019 ... |....06/15/2026 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE D - PART 1

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

€013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
58769V-AD-2 ..... MBART 2020-1 A4 = ABS ....evviiiiinniniiniinnineeneenns foee vee | s 4 s LAFE e 45,474 |...98.1947 L A4,654 i ABATS e85 475 0 [0 0 [0 0.770 |...... 0.772 | MON ..... ... 350 |....06/16/2020 ...|[....10/15/2026 ...
80286M-AC-2 ..... SDART 2022-2 A3 = ABS ....eeeeeeeeeeeeeemnnieeeeeennnns foee ven | s 4 s .. 1.LAFE .. ...99.4845 18 14221 [ 14221 0 [T 0 [0 2.550 |...... 3.011 [MON ..... ...08/23/2022 ... |....10/15/2026 ...
98163C-AD-2 ..... WOART 20C A3 = ABS ....covvveniiriiinninieriinnieeeennns foee ven | s 4 s .. 1.AFE .. ...98.8998 e 8,852 | 8UBAT [ 8UBAT 0 [0 0 [0 0.480 |...... 0.494 [MON ..... ....08/11/2020 ...|....11/17/2025 ...
98163L-AC4 ..... WOART 2021-B A3 = ABS ..ievvueieieeenrnneaeeennnneaeeens fooe vee | nnnees 4 . . 1.LAFE .. ...97.1687 46,151 | 47,496 [ 47,494 0 T 0 0 0.420 |...... 0.427 [MON ..... ...05/11/2021 ...|....06/15/2026 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 494,600 | XXX 476,990 494,708 494,607 0 (36) 0 o[ XXX XXX XXX 240 5,284 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 7,288,165 | XXX 6,687,723 7,099,708 7,238,961 0 (21,685) 0 0 [ XXX XXX XXX 53,613 186,051 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 20,546,133 | XXX 18,949,822 20,496,500 20,542,294 0 3,764 0 0 XXX XXX XXX 118,573 377,907 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,755 | XXX 5,771 5,630 6,116 0 139 0 0] XXX XXX XXX 2 247 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 115,115 [ XXX 106,510 107,944 108,852 0 (2,162) 0 0 [ XXX XXX XXX 263 3,221 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 494,600 | XXX 476,990 494,708 494,607 0 (36) 0 o[ XXX XXX XXX 240 5,284 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 21,161,603 | XXX 19,539,093 21,104,781 21,151,869 0 1,706 0 0 XXX XXX XXX 119,102 386,659 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 14,247,347 1B .. 174,778 1D .$ ..o 330,698 1E.$...cccoovinenene 726,091 1F ..$ ..o 2,095,953 1G ..$ ..o 919,218
1B 2A .934,474 2B .. .591,829
1C 3A .0 3B..




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-GP-0 ......... UNITED STATES TREASURY .....iiiiiuuuniiiiiiuiisiiiiiiiiiss e s s ittt s s s seesii s e s s eesuissesseesnnnsesseessnnsseseessnnnsens | anneeseesssnnnnes 0 03/24/2023 ... [ VAT TOUS wuruuniiiiiuunniitiittt e et tett e e st ee s e s et e a e e e e rea e e e e rre e e e e e rra e s e e e et e e erar e e erees
0109999999. Subtotal - Bonds - U.S. Governments
30303-8N-5 ... META PLATFORUS INC ..t eoesteeseeeseeeseeeeseeeeseeeeseeessseeesseessssessseessse et s s ee st esntesneesceen ....05/01/2023 .. | J P MORGAN SECLRITIES
716973-AE-2 . ..|PFIZER INVESTMENT ENTERPRISES PTE LTD C ..05/16/2023 ... [BANC OF AMERICA/FIXED INCOME
828807-DX-2 ......... SIMON PROPERTY GROUP LP i, . ", ....11/06/2023 ... [BANC OF AMERICA/FIXED INCOME . .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 175,000 0
2509999997. Total - Bonds - Part 3 245,763 245,000 178
2509999998. Total - Bonds - Part 5 49,957 50,000 0
2509999999. Total - Bonds 295,720 295,000 178
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999

295,720
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
MERRILL LYNCH PIERCE
91282C-DQ-1 ...|UNITED STATES TREASLRY ....coovvvvviiiiiiiineneinn [ oo ..12/04/2023 . [FENNER & SMITH INC. ... oeeeeeeeiiiiiiiiiiins | 528,978 |....vvvvnnnee 580,000 |.....ccc... 564,639 |............ 567,255 |..oooeeieeennn (VN F 2,873 [coiiiiiiiinnne [V F 2,873 |oooeiiiiiiis [N . 570,128 |..ooooeeeeennns (VN A (41,150)|......... (41,150) fvevvvennnee 10,363 |.. 12/31/2026 .
Bank of Montreal
91282C-EF-4 .. |UNITED STATES TREASLRY ....ooovvvvviiiiiiiiiinennn [ oo ..10/19/2023 . [ Chicago ......ccvvvvvvvveeesooveiieiiiiiiiiiiins o, 92,105 |.evvvvnnnnnne 100,000 |............. 98,317 [ 98,530 [cevvveveiiinnnns [V F 263 [ [V 263 |ooeeieeieeees [V F 98,793 |ooiiiiiiiienns (VN F, (6,688)]........... (6,688)].............. 2,637 [..03/31/2027 .
MERRILL LYNCH PIERCE
91282C-FB-2 .. |UNITED STATES TREASLRY .......ocovvvvvevviennennns[oeeenns .10/19/2023 . | FENNER & SMITH INC. ... ... 184,414 ... ... 200,000 ... 199,578 .. 0. 0. . (15,261)]......... (15,261)]... , ..07/31/2027 .
0109999999. Subtotal - Bonds - U.S. Governments 880,000 862,534 0 0 (63, 100) (63,100) 19,710 XXX
091096-ND-5 .. | BIRMINGHAM ALA WTRWKS BRD WTR REV .. ..10/27/2023 . [ Adjustment .... 215,000 ....215,000 0. L0 (830)].... (830)].... ..01/01/2024 .
13017H-AK-2 .. | CALIFORNIA EARTHQUAKE AUTH REV ..07/01/2023 . [Maturity @ 100.00 .. 20,000 |.. ..20,000 |.. L0 0 .0 ..07/01/2023 .
196335-AZ-6 .. | COLORADO BRDG ENTERPRISE REV ..07/05/2023 . [Call @ 100.00 L0 0 .0 .. 12/31/2023 .
3137F8-BJ-1 .. | FHR 5058 CN - CMO/RWBS .. ..11/27/2023 . [Various .... L0 0 .(1,892) ..10/15/2026 .
3137FA-RE-0 .. | FHMS K-727 A2 - CMBS .. ..12/01/2023 . [Paydown . L0 0 ..07/25/2024 .
3137FV-NA-6 .. | FHUS K-106 A - CMBS ..09/25/2023 . Paydown . L0 0 ..03/25/2025 .
3138EM-A2-7 .. | FN AL4524 - RMBS ..12/01/2023 . [Paydown ... 0. L0 ..09/01/2043 .
59333N-N9-0 ... | MIAMI-DADE CNTY FLA SPL OBLIG ..........cceeens [ oeenns ..03/27/2023 . [Call @ 100.00 L0 L0 .0 ..04/01/2023 .
644650-CX-2 ...| NEW HAMPSHIRE MUN BD BK ..02/15/2023 . |Maturity @ 100.00 .. .. 0. 0. .0 ... .0 ... ..02/15/2023 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 502,681 505,226 507,634 0 0 (2,722) (2,722) 8,970 XXX
MARKETAXESS CORPORAT ION
025816-CK-3 .. | AMERICAN EXPRESS CO .....evvvvvvvvvrrnrrnnnenninans [ eeeeens ..08/30/2023 . ... 114,021 ... .. 115,000 .. 114,989 0. (978).... (978)].... ..11/03/2023 .
037833-DV-9 .. |APPLE INC .......... ..05/11/2023 . [Maturity @ 100.00 .45,000 0 .0 ....0 ..05/11/2023 .
06368F-AG-4 .. |BANK OF MONTREAL ... ..08/30/2023 . [BARCLAYS CAPITAL INC .. ... 73,542 ... L(1,444) ... (1,444)) ..03/08/2024 .
MARKETAXESS CORPORAT ION
13607G-RS-5 .. | CANADIAN IMPERIAL BANK OF COMMERCE .... ..08/30/2023 . ....83,727 |... L0 L0 ...(1,269)f... .. 12/14/2023 .
13607H-VC-3 .. | CANADIAN IMPERIAL BANK OF COMMERCE . ..06/22/2023 . [Maturity @ 100.00 .85,000 L0 0 .0 ..06/22/2023 .
14688D-AB-7 .. | CRVNA 2022-P1 A2 - ABS .. ..12/11/2023 . [Paydown .......... .98,775 L0 0 ..05/12/2025 .
166764-BV-1 .. | CHEVRON CORP ......ooovvvriiiiiiiiiiiiiiiiineeeeees | e ..05/11/2023 . [Maturity @ 100.00 .. ....15,000 |... 0. L0 ..05/11/2023 .
172967-GL-9 .. | CITIGROUP INC ...evvvvvvrrvrrrnrnnnnninnnnnninnnnnns | eeeeens ..03/01/2023 . [Maturity @ 100.00 ....36,000 |... L0 L0 ..03/01/2023 .
20030N-CR-0 .. | COMCAST CORP ......ooovviiiiiiiiiiiiiiiiiiiiieeeeeen [ e | 05/02/2023 . [Not Available ....99,017 |... 0. L0 ..04/15/2024 .
24422E-VE-6 .. | JOHN DEERE CAPITAL CORP . ..04/06/2023 . [Maturity @ 100.00 ....15,000 |... 15,000 L0 L0 ..04/06/2023 .
26442E-AD-2 ...| DUKE ENERGY OHIO INC ..09/01/2023 . [Maturity @ 100.00 ...100,000 |... .. 100,000 0. L0 ..09/01/2023 .
MERRILL LYNCH PIERCE
20364W-BF-4 .. |ENTERGY LOUISIANA LLC ... ..08/30/2023 . | FENNER & SMITH INC. ... ....26,692 ... 27,000 0. L0 ..11/17/2023 .
30166B-AB-8 .. |EART 2022-4 A2 - ABS .... ..06/15/2023 . [ Paydown ... 135,664 |... .... 135,664 L0 L0 ..08/15/2024 .
34533G-AE-9 ...|FORDO 2020-B A4 - ABS ... ..12/15/2023 . [Paydown ........coevvvviiiisooniiiiiiiiiiiiins |, 9,193 [ 9,193 0. L0 ..11/15/2025 .
380144-AD-7 .. | GMALT 2021-2 A4 - ABS ..10/20/2023 . Paydown . 100,000 .100,000 |.. L0 0 ..05/20/2025 .
44891J-AF-5 .. |HART 2019-B C - ABS ..12/15/2023 . [Paydown ... .21,939 L0 0 ..06/15/2026 .
46124H-AA-4 .. | INTUIT INC ............ ..07/15/2023 . [Maturity @ 100.00 .20,000 L0 0 ..07/15/2023 .
58769V-AD-2 .. | MBART 2020-1 A4 - ABS ..12/15/2023 . [ Paydown . 4,525 ... 0. L0 ..10/15/2026 .
69371R-08-2 .. | PACCAR FINANCIAL CORP ... ..06/08/2023 . [Maturity @ 100.00 ....20,000 |... . . L0 L0 ..06/08/2023 .
69371R-09-0 .. | PACCAR FINANCIAL CORP ... . |..08/11/2023 . [Maturity @ 100.00 ....80,000 |... 80,000 s .. 79,979 |.. 0. 21 .. . . .. L0 ...80, L0 ..08/11/2023 .
78015K-7G-3 .. |ROYAL BANK OF CANADA ..04/17/2023 . [Maturity @ 100.00 ...... |oeceeeeeeeeenieninnns |oeeeeeennns 135,000 [.ooeeeennnns 135,000 [vvvvvrenens 134,914 |............ 134,901 [oovvviiiiiienns (VN [ [V O [ O [N FRRR 135,000 [oevvvvvvrnnnns 0 ..04/17/2023 .
PERSHING DIV OF DLJ SEC
78015K-7J-7 .. |ROYAL BANK OF CANADA .... ..08/30/2023 . [LNDING ... ....84,204 ... .. 84,086 |.. ...84,997 |.... ..10/26/2023 .
80286M-AC-2 .. | SDART 2022-2 A3 - ABS ..12/15/2023 . [Paydown . .35,779 35,776 35,779 |. ..10/15/2026 .
80287E-AD-7 .. | SDART 2021-3 B - ABS .... ..06/15/2023 . [Paydown ... ...79,103 |... .. 79,100 |[.. ...79,103 |.... .. 12/15/2025 .
PERSHING DIV OF DLJ SEC
89114T-ZR-6 .. | TORONTO-DOMINION BANK ... ..08/30/2023 . [LNDING . .. 74,962 |. L0 L0 .(1,338)].... ..03/08/2024 .
89236T-HF-5 .. | TOYOTA MOTOR CREDIT CORP ..08/14/2023 . Maturlty @ 100.00 99,984 L0 0 .0 ..08/14/2023 .
89237V-AB-5 .. | TAOT 2020-C A3 = ABS ....cceeiiiiiiiiiiieeieeeeen [ oo ..10/16/2023 . [ Paydown .. 25,838 |.. L0 L0 ..10/15/2024 .
98163C-AD-2 .. |WOART 20C A3 - ABS .....oooevviriiiininnnn [ e ..12/15/2023 . [Paydown ... .. 22,607 |.. 0. L0 .. 11/17/2025 .
98163L-AC-4 .. | WOART 2021-B A3 - ABS ........ccooeeeeeiiiiiiiiess [ oo |0 12/15/2023 . [ Paydown ... .. 52,501 |.. 0. Ol ..06/15/2026 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,790,866 1,797,929 1,811,896 1,802,807 0 (2,280) 0 (2,280) 0 1,800,527 0 (9,661) (9,661) 18,590 XXX
2509999997. Total - Bonds - Part 4 3,099,045 3,183, 155 3,182,064 3,174,669 0 (142) 0 (142) 0 3,174,527 0 (75,482) (75,482), 47,269 XXX
2509999998. Total - Bonds - Part 5 44,446 50,000 49,957 0 0 2 0 2 0 49,959 0 (5,513) (5,513) 1,268 XXX
2509999999. Total - Bonds 3,143,491 3,233,155 3,232,021 3,174,669 0 (140) 0 (140) 0 3,224,486 0 (80,995) (80,995)| 48,537 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 3,143,491 XXX 3,232,021 3,174,669 0 (140) 0 (140) 0 3,224,486 0 (80,995) (80,995)| 48,537 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
BANC OF AMERICA/FIXED

22822V-BC-4 ...[CROWN CASTLE INC ....eevvvvevnnvnninnnnninnns [ eeeeees ..04/24/2023 .| BANC OF AMERICA/FIXED INCOME .. |..10/23/2023 .[INCOME .........ocoevvviiinns Jovnnnnnnnnnns 50,000 |........... 49,957 |........... 44,446 |............. 49,959 [.....evvvnnnnnnes [ A 2 i [ 2 i [\ P [ PP, (5,513)]..ccnnnnn (5,513)]..cceennns 1,268 [..oovvnnnnnnneees 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 50,000 49,957 44,446 49,959 0 2 0 2 0 0 (5,513) (5,513) 1,268 0
2509999998. Total - Bonds 50,000 49,957 44,446 49,959 0 2 0 2 0 0 (5,513) (5,513) 1,268 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

49,957

44,446

49,959

(5,513)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
MERRILL LYNCH PIERCE FENNER & SMITH INC.
UNITED STATES TREASURY ....oeieeeiiieeeeemnieeeeees | e .| 11/728/2023 . 02/29/2024 . |.. 148,708 |.... 0. 150,000 |.... 147,986 [..ooeeeiiiieeeen O [ 0]...220.000 [ 5.415 | ....
UNITED STATES TREASURY [T PR ..12/28/2023 .| Bank of Montreal Chicago ... 06/27/2024 . |.. 585,026 |.... .0].. 600,000 |.... ...584,773 beeeieienennnnnnn. 0]000...0.000 J....eleees 5.265 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 733,734 0 0 0 750,000 732,759 0 0 XXX XXX XXX 0 0
0109999999. Total - U.S. Government Bonds 733,734 0 0 0 750,000 732,759 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 733,734 0 975 0 0 750,000 732,759 0 0of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 733,734 0 975 0 0 750,000 732,759 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 733,734 0 975 0 0 XXX 732,759 0 0] XXX XXX XXX 0 0

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

1A ....585,026 1B .. .8

1B ...0 2B.. ..$
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Citizens Bank ... Riverside, Rl ..o [ 0.000 [-eeeeeeeeeeieeeeeeeieees O e 0 e 1,923,313 |..XXX.

Wells Fargo Bank Northwest, San Francisco, CA vvivvvvvvieviinniiieniee | veeeiies o, 0.000 700,268 |..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 11,869 [ XXX
0199999. Totals - Open Depositories XXX XXX 0 2,635,450 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 2,635,450 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX

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

1. January....o.d 2,211,538 4. April.. | 1,491,793 7. July. o 1,557,810 10.  October.
2. February...|.cocoiiiinnnns 2,206,865 5. , 8. , 11.  November...
3.  March 1,700,756 6. June 1,556,663 9. September 789,668 12.  December 2,544,247

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Transport Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9 .......
94975H-29-6 .......

ALLSPRING: TRS+ MM_I

|F|RST AMER:TRS 0BG V

........... 12/04/2023 ..........
........... 12/04/2028 ..........

8209999999.

261908-10-7 .......
94975P-40-5 .......

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

|DREYFUS TRS 0BS CM INST

B 12/26/2023 ..........

........... 12/01/2023 ..........

8309999999

8609999999

- Total Cash Equivalents

274,913

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

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

Type of Book/:djusted ¢ Book/Adeusted °
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ......cccoeeveveveveeccenn AL iiis eiieie| ettt [eeene e ea et enenas (V1 (V1 (V1 0
2. AlaSKa ..o AK oo e ] e e [ [V [V 0
3. ArZONA oo AZ |.... B | e [t [V [0 119,924 |............. 116,871
4. Arkansas ... AR |..... B...... RSD BY INS CODE, SECTIONS 23-63-206(1)(B) &
(C) ettt e [V [ R 134,751 | 127,194
5. California .......ccooeeovivieirieieeene CA |.... B...... RSD FOR WC BY INS CODE, A SEC 11690-11719 .| [V [0 231,216 |..cooee. 223,760
6. Colorado .......ccceeviiririririiirieieinn CO oo et | e et [ [V [V 0
7. Connecticut .........cocveveveveueueenne. CT fooeer v | e o (V1 [V [V 0
8. Delaware ........ccccoceviiiiiiciees DE |..... B...... RSD BY INS CODE, SECTION 513(B) ..cocvevvceices oo [ [ R 129,954 |............... 121,388
9. District of Columbia .................... DC e cevveee| ereeieieee ettt [ee et (V1 (V1 [V 0
10, FIOMAA coovviiiieieicicieirinssseeiens FL [ i | e [ [ [V [V 0
11, GEorgia .....cooeveeeveeereeereeereeeen . GA i B...... RSD BY OCGA 33-3-8 THROUGH 33-3-10 ......oooreee e [V [0 105,029 |......cooeee 97,243
12.  Hawaii
13, 1daho e
14. lllinois
15. Indiana
16, 1OWA .o A ||
17, KanSas .....ccooceeveeneeienieeieeeeen K8 el s
18, Kentucky .....occoevviviiiiiiiiieice e KY et ]
19, LouiSiana ......cccoceeveeeneeieeenee LA i ] s
20. Maine .....ccoevvvvenienieicieen l ME |
21, Maryland ......cceoeeeiviiininninneeee MDD || e
22. Massachusetts ... . RSD BY GEN LAWS, CHAPTER SEC 61 & 62 ...
23, Michigan ......ccoccoveeninninnenn MU |
24, MINNESOLA ..o N Lot ] s [oeee e [ [V [V 0
25, MISSISSIPPI cvvcvveeeiiererereieeieeree M it ] ettt [reee e [V [V [V 0
26.  MiSSOUN ...oovvieiieiiiiiciccceic e RSD BY INS CODE, CHAPTERS 374 TO 381 ....ccccootforrnriiciciniiinns [ [V 25,570 | 23,832
27, MONANA ..o T s ] e [eeeeee e (V1 [V [V 0
28.  NEDraska ........cocoeeveeerinnneiee et NE Lot ] e [oeeeeeeieie e [ [V [V 0
29, NEVAAA ...cooveececciieeeeeeeeeeeed NV Lo ] e [eaeeee e (V1 (V1 (V1 0
30. New Hampshire .......cccoooveeveecee . NH ] e feensieesieesieeene O e O o O L
31.  New Jersey ....
32. New MexiCo ........cccovvviriiiniinns
33, New YOrK ..coocvviiiieiieieeiceiees
34. North Carolina
35.  North Dakota .......cccccoueeuereennene
36.  ONIO .oovveiiiieiie i
37. Oklahoma ........ccccceceiiiiiiiinnne.
38.  Oregon ....cocceeveiiiiieeee e
39. Pennsylvania .........cccoceoveniennnns
40. Rhode Island ..
41.  South Carolina
42.  South Dakota .........ccceeevieniieneene
43. Tennessee ...........cccocvvvicienne
44, TEeXAS weeeoeeieeeeeeeeie e
45, Utah ..o
46.  Vermont ........cccceeeveiieieenieeeen.
47, Virginia .....cooeevveeieeiiiiceceeee
48.  Washington .........ccccceeviivinnnn.
49. West Virginia ..
50.  WIiSCONSIN ...oovviiiiiiieieeieeeeee
51. WyYoming ......ccccceeveeiueniieniennenns
52.  American Samoa ..............c......... AS |t ceiiis] ettt [erseae et (V1 [V [V 0
53, GUAM ..o GU [ e | e e [ [V [V 0
54. Puerto RiCO ........ccccccevevevereriinnnns PR |t ceiies| ettt [ereeaennese et (V1 (V1 [V 0
55.  U.S. Virgin Islands ..........ccccccceuene. VI [ e | e e [V [V [V 0
56. Northern Mariana Islands ........... MP [ e | s [ [V [V [V 0
57.  Canada .......ccccoooevieeieiinnns CAN it e et [t [ [V [V 0
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 3,387,761 3,207,367 2,070,994 1,955,411
DETAILS OF WRITE-INS
B80T, ittt [eeaen crnes | eteeeee ettt ettt s s st s s essan s senens [eseseseaeesese et eseseseas [enesese e seseaeass s sesens |eaeseaes et [oret et nenenas
5802, ..o s e | ettt ennes [reneseseiee et ste e sens [oene ettt eseenens [ere et es [rest et
5803, ...ttt [ereaen crnes | eteaeee sttt ettt s s st s seseasnnenens [reseseseaeeseseseseseseseas [eneseseseseseseassesenesens |eaeseaes st seseases [oret et eaenas
5898. Summary of remaining write-ins for
Line 58 from overflow page ............., XK o XXX [oeeeeieeeeeeeeena [ [ [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0
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