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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

Showing all Real Estate
5 6

SCHEDULE A - PART 1

OWNED December 31 of Current Year

1 Location 4 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Held for the Production of Income
Land - 4.8 8CreS....cciviriersrirri e [Sachse. ..o, [TX.... J04/01/1991]03/10/2000] ................ 46,203 | [ I 46,203 | 46,203 |0 | [ I 1 IO [ [
0499999. Total - Properties Held for the Production of INCOME..........ciiuiuciiiiiiisiiis s snesnesnsees | consensensansans 46,203 | [ 46,203 | ..o 46,203 | [ [ I 1 I [ [
9999999, TOMAIS. ...ttt ene st netnnine | ereerereniees 46,203 |....ooviinn [ 46,203 | ................ 46,203 |....ooovviiann [ [ e [ [




Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year
3 5

1 Location 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements

c03

NONE




Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Year, Including Payments During the Final Year on "Sales under Contract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) by | Permanent | Book/Adjusted Foreign Earned Repairs,
Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changes in Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred
Property Sold
Land - .936 aCreS.......cooirirrinieneisee e [Sachse.....ccooocoonrnien.n. [TX.... ]06/20/2002. | City of Sachse, Texas..........ccooocoeess | coorvrcrinines 9,051 |, [ [ [ 9,051 | .o 39,000 [..coooininenen0 | e 29,949 [ ... 29,949 [..iiiiiiin, [ 3,362
0199999. Total = ProPerty S0I0. ... .. ittt sttt enins | ereensensenias 9,051 |, [ [ [ 9,051 | oo 39,000 [...oooovininenen | i 29,949 [ ... 29,949 [ ., [ 3,362
9999999, TOAIS. ...ttt enies | ereenienseneas 9,051 |, [ I [ I [ 9,051 | .o 39,000 [....oooovenenn0 | i 29949 [ ............ 29,949 [..oiiiiin. [ 3,362
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. BA-Pt. 1
NONE

EO4, EOS, EO6, EO7



Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest

U.S. Government - Issuer Obligations
912810 DT 2.. [U.S. TREASURY BONDS 9.875 11-15-15......ccovvvurmrcrrrnns | cvvevens | e 9.875 [NM15] 11/15/2015 [ ...coovvveees | cevvvirrnnee 136,666 105,000 [..154.3750].............. 162,094 ............. 147,558
912827 L8 3... |U.S. TREASURY NOTES 5.75 8-15-03.......ccomuerrverrenrannes | cvveveen | wevrnne 5.750 | AF15 | 08/15/2003 | .. 3,482,957 3,490,000 |..102.7810 3,587,057 3,426,855 |..
912827 N8 1.. |U.S. TREASURY NOTES 5.875 2-15-04 ......cocvvvermerrrnnes | covevenn | e 5.875 | AF15 | 02/15/2004 | .. 3,465,038 3,450,000 |..105.1560 3,627,882 3,490,508 |..
912827 X8 0.. |U.S. TREASURY NOTES 6.875 5-15-06.........ccvvveurrrrrees | coveveen | wevrnne 6.875 | NM15/ 05/15/2006 | .. .115.0630 ...
912827 4H 2.. |U.S. TREASURY NOTES 5.50 5-31-03........ccomuerrverrmmrrnnes | coveveen | wevrnne 5.500 | NM1505/31/2003 | .. .101.75001 ...

02/01/1994 1 ....... 6.400
01/10/1997 | ....... 6.081
01/11/2001 | ....... 5.460
03/10/2000 | ....... 6.666
02/01/1999 | ....... 4.710

912827 4V 1.. |U.S. TREASURY NOTES 4.75 11-15-08........coooemrrererins | e | e 4.750 |NM15| 11/15/2008 | .. ..109.1560 ... 11/30/2001] ....... 4.527
912827 6T 4...| U.S. TREASURY NOTES 5.00 2-15-11 AF15|02/15/2011 | .. 2,210,571 2,000,000 |..109.8750|......... 2,215,625 10/10/2002] ....... 3.500
912827 7B 2.. | U.S. TREASURY NOTES 5.00 8-15-11.....cccovvreuerrerariiins| o e AF15 | 08/15/2011 | ....cvevennns 2,983,708 3,000,000 |..109.6560 3,289,680 2,982,188 12/20/2001] ....... 5.079
0199999. | U.S. Government - Issuer Obligations TS v 15,241,191 |........ 14,990,000 |... XXX...... [cocveeene 15,938,946 |......... 15,280,312 |.........285,952 |........709,570 |.........(23,350) | ...cocovcccccee0 | o0 [ XXX XXX..... [ .. XXX.....
0399999. | Total - U.S. GOVEIMMENL...........oriuuiriesierieesereeesereessereessesess s sess s, | crnessi 15,241,191 |......... 14,990,000 |... XXX...... [ cccveeeee 15,938,946 |......... 15,280,312 |.........285,952 |........709,570 |.........(23,350) | ...cocovccenccec0 | v 0 [ XXX [ XXX..... [..XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Delaware
[246361 AT 6.. [ DELAWARE RVR PT AUTH 5.625 1-15-09 [ [......5.625 [ JJ15. [01/15/2009 | 01/15/2003 [100.000 [ ....c....vvvevc. 15,000 | ...15,000 [..110.5690]... 16,585 | 0 ....1[07/30/1971] ......5.625|
\ | DIBIBWATE. ..rrvvveeeerssssseeeeeeeeesssssssseeeeeesssssss a1 | 15,000 | ...15,000 [...XXX......... 16,585 | 0 [ XXX [ XXX...... [ XXX.ooo |
Florida
[233559 JV 6...| DADE CNTY FL SEAPORT 6.80 10-1-03........cccccccnsrsre [ [......6.800 [ OA....[ 10/01/2003 | 04/01/2003 ]100.000 | 159,885 | 160,000 [..103.8890]... 158,117 | 0 J.....1[04/09/1979] ......6.900 |
\ | FTOMOAL e reveeeesssssseeeeeeeessssssseeeeeesssess s eesseesss e e \ 159,885 | 160,000 [...XXX......]... 158,117 | 0 [ XXX [ XXX...... | XXX..oo |
United States
3134A4 MF 8. |FHLMC 6.25 03-05-12 NC......ccooooonorrinrarinsnricssencinsrrienns [ [.......6.250 [ SM05] 03/05/2012 [ 03/05/2007 [100.000 2,994,423 3,000,000 |..109.7810 3,293,430 2,994,060 93,750 |... 02/27/2002] ....... 6.277

803

[ — 2,994,423 3,000,000 |.... 3,293,430 2,994,060 93,750 |.ooiieeeren363 |0 |0 XXX XXX..... XXX
Total States and US....... 3,169,308 3,175,000 |.... 3,476,237 ..3,168,490 |.. 105474 [ .ie508 [0 [0 XXX XXX..... XXX
2599999. | Special Revenue & Assessment Obligations - Issuer Obllgatlons 3,169,308 3,175,000 |.... 3476237 ... 3,168,490 |. 105,474 |..ooce0e0e 508 |0 | 0 | XXX XXX..... XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities

United States

31339L NK 2.. |[FHR 2395 VH VADM 6.0 12-15-16........ovoovrerrenrrnrennirnrinns | cevenes 6.000 | MTHL| 12/15/2016 | 04/15/2007 | ......ccccco. | cevrrrenne 3,879,567 |........... 4,000,000 |..104.3750]........... 4,175,000 |........... 3,867,500 12/11/2001 ] ....... 6.863
31392B XL 5.. |[FNR 2002-2 QD SEQ 6.0 11-25-29.......ovvevrmrerrrreierirenes | eevennes | cvvend 6.000 | MTHL| 11/25/2029 | 12/25/2005 | ............ 3,409,514 3,500,000 |..104.8750 3,670,625 3,395,000 01/22/2002] ....... 7.268
31392F BQ 9. | FNR 2002-70 QG PAC 5.50 6-25-31.....coesrrrerrnesrieniinnes | erennee | cvesnns 5.500 | MTHL| 06/25/2031 | 05/25/2013 | ............ 2,528,623 2,500,000 |..101.2500 2,531,250 2,529,297 09/25/2002] ....... 5.330
[ — 9,817,704 10,000,000 |...XXX......[.........10,376,875 |........... 9,791,797 |..........48,958 |.......455417 |......25907 | ..o [0 XXX XXX..... XXX

L S T LT VLT —— 9,817,704 |. 10,000,000 L9,791,797 |........48958 |.......455417 | ........25907 | ..o | o0 XXX XXX..... XXX

2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities 9,817,704 10,000,000 9791797 | o855 417 25907 |0 | e 0 | XXX XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment OblIgatioNS...........c.uccrrerrurirensresriseie s sesessesseneenes | ceseeens 12,987,012 |......... 13,175,000 | ... XXX......] ........13,853,112 | ......... 12 960,287 |..... 112484 | ......... 560,891 |.........26415 | ..ccocoeeeee0 | 0 XXX XXX..... XXX

Public Utilities (Unaffiliated) - Issuer Obligations

United States
144141 CH9..CAROLINA P &L 6.80 8-15-07 NC..
233293 AH 2.. | DPL INC 6.875 9-01-11 NC...........
233331 AE 7.. |DTE ENERGY CO 7.05 06-01-11 NC...

............... 6.800 | AF15 | 08/15/2007
....... 6.875 | SM... | 09/01/2011] ..
....... 7.050 | DJ.... [06/01/2011

10/31/2001] ....... 5.315
10/31/2001] ....... 6.642
07/16/2002 | ....... 6.172

3,500,000 |..112.8710 3,950,485 3,756,200 89,911 238,000 |...
..4,000,000 |....83.7950...........3,351,800 91,667 |........ 275,764 |...
..1,000,000 |..110.9780 1,109,780 |.... ...35,250 |...

UNIEA SEALES......cvvveerceeeserceisesesseies e sessses s XXX...... ....8,412,085 |........... 8,882,030 |......... 187,453 |........ 549,014 |.........(46,659) | .cccocovccrnec0 | vvrrecriceenn0 [ XXX [ XXX [ XXX
3299999. | Public Utilities (Unaffiliated) - Issuer OblIGations............c..ue.uurreeeessereesesnerseessnnesssesssssssessssessesessesseeenns XXX...... ....8,412,085 |........... 8,882,030 |......... 187,453 |........ 549,014 |.........(46,659) | ..ccoocorccenee0 | vvrrecriceenn0 [ XXX XXX [ XXX
3899999. | Total - Public Utilities (Unaffiliated)..............coerrrrrermrreeeeserresesserseessnnesrssssssesessssessesssssessesssnnnes XXX...... ....8,412,085 |........... 8,882,030 |......... 187,453 |........ 549,014 |.........(46,659) [ .ccoooorrccenecn0 | cvrrerriceenn0 [ XXX [ XXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00184A AB 1..[AOL TIME WARNER 6.75 4-15-T1 NC.......covvevrrvermmmrrrriens | crvevens | e 6.750 [ OA15]04/15/2011 .103.9910]...........1,039,910 [.......... 1,005,470 |.........14,250 |........... 67,500 05/09/2001] ....... 6.674
02003X AA 8..| ALLTEL OHIO LP 8.00 8-15-10 NC.. AF1508/15/2010 .. .120.1940 ... 998,899 80,000 |... 09/01/2000 | ....... 8.016
040422 AB 3.. | ARISTECH CHEMICAL 6.875 11-15-06 NM15| 11/15/2006 ...98.1410 ......... 1,472,115 | ........ 1,397,200 | ........ 13,177 |........ 103,125 | ... 09/01/2000 | ....... 8.310
054937 AB 3.. | BB&T CORP 6.375 6-30-25 P/C 6-30-05 DJ30 |06/30/2025 ..108.0160 ... ..63,750 | ... 06/25/1998 | ....... 6.389
080555 AD 7.. | BELO A.H. CORP 7.125 6-1-07 NC DJ.... |06/01/2007 ..109.2050 | ... 142,500 | ... 09/01/2000 | ....... 8.642
126410 JW 0..| CSX TRANS ETC B 5.95 4-15-08 NC.. OA15|04/15/2008 | . ..109.2500 ... .119,000 | ... 09/01/2000 | ....... 7.630
205887 AQ 5..| CONAGRA INC 6.70 8-1-27 PUT 8-1-09 08/01/2027 | .. .113.9180 ... .134,000 | ... 09/01/2000 | ....... 7.268
20825C AA 2. | CONOCO PHILLIPS 3.625 10-15-07 NC OA15/10/15/2007 | . ..100.8480 ... 10/02/2002 ....... 3.648
319279 AL 9.. | FIRST BANK SYSTEM 8.00 7-2-04 NC JJ02. | 07/02/2004 | .. .109.0190 ... 12/3111997 | ....... 6.406
41163G AE 1. [HARCOURT GENL INC 6.70 8-01-07 NC . 08/01/2007 | .. ..109.8570 ... 09/01/2000 | ....... 8.113
5526E0 AJ 2.. | MBNA AMERICA BANK 6.50 6-20-06 NC.........ccoovvemmenerns | covevees | wovnnne 6.500 | DJ20 | 06/20/2006 ..105.8070] ...........1,058,070 06/14/2001 | ....... 6.602
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

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

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 18 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Current Year, Effec-
to of Current Amount Increase on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) Default as to Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Principal or of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment Interest Interest
60462E AD 6. | MIRAGE RESORTS 6.75 8-1-07 NC........coooomervummmreenenns | v [ o 6.750 | AF.... | 08/01/2007 | .....coooeveeacs | o 2,000,000 2,000,000 |..101.4640 2,029,280 2,000,000 |...........56,250 |.......135,000 | ..cooovrrrrrcrren0 [0 | o0 | 1.3 | 05/29/1998 | ... 6.750
740884 AD 3.. | PRESIDENTIAL LIFE 7.875 2-15-09 NC.. T [OOSR 7.875| AF15 | 02/15/2009 | . ..1,000,000 |....70.5360| ..............705,360 892,387 | ...........29,750 |..........78,750 |........(198,821) | ..ce0.ceevrveveee0 | covvriieireenn0 |4 109/01/2000 | ... 9.774
743917 AN 6.. | PRUDENTIAL INS 6.375 7-23-06 NC........... I ISP DO 6.375 | JJ23. | 07/23/2006 | .. ..1,000,000 |..107.1790............1,071,790 995,580 |..........27,979 | .....cc..83,750 | oo 546 | o0 [ 011 107/16/1998 | ... 6.447
759351 AA7.. |REINSURANCE GRP OF AMER 7.25 4-01-06.........ccoccoes | ovveree | e 7.250 | OA....| 04/01/2006 | .. ..1,800,000 |..108.2360 | ...........1,948,248 |..........1,746,374 | ...........32,625 | ........130,500 |...........8,848 | ....cccccc...0 | v .0 | .2PE | 09/01/2000 | ....... 7.920
76182K AM 7. |RJ REYNOLDS TOBACCO 6.50 06-01-07 NC.........ovcveees | v 6.500 | DJ.... |06/01/2007 | .. ..1,000,000 |..104.3320]...........1,043,320 |.... (1,525) | cveeenerireen0 | e 2 105/31/2002 | ... 6.149
852891 AA 8.. | STANCORP FINL 6.875 10-01-12 NC 6.875 | OA....| 10/01/2012 .. ..1,000,000 |..102.4420]...........1,024,420 |.... 04 | 0 | 010211 09/20/2002 | ...... 6.952
92239M AC 5. | VECTREN UTILITY 6.625 12-01-11 NC........oovvvercriracnes | e | e 6.625 | DJ.... | 12/01/2011] .. 2,011,313 2,000,000 |..109.0540]...........2,181,080 |.... M cevereenerireen0 | i 0| L2PE| 11/28/2001 ] ... 6.540
949746 CK 5.. | WELLS FARGO & CO 5.25 12-01-07 NC........coovvveeerriinas [ ovseree [ e 5.250 | DJ.... | 12/01/2007 | .....coovvvreiece | covrerienes | rserienns 1,600,988 |........... 1,500,000 | ..107.9500 1,619,250 |......... N )| coereenereinnnn0 | .0 | L APE | 09/25/2002 | ....... 3.738
United States.........ccoourrunnmieccncriccncrinns OO 25,577,546 26,300,000 |...XXX...... ..27,868,928 |.... .25 651,903 |.. (138 568)| . XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - IssUer OblIGations. ............cccueereeresriessiesecessessresei s 25,577,546 26,300,000 |..XXX......]......... 27,868,928 |......... 25,651,903 |........425244 | ... 1,571,636 |........ (138,568) XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
060506 D6 6.. | BOAMS 2001-6 1A33 SEQ 6.50% 6-25-31...........ccoevvve ‘ ........ ‘ ....... 6.500 | MTHL| 06/25/2031 10/25/2003 | ............ | covcveeene 1,628,745 |........... 1,545,166 |..100.3750 ........... 1,550,961 |........... 1,507,986 100,023 |... 0 [..1PE|05/17/2001 ] ....... 8.871
939335 XE 0.. | WAMU 2001-S11 A5 PAC 6.50 12-25-31......ccocvvomemruinanee [ ovseree | e 6.500 | MTHL| 12/25/2031 | 05/25/2004 3,519,421 3,500,000 |..103.0000 3,605,000 3,524,063 170,625 | ... ...0 [.1PE|02/26/2002 ] ....... 6.052
UNIEA SEALES. ...ttt 5,048,166 5,045,166 |.... ....5,155,961 5,032,049 270,648 | ... .0 | XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities... 5,048,166 5,045,166 5,155,961 5,032,049 270,648 .0 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-
United States
76110V JW 9. | RFMS2 2002-HI3 A6 SEQ 5.988-25-19 [ [.......5.980 [MTHL] 08/25/2019]02/25/2011 2,999,113 3,000,000 2,999,060
UNIEA SEALES. ... s 2,999,113 3,000,000 |.... ...2,999,060 |..
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities 2,999,113 3,000,000 |.... ...2,999,060 |..
......... 467 522

......... 33,624,825 |........34.345,166 .....33,683,012

4599999. | Total - Industrial & Miscellaneous (Unaffiliated)

Totals

5499999. | Total - ISSUET OBIIGAHONS. .....vvurercieseeesseresereesecesseessene s ees st 52,816,089 52,965,000 |...XXX...... 55,696,176 52,982,735 |........ 962,175 |...... 2,935,694 XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities R 14,865,870 |......... 15,045,166 | ... XXX...... 15,532,836 |......... 14,823,846 | .. 76,286 |.........726,065 |... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset- BackedSecur|t|P< ....................... 2,999,113 3,000,000 |.... 3,176,250 |...........2,999,060 |.. 14,950 |..........89,700 |... XXX
6099999. | Grand Total = BONAS..........cvuuvereirerireiireiesierisssie ettt sttt senen I 70,681,072 |......... 71,010,166 |...XXX......| .ccovenes 74,405,262 |........ 70,805,641 |...... 1,053,411 XXX.....
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CcusIpP
|dentifi-
cation

Number
of
Shares

Description

7

Book/Adjusted
Carrying
Value

5
Rate per
Share Used
to Obtain
Fair
Value

Dividends

8

Declared but

Unpaid

9

Amount
Received
During Year

10

Increase
(Decrease)
by
Adjustment

11
Increase
(Decrease)
by Foreign
Exchange
Adjustment

12

NAIC
Designation

(a)

13

Date
Acquired

Common Stocks
United States

- Banks, Trust and Insurance Companies (Unaffiliated)

30303#107........

FACILITY INSURANCE HOLDING CORP CLA................. | 1,071.000

...................... 0.619

...01/01/1998...

UNIEA SEAES. ...ttt et eeieeees ..

6799999.

Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).....

Common Stocks
United States

- Industrial and Miscellaneous (Unaffiliated)

170032 114........

CHIQUITA BRANDS INTNL WT 03-19-09.......cccccccvinnnen. | 14,027.000

UNited SEAES......vveveeeeeeeeeeeeeee e

6899999.

Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........c..c.......

Common Stocks
United States

- Parent, Subsidiaries and Affiliates

45772 101.........

INSTECH CORPORATION.......coiiiiiisiisisisscsccicins | 1,000.000

United StateS......c.cvoveveeeveveeeiiieeeee e

6999999.

Total - Common Stocks - Parent, Subsidiaries and Affiliates.

7099999.

Total - Common StOCK..............ccooverevererererererereriiienn

7199999.

Total - Preferred and Common StOCK..............cceucuevereveeerceiereeeeeeeeeeev ) .'

(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §.............. 0.




113

Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
912827 6T 4.............. U.S. TREASURY NOTES 5.00 2-15-11......cooveeererreerercreeree [.....707/10/2002.... [MCDONALD INVESTMENTS........oooioioisieisisiesesesesesesesesnes Leovessssssessessessessessessesssssssssssessseses | ovseesossossossssssssssssssssa 2,215,625 [..ovoveeerereeere. 2,000,000 [..oovorverorieeereree 15,489
0399999, | Total - BONAS = U.S. GOVEIMIMENT...........c.veevevveeeeeereeeieeteeeteteteeeeteteteeeeteteseetetesesetesesess  etetesesessssesesesssassssesesassesssesesasassesesesassssssssesasassssesesessssssssesasssssssesesssssesesesssnssssesesssssesesesasassssesesessssnseseses | veressesesesssseressssnsesesaseees 2,215,625 [..ovoveeerereeere. 2,000,000 [..oovorverorreeerere 15,489
Bonds - Special Revenue and Special Assessment
United States
3134A4 MF 8.............. FHLMC 6.25 03-05-12 NC....oovoeevreeceeteeeceeseeeeeescae e eeeaeseneaenas | v 02/27/2002..... [IMORGAN STANLEY & CO.....cocvieereieiececieiiecieieeceecieieeeieeseseienenes | erevesissesesesssessesesesssssessesesesesssssseses | oevesessesesessesesssssseseseneens 2,994,060 [..ccoovvererereeeeeene 3,000,000
31392B XL 5............... |FNR 2002-2 QD SEQ 6.0 11-25-29. ....01/22/2002.... |LEHMAN BROTHERS INC.. . ..3,395,000 ..3,500,000 |..
31392F BQI.............. FNR 2002-70 QG PAC 5.50 6-25-31... ....09/25/2002.... |LEHMAN BROTHERS INC.. ..2,529,297 ..2,500,000 |..
[V T ..8,918,357 ..9,000,000 |..
Total States and US...........c..coovveeeereeerererreeee ..8,918,357 ..9,000,000 |..
3199999. | Total - Bonds - SPecial REVENUE & SPECIAI ASSESSMENES. ... .. euiuiiiietieiiseeseaeteetaeisietse  etetseaeseeneesseataeseesseeseseseeeesessaeseseeeeeeeseeet et eeaeeeEeEeEeEaEsLE£EeEeE 1L seALEeEeE 4L L8 £heEeEeE L8 cEehsEee et eE et et eeanrebeb et et e esebenanas 8,918,357 9,000,000
Bonds - Public Utilities
United States
233331AET............. DTE ENERGY CO 7.05 06-01-11 NC....covoverereeeereeeeee [......07716/2002.... JGOLDMAN SACHS & CO....c.ovoveoieieeeeeececescesesese s 1,059,310 1,000,000
United States..................... ..1,059,310 ..1,000,000
3899999. | Total - Bonds - PUDIC ULIHIES..............cvveveerevereeeerveeeereteeeeeeceeeeeeeeeee e 1,059,310 1,000,000
Bonds - Industrial and Miscellaneous
United States
20825C AA 2 CONOCO PHILLIPS 3.625 10-15-07 NC.....coooeevererrerereerecreeeeeenes | e 10/02/2002.... [BANK OF AMERICA NT&SA.......cocuetiiceeieteecieteseeeteeeeeieiesesseaesenes | evevessssesesesssessesesesessnsssssesssssssansess | oesesesssssesssssssssssssesessssesas 998,950 |[..ovoeverereiereeieeeene 1,000,000
76110V JW 9... ... |RFMS2 2002-HI3 A6 SEQ 5.988-25-19...... R 06/05/2002.... [BEAR STEARNS & CO. INC... . ..2,999,060 ..3,000,000 |..
76182K AM 7... ... |RUREYNOLDS TOBACCO 6.50 06-01-07 NC... i 05/31/2002..... |J. P. MORGAN SECURITIES.. ..1,014,900 ..1,000,000
852891 AAS8............... |STANCORP FINL 6.875 10-01-12 NC............ ....09/20/2002.... | GOLDMAN SACHS & CO.....coiuiieecieieeceeeieeee ettt esesieienens | erereieieiesieete e es st senenes | eveesesessseseses e es s sesees 994,490 ..1,000,000
939335 XE 0............... |\WAMU 2001-S11 A5 PAC 6.50 12-25-31......cocoeeuereeereereeerereecverenas [ v 02/26/2002.... |LEHMAN BROTHERS INC.. ..3,524,063 ..3,500,000 | ..
949746 CK 5............... WELLS FARGO & CO 5.25 12-01-07 NC... ....09/25/2002.... | BANK OF AMERICA NT&SA........covereeeerreeeeeereereeeeeeneceerenee Lo | eveeeeeveeeeeeeeereaa 1,605,990 | ..oovvrereeerereeea 1,500,000 |..
United States............ccceerevreerererenenn. ...11,137,453 ...11,000,000 |..
4599999. | Total - Bonds - Industrial & Miscellaneous.. ...11,137,453 ...11,000,000 |..
6099997. | Total - Bonds - Part 3..............c..oc............ ....23,330,745 ...23,000,000 |..
6099998. | Total - Bonds - Summary Item from Part 5. R 2,078,000 [...oiiiiiiiiicce 2,000,000 {..
6099999, [ TOAI = BONAS..........cvoveveeeereseeeieeteieeecteeteeeeecte ettt ettt e eteteteseseetetesessesesessseesesessees  etetesessssssesesessssssesesesasaeseeetesssssssesesassssssesesassnseeesesassesesesesssasaesssesasssssssesessssssssesassssssesesessssnnssesesesssnssseses | evesesesessesesssesesasossesan 25,408,745 | ... 25,000,000
Common Stocks - Industrial and Miscellaneous
United States
170032 114............ CHIQUITA BRANDS INTNL WT 03-19-09.........ccccvevererererererreenn [......03/19/2002
UNIEA SEAES. ...ttt ettt ettt eneseses ovetesesessseseseseresenenesaes
6899999. | Total - Common Stocks - Industrial & Miscellaneous.
7099997. | Total - Common Stocks - Part 3............................
7099998. [ Total - Common Stocks - Summary Item from Part 5.
7099999. [ Total - Common Stocks.............ccccevvvveirinnnnnnn
7199999. | Total - Preferred and Common Stocks...........
7299999. [ Total - Bonds, Preferred and COMMON STOCKS.............ccviiuiuitiuieieetetetetctetetetetetet et etete atetetetes ittt et e te s et et et eaesese e sttt et et et eseseaeaesas st et et et et et et et eseae et s st et et e s e s e s e s s e s st et et et e s et et et esens s st st ssaseseseseanannn
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

4=

1 2 3 4 5 6 8 9 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Actual at Disposal Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Cost Date Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
912827 G55...... U.S. TREASURY NOTES 6.375 8-15-02.. ... | 08/15/2002 | REDEEMED.................... .2,665,000 | .........2,665,000 | ......... 2,744534 1 .........2,665,000 |... O [0 [
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... |03/01/2002 | MERRILL LYNCHP F & S.. .3,000,938 | .........3,000,000 | ......... 2,982,188 .2,982,474 |.. .0 18,463
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11.... .106/20/2002]1SI GROUP INC.................. .3,044,531 2,982,918 | .0 61,614
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11.... 07/16/2002| BEAR STEARNS & CO. INC... . .1,026,250 | .........1,000,000 |...........994,063 | ............ 994,341 .0 31,909 .
0399999. [ Total - BONdS - U.S. GOVEINMENL. ... cvuieseeseesiiesissrsars s ssessesee sttt 9,736,719 | .........9,665,000 |........9,702,973 [ ........ 9,624,733 (O [ I 111,986
Bonds - Special Revenue and Special Assessment
Florida
233559 JV6...... DADE CNTY FL SEAPORT 6.80 10-1-03............ [10701/2002] SINKING FUND PAYMENT........coovoooe [eornninnnninnnniinne [ ceenennces 140,000 138,352
FIOTIAA. e ....140,000 ...138,352
Total States and US........ccoooiviniiiciicn ....140,000 ...138,352
3199999. [ Total - Bonds - Special REVENUE & ASSESSMENT. ... iiuiiirieieteiiietetieiei ettt ecs ettt ses e srensseessnssesssnseseeesensesesesnsnseesnsnne | ceressneenas 140,000 138,352
Bonds - Industrial and Miscellaneous
United States
060506 D6 6...... BOAMS 2001-6 1A33 SEQ 6.50* 6-25-31............ 1212672002 | PAYDOWN.......ooueiiiicinieireinireienieies [ eorecineieiniieneenies | e 454834 |..........454,834 | ........... 443,889 | ............ 454,834 0 [ o0 [0 [
278058 AV 4...... EATON CORP 6.95 11-15-04 NC..... ....| 09/04/2002 | MCDONALD & CO.............. .1,083,250 ..996,922 | ............ 998,283 |.. .0 ...84,967 |..
501044 BJ 9...... KROGER CO 6.375 3-01-08 NC....... ... | 09/05/2002 [ SALOMON SMITH BARNEY.. 4,301,120 | .........4,000,000 | ......... ,162,760 .4,144.121 |.. .0 .156,999
577778 AQG..... MAY DEPT STORES 9.875 12-1-02 NC.............. 12/01/2002 | REDEEMED..........ccccveuviennee. .2,000,000 +erer..2,000,000 |.. .0
617446 GM 5..... [MORGAN STANLEY DEAN 6.75 4-15-11 NC...... 04/15/2002 [ MORGAN STANLEY & CO. .1,016,270 | .........1,000,000 |............986,570 |............ 987,477 |.. .0
809877 AL T...... SCOTT PAPER 10.00 3-1-02 NC (DEF).............. 03/01/2002 | REDEEMED................... .1,000,000 ..1,000,000 |.. .0
UNited SEALES. ... cve e s 9,855,474 | .......9,454,834 | ......... 9,739,314 |........9,584,715 | .. .0
4599999. | Total - Bonds - Industrial & MISCEIIANEOUS...........vcireiruieiiirriririarestessesse e st snssnssnesssssnns | consesens 9,855,474 |.......9,454,834 | ........ 9,739,314 | ......... 9,584,715 |.. .0
6099997. [ Total - Bonds - Part 4..........coccovunrniinnennen. 19,732,193 19,580,639 | ....... 19,349,315 [.. .0
6099998. [ Total - Bonds - Summary em from Part 5........c.cciiiiiiiiiierni s ssessesssssesensnenene | censenes 2,083,000 |.........2,000,000 |......... 2,078,000 |......... 2,076,968 |.. .0
6099999, [ TOAI = BONMAS.... ..o etete ettt 21,815,193 21,658,639 | ....... 21,426,283 0

Common Stocks - Industrial and Miscellaneous

7199999. | Total - Preferred and Common Stocks.........

United States
170032 106...... CHIQUITA BRANDS INTERNATIONAL, INC...... [03/19/2002]NON-TAX EXCHANGE...........ccccc........ ... 118,010.000 |..............80,660 |......cccoevvvvvvveei | 79454 |..........81427 |........3928 | .coocooooeene O | e 0 | 1,206 | 1,206 | | e 0
UNIEA SEALES. ......vvveveeevceeeeeeeetee ettt s see e enneeaesenseesensnnsesessnnsessssnnsenessnsnesensnsnsesensnsnensnsnscsese | erereeierersi80,000 | vererereere XXKorrrs | cvrrerrrnans 79454 |..........81427 |........3928 | ...c.o.cce......0 | oo 0 1,206 .l 1,208 XXX... .0
6899999. [ Total - Common Stocks - Industrial & MiSCEllaneouS...............ccoeeueieeceeeeiiieceeceeeeeieeceeeeeeeeeeeceeeeseeeeeeeeeenseneeeeeeereniins | 80,660 [ XXX 79454 |.......81427 |......3928 | .cocececc 0] 01,206 ... 1,206 .. XXX... .0
7099997. [ Total - ComMON StOCKS = PArt 4............oeevevevreeeereiereeeveeceeteeeeeeeeeeseeereseseereneeeerenreeeenenenensnenseeensneneenensnenseerensnee | eoeiererensese80,000 [ eoererereee XKX oo [ vt 79454 |..........81427 |........3928 | ...c.o.c..c......0 | e 0 1,206 .l 1,208 XXX... .0
7099998. | Total - Common Stocks - Summary Item from Part 5........cooiiiiiiiiiiiiciceicessessscsecsesssssesesnseessnnnns | eenenneeeen 14,098 [ XXX [ 12615 | 12615 | 0 i 0 0 | 10483 1483 [ XXX... ....0
7099999. [ Total - COMMON SEOCKS.............eeevereveceererereceeierecteeveecteteveseteesenesietereseteenenseenesesssenenenssesenensesensnencsenensnsesensnsnseensnense | eoeierereeiesn OB 1D8 | evrrerereee XKXrorer [ vt 92,069 |...........94,042 |........3928 | ..............0 | ccoeenenne 0 2,689 | ...........2,689 |........ XXX... .0
.0
0

7299999. [ Total - Bonds, Preferred and CommON StOCKS.............cccooviiiieieiiiiiiieieeeeete ettt

21,750,708

...... 1,210,587
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

€14

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - Industrial and Miscellaneous
United States
961548 AM 6..... [WESTVACO 8.30 8-1-22 AL1011C03@103.7.. ] 03/26/2002 ] FIRST ALBANY........ccccvonvv. [11/15/2002] REDEEMED BY CALL.......... [ ....... 2,000,000 | ........ 2,078,000 |........ 2,083,000 |........ 2,076,968 | ......... (1,032)[ .0 ] o0 6,032 ] ...........6,032 ... 130,956 |....... 27,667
U IS OO TUUUUOPTOPUOPUUPUObUOVIN oo 2,000,000 | ........ 2,078,000 |........ 2,083,000 |........ 2,076,968 | .......(1,032)[ ......o.....0 [ o0 6,032 ] ...........6,032 | ... 130,956 |....... 27,667
4599999. | Total - Bonds - Industrial & Miscellaneous [ 2,000,000 | ........ 2,078,000 |........ 2,083,000 |........ 2,076,968 (1,032 v 0 [0 ]06,032 ] .......6,032 | ... 130,956 ... 27,667
8099998, [ TOIAI = BONGS. ...ttt ettt enree | ersenes 2,000,000 | ........ 2,078,000 |........ 2,083,000 |........ 2,076,968 1,032)[ .0 ] 06,032 ] ...........6,032 ... 130,956 |...... 27,667
Common Stocks - Industrial and Miscellaneous
United States
170032 809...... CHIQUITA BRANDS INTERNATIONAL..........
United States. ..o i
6899999. [ Total - Common Stocks - Industrial & Miscellaneous...
7099998. [ Total - Common Stocks....................
7199999. [ Total - Preferred and Common Stocks.........
7299999. | Total - Bonds, Preferred and COMMON STOCKS...............c.owiuieiriiiiieiieiiei ettt




smaisamarito voazave TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible[ Total Amount 8 9
CUsIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks
Other Affiliates
45772*101....... INSTECH CORPORATION.......cciviriiicianininnes | [8.3.0.0i.C.cceece INO. o 0 ... 1,000.000 |.......... 100.0
1599999. | Total - Common Stocks - Other Affiliates..........cccooiiiiiiniiiiiiin, L0 XX XXX.......
1699999. | Total - Common Stocks........c..coovvnrenv. O [ XXX [ XXX.......
1799999. | Total - Preferred and COmMMON SHOCK...............cevuiieiviieiiiiieieeieee et 0 f...XXX........ | ... XXX.......

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....23,650,369.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

SCHEDULE D - PART 6 - SECTION 2
3 g

NONE

El4
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
United States
530547 30 6.. | Liberty Intermediate Government Class A.........c.cccccovneennen. [11/29/2002] JP Morgan Chase Bank............cc.ccccooo...... [...0.000 [Mtly.. [12/31/2003] ......... 1,173,180 | oo [ 0 ... 1,173,180 | ......... 1,173,180 .o [ I I A2 0.000
DO SHBEES. .t tt ettt EEEEE £ EE e E e E e E e E ettt enens | serreneas 1,173,180 | oo [ 0 ... 1,173,180 | ......... 1,173,180 .o [ I I XXX XXX.....
3999999. [ Industrial & Miscellaneous (Unaffiliated) - 1SSUET OblIGAtIONS. .........vcreieriir ittt snennes | oensenens 1,173,180 | oo [ 0 ... 1,173,180 | ......... 1,173,180 .o [ I I XXX XXX.....
4599999. | Total - Industrial and Miscellaneous (UnaffilIBEA). ... .o errirerreriiieeieieisi sttt sttt senenne | crsensas 1,173,180 | oo [ I 0 ... 1,173,180 | ......... 1,173,180 .o [ I I XXX XXX.....
Totals
5499999. [ Total BONdS - ISSUET OBIIGAHONS. ... vttt sttt nsnnnne | censeneas 1,173,180 | o0 [ il 0 1,173,180 | ......... 1,173,180
6099999, [ TOIAI = BONMS. ...ttt 8 £ttt ettt | cerieneas 1,173,180 | .o 0 | i 0 | 1,173,180 | 1,173,180
Exempt Money Market Mutual Funds
United States
825252 30 7.. | AIM Short-Term Investments Trust Treasury Portfolio.. 4,228,860 | ..o 0 [ e 0| 04,228,860 | ... 4,228,860 |....
United States......ccooviinei e 4,228,860 | ..o 0 [0 [ 4,228,860 | ... 4,228,860 |....
7799999. | Exempt Money Market MULUAI FUNGS. ...ttt etttk ettt 21 h et feh £ h e e ef bt s eh et st et eb et ee st snentnr et 4,228,860 | .ccoeeveeeee 0 v 0] ........4,228,860 | ........ 4,228,860
Class One Money Market Mutual Funds
United States

825251 84 6.. | AIM Short-Term Investments Co. Prime Portfolio.................. | 12/19/2002 | The Bank of New York...........ccccocoocevnenne. | ..1.200 [ Mtly.. [12/31/2003] ......... 2,410,710 [ oo [ 0 ... 2,410,710 | ........ 2,410,710
United States......ocovrerinininin s oo 2,410,710 .0].......2,410,710 | ......... 2,410,710 |....

7899999. [ Class One Money Market MULUAI FUNGS. ... o.iiiii ittt ensentenins | censeneas 2,410,710 | oo [ 0 ... 2,410,710 | ......... 2,410,710

8099999. [ Grand Total - SNOM-TEIM INVESIMENLS..........c.cuiiieiiiiiiiietetrie ettt ettt ettt ettt e et ettt et e b e e e eseeeeansebebesesaasesesesnsetensennnneans | cuericna 7,812,750 | (@)..coeveenee. [V I 0. 7,812,750 | ......... 7,812,750

(@) Includes §.............. 0 other than accrual of discount and amortization of premium.
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS ettt | s 78,493,822 | ..o 82,218,012 | .o 3,724,190
2. Preferred STOCKS. .....c.curiiieeieiccies s | e [0 TP [0 TR 0
3. TOhAIS. vttt | errens et 78,493,822 | ..o 82,218,012 | .o 3,724,190

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

Generally, market values for publicly traded investment grade bonds were obtained from Interactive Data Services, Inc., a national and municipal security pricing service or EJV Partners,

L.P., a national and taxable municipal security pricing service. Market values for privately placed investment grade bonds were obtained from broker quotes or determined by

comparison to similar investments in the public market by security analysts of American Money Management Corporation, manager of the Company's investment portfolio. Market

values for preferred stocks and non-investment grade bonds were obtained from the Securities Valuation Office of the National Association of Insurance Commissioners.

E23



Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
Bank of AMEriCa........ceuvvreeereeceeer e Los Angeles, California...........cccevrereeerercrenencennens | eereeeirenecens 0.000
The Bank of New York. New York, New York... . . .00
JP Morgan Chase Bank............cccccovvirnnincnnincnnenes Dallas, TeXas.......coouruerrreeeenereenrnneeeeneneeenennens | erenereennnnnnd0.000 ool | e [ I 1,779 | XXX
The Provident BanK........cccocoviinininncsceens Cincinnati, Ohi0. ... 672 [ (O I 1,108,526 | XXX
0199999. Total - Open DepoSitories. ... .cvverrereiicriririciciececeeenee
0399999. Total Cash on Deposit.....

0599999. Total Cash

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

1. January.......cccoo..e. 608,968 913,676 10. OCtober.......cveeveee | e (983,725)
2. February... ] ....575,943 ....307,629 11. November. e 145,573
3. March......coeeeereees | e 1,520,255 507,145 12. December............. | ccuuuene..... 1,112,566
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Annual Statement for the year 2002 of the TRANSPORT INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arizona
AZ00001. U.S. TREASURY NOTES 5.75 8-15-03.......ocoeerereeeeetereeete et seeeve e BNY WESTERN TRUST,AZ RSD FOR WC BY INS CODE, SECTION 23-961........
AZ00002. . |U.S. TREASURY NOTES 5.00 2-15-11 . |BNY WESTERN TRUST,AZ RSD FOR WC BY INS CODE, SECTION 23-961
VA L 2o YO
California
CA00001. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1, ....oveveveves [ oo 775,000 [ .o EEWET N 830,637
CA00002.|. ... | SECTIONS 11690 TO 11719 ..ot
CA00003.|. . |BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00004. SECTIONS 11690 TO 11719....evveeeeeeeeeeeeeeeeeeeeeeeee e
CAD9999.  CalIfOIMIA............o.eeeveveeeeeeeeeeeeeeeeeeeeeteeeeeeee e et eeeteteveseeteteeeseetesesesestesesesseseseseseesesesssesesssseesessssassesassesesesstnsess | savsesesesessssssesesesssssesessassssssesessssssssssesassssssesesssassesesesasassesssessssesssessssssssesesssssesesasss
Delaware
DE0000T.].............. B [U.S. TREASURY NOTES 5.75 8-15-03.......ovevesveeieeeescessesreeseesess s essssssnsesnnnes [WILMINGTON TRUST COMPANY,DE RSD BY INS CODE, SECTION 513(B)
DEO9999.  DBIAWAIE. ...ttt teeeeteteveeeetesesesseseseneeeesesesssesesensesseesassssesesanseeesesassssssasasscessessses  esetsssssesesesssnssssesessssnssstesasasasseeet et s e eesesesanseeesetes et neete st et aeseeetetsasnreetesateseseesesasrereeea
Georgia
GA00001.]............... B [U.S. TREASURY BONDS 9.875 11-15-15......ovooeoveereseeseeses e rsnreniens [WACHOVIA BANK,GA RSD BY OCGA 33-3-8 THROUGH 33-3-10.......cc.cccone.......
[T T Lo VO
Idaho
ID00001.T..... . . TREASURY NOTES 5.50 5-31-03.... ... [WELLS FARGO BANK OF IDAHO,ID RSD BY INS CODE, SECTION 41-317......... | ...
[D99999.  THANO...........eeevveveeeeeeeeeeeeeete ettt ettt e et et v s e teteseeereseeteseseneseete st esensseesesetsaesesesetesesseseseteneeeesesesas esesessssrsesesesisssssesetesestestetetasseseetetteseeeetetateseeeet et et teee et e st enseeete st s eaesesasaseseeeesasreren
Louisiana
LA00001. .S. TREASURY NOTES 5.75 8-15-03.........cueveierereeiecieeeecee et ee e BANK ONE, OKLAHOMA,OK RSD BY INS CODE, SECTIONS 1021 TO 1025........ | ceveeereeeeeceeeeceeeeeeee 80,000 [ oo 79,838 [ oo, 82,224
LA00002. . TREASURY NOTES 5.50 5-31-03.......c.orverrerrererreeeereeeeeereeeeeeeeeeeveseeereraeaas BANK ONE, OKLAHOMA,OK RSD BY INS CODE, SECTIONS 1021 TO 1025........ | cevoveevererereeeereeee 65,000 [ oo 65,207 [ oo 66,137
LAD9999.  LOUISIANA.........c.cvveveeeevereeeeeeeeeeeteteeeeeee e teeeeeteteveseeteteveseetesesesaetesesseetesessaesessnsseseesesssessessnsesesessssesssssnssassesase  aesessssssesesessossssesesssassssesessssssssesesassssssesesasassssesesasasssssesasssenssssesasssssssesassssssesessasnsen
Massachusetts
MAQ0001. TREASURY NOTES 5.75 8-15-03........ouiieieceeteecceeeeeecte e STATE STREET BANK,MA RSD BY GEN LAWS, CHAPTER 152..........ccccceueuence.
MADOO02. [ ..o Lt SECTIONS 61 AND B2.......covveeeieeeeeeeeeeeeeeee e
MAG9999.  IMASSACRUSELES.............cvevveveeceiteteieeeeeceete ettt ettt e eteteteseseceeteteseseseseesesesesesessesesesssassesessssessesesassssese  etetssssesesessssssesesesassesssesesssassssssesassssssesesasssessesesasassesssesasasaeeseesesssssssesesasassssesesasssesesa
Missouri
MO00001. .S. TREASURY NOTES 5.50 5-31-03........ceeirrererieeieeeeceeteieeeie e CENTRAL BANK,MO RSD BY INS CODE, CHAPTERS 374 TO 381........ccccccou......
MO00002. . TREASURY NOTES 5.75 8-15-03.... . | CENTRAL BANK,MO RSD BY INS CODE, CHAPTERS 374 TO 381.......................
MO99999.  IISSOUIL.........cvvevveveceeeeteeeeeeecee ettt teeeeeteteteeesestetesesesesestesesensceesesesesessseesesesessesesesassssssssesesssseesesasssssseesass  etesassesesssnssssesesessssssesesesnssssssesesnssssssesesssssesesesssassesesesassssssesesssssnssesessssssesesesssssesesan
New Mexico
NMO00001. TREASURY NOTES 5.50 5-31-03 WELLS FARGO BANK,NM RSD 1978 ANNOTATED SECTIONS
NMOOO002Z. | .ot eeecieieienes | ettt v | 59-27-24159-2T-24.5.......cooeeeeeeeeeeeeeee e
NM00003.|. TREASURY NOTES 5.75 8-15-03.... . | WELLS FARGO BANK,NM RSD 1978 ANNOTATED SECTIONS
NMOOO0A. | ..o ] e 58-18-24158-18-24.5.........ooeeeeeeeeeeeeeeeeeeeeeeeeeereereaa
NIMO9999.  INEW MEBXICO. .....vevieeeiieeeteteteteeeeeee ettt ettt et et et teteteseee st es et e sesesesesesess s s st eseseseseseaessssassseseseseseseseseres  e4esesesessssssssesesesesesesesssssssseseseseseseseseseasa st et et esesesesesenese e sttt et eseseseaesessassaseseseseseseren
North Carolina
NC00001.]............... B [U.S. TREASURY NOTES 5.50 5-31-03.......vvevesvesiesieesceseesreesreeseesessesssnse s [WACHOVIA BANK,NC RSD BY GEN LAWS, CHAPTER 58-5-1.......ccoovvcevrceereerrenn
NC99999.  INOITN CAIONNG.............eeeveveveeeceeeeeeeeeeeeeeeeee ettt eee e et eeeetetevseeeeteseseeeetesesessesessnscessesesssesessnsssesesesessssesassnse  esesessssssesesessssnssesesssssssesesassassssesesassssesesesassssesesesasaescessesssesssesessassssssesassssssesesassseen
Oklahoma
OK00001.]............... B [U.S. TREASURY NOTES 5.75 8-15-03.......ovevesveereceescessesreeseesees s s [BANK ONE, OKLAHOMA,OK RSD BY INS CODE, SECTION 613
0K99999.  OKIBNOMA...........cevveeeecveveeeeeeeeeee ettt eeesee e teveseeteseresetesesssetesenssessesssssesessesseesesessssesessesseesasae  esesesssssesesessssnssesessssssesesasasssesesesssssesesssassssssesesssasscessesassesssesessassssssesassssssesesassseen
Oregon
OR00001. B .S. TREASURY NOTES 5.00 8-15-11......ourueieicrereieeceeeecte et US BANK,OR RSD BY INS CODE, SECTIONS 731.624 AND 731.628.........cccccoceeee. | ceeveeeeecceciiceeeeeee680,000 [ v 676,307
OR00002.|. B .S. TREASURY NOTES 5.00 2-15-11.... ... |US BANK,OR RSD BY INS CODE, SECTIONS 731.624 AND 731.628.................... ....77,369
OR00003. B . TREASURY NOTES 5.75 8-15-03.... . |US BANK,OR RSD BY INS CODE, SECTIONS 731.624 AND 731.628.................... ....29,939
[0 R L L O e o YO oY £ T X Lo [V OO 783,615
South Carolina
SC00001. .S. TREASURY NOTES 5.75 8-15-03.........cueveierereeiecieeeecee et ee e BANK OF AMERICA,SC RSD BY INS CODE, SECTIONS 38-9-80 AND 38-15-30... [ ..covoveveveereeiceeeeeen 116,000 [ v
SC00002.|. .S. TREASURY NOTES 5.00 2-15-11.... ... |BANK OF AMERICA,SC RSD BY INS CODE, SECTION 38-9-80..........ccccceovunere.
SC00003. . TREASURY NOTES 5.50 5-31-03.......coeuererieceeteieceeiee et BANK OF AMERICA,SC RSD BY INS CODE, SECTIONS 38-9-80 AND 38-15-30... | ..cevevevereecieieiceeereeen 385,000 [ v
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
[ SCO9999.  SOULN CAONING. ...ttt ettt ee et ee e ees e seEseEseE s 8o eE£E£E1£E£E£E£E S0 8oL 8 SEE4EE4EE 4084 EE oL EoEE1eE1e  feLEeEE4EE4EE4EE4EE4EE e LA o e o e £E£E£E£E£Ef£ELELEf£Ef£EeE£EeE e R AR R e R eeE e E et ent st st ntententententenes | oerserensenesne st ene et 726,000 [ .o 750,683 [ .o 758,180 |
Texas
TX00001. U.S. TREASURY NOTES 5.00 8-15-11 BANK ONE, OKLAHOMA,OK RSD BY INS CODE, ARTICLE 8.05........cccccovunirirrne | e 410,000 | oo 407,773 | oo 449,589
TX00002. . |U.S. TREASURY NOTES 5.75 8-15-03.... . | BANK ONE, OKLAHOMA,OK RSD BY INS CODE, ARTICLE 8.05...
TXO9999. TS . .. tteteeeeeseeseeseeseesesseeeeseeseesseseeseesees et ees e eesoeeeE£E£EEEEEsEE e A8 A8 A8 48 S EE4EE 4L 8oL 8o E 8oL 8o 08 £ E 8oL 8 eEE4EE4EE4EELEE£EeEeE £ eEieEieErtEtEeEaeEaeEoeE e EeeEeEEeLE e L EE oL eEE e oL EESEE L EE LA EE R oL eE e eE e E et
Virginia
VVA00001. SUNTRUST BANK,VA RSD BY INS CODE, TITLE 38.2, CHAPTER 10, ...ccovvvveveene [ e 205,000 | .ooooveeeeeeieieeeceneeeenee 226,583 | oo 225,243
VVA00002. ARTICLE 7
VAD9999.  VIGINIA. ...ttt sttt ettt ettt ee et 4o £ 8 eE 8o EEeE e E SRR SRR R LR £E£E£E£EEeEEeEESEESEESeEeeEee  £feEieEieEeEfEfEifEieEeEieEeEieiieieeiesiesiesiesierierieriereiieieresierierierierierieriesesieriesiiriiiiiiii
Other
OT00001. [..coocvrrnene [T U.S. TREASURY NOTES 5.75 8-15-03.......co.evmrieeeereirereereereeseseseneeseneeeesesse e JP MORGAN SECURITIES OF TEXAS, INC,COLLATERAL FOR .........ccovvrirerene [ e 5,000 [ .o 4,989 | .o 5,139
0T00002. LETTER OF CREDIT ..ottt
0799990, DN, .ttt tr sttt eesee e teeeeeeEeeE o EEoEE e EE 4R E 4 EE £ EE £ E SR oL R eE£E R £E£E LR £ELELE LA £E£E£EeEfEeEAEE e EeEfEeEeeEeeEeeEeEEeEEeEEeEE oL oL oL oL oL R oL eE L oL £ 4L 4EE4EE 4L eE e e e e et .. ]
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors 0f the COMPANY. ... ..ottt en et ensens st ensensens | sesresssmsessssssnsanssssseeenens 6, 236 000 [ oo 6,408,483 | ..o 6, 665 398
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas
AR0000T.[ oo B, [U.S. TREASURY NOTES 5.50 5-31-03. ... ccooooiiriesiieiomiissessssessnsssesssesssncsssessseeaes [REGIONS BANK,AR RSD BY INS CODE, ANNOTATED SECTION 23-63-903........ [ oo 160,000 [ ..o 160,511 [ oo 162,800
AARDD999.  ATKNMSES. ...t eeetrrttrtritr et sttt ee st eesee sttt seeses e e s e es et eeteEE e £E £ EEeE e e e e £E£E£EEE R R R R R eEEE£E oL e oL EeEEeEESEEeEE4EE4EE4EE  4LEeLEeLEeLEeEEeEEeEEeEE oL oL eEeE£E£EeE LR LE LR eE LA LA LE e e LR LE R AR AR R e et E e E et enE et enees | crierierientene ettt s 160,000 | ..o 160,511 | oo 162,800
Florida
FL00001. U.S. TREASURY NOTES 5.875 2-15-04 .......oovoeeeieercireineierer e WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411..........cocovcvenenrrcns [ o 1,200,000 | ooocvreerercereeneeeens 1,205,230 | covocvreeecreneeeens 1,261,872
FL00002. |. . |U.S. TREASURY NOTES 5.75 8-15-03.... ... |WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411.... ..449,091 ...462,514
FL00003. . |U.S. TREASURY NOTES 5.50 5-31-03 . |WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411.... .. ..551,756 | . ..559,625
FLO9999.  FIOMIA ...ttt sttt E e e £ £ £ S E £ E o EE e R R e R R R R eE SR eEEeEEeEE feeEeEeLEeEEeLEeEEeEEeeEeEen e e e en e enensenensen e nnenennnsnrsnnnensnnnensnnsnsensenseneensenesnsenseneenennes | envenenenesnenernenseeensenenss 232005000 [ oiieieisisssnsnssenn 2,206,077 | oo 2 284,011
Ohio
OH00001. | ...cocvveneen. [T U.S. TREASURY NOTES 5.875 2-15-04 .......oovoeeeieercireineierer e THE BANK OF NEW YORK,OH RSD BY INS CODE, SECTIONS 3929.08, 3929.10( .......ceovvvvevvericircrennes 2,050,000 | ..ovoevrevreecereeneicieiennes 2,058,935 | ..o 2,155,698
OH00002. |. c AND 392911
OH00003. THE BANK OF NEW YORK,OH RSD BY INS CODE, SECTIONS 3929.08, 3929.10( ......ccoevvvrervernrererneneeenn 980,000 | oo 978,022 [ i 1,007,253
OH00004. AND 392911
OHO9999.  ORl0. ..ttt reeeareeesars e esee e se e e e seeeesee e eeeeeEseEseEseE£eESEESEE4EESEESEE S L £ EE L ESE 8RS LS E£Ef£EESE LR f£EE£EfeEE£E LR £EEEeEne  £feEieEfEieEitEieEinEinEinEanEaeEaeEeeEeeEeLEeLEeLE oL E oL oL eEESEE 4L EE £ eEE LR 4Rt EEeE e EeEeEenenenentententententens | sernrerenent sttt 3,030,000 [ ..o 3,036,957
Texas
TX00001. U.S. TREASURY NOTES 5.50 5-31-03.........evmrmeeeererrerreesereenesesineeseieeessessessensenens BANK ONE, OKLAHOMA,OK RSD BY INS CODE, ARTICLE 8.05........cccccovvririrrne | e 430,000 | oo 431,373
TX00002. . |U.S. TREASURY NOTES 5.875 2-15-04 . BANK ONE, OKLAHOMA,OK RSD BY INS CODE, ARTICLE 8.05... ....200,000 ..200,871
TXO9999. T OK@S. v ttuteeeeeseeseeseeseesesseeenseeseesseseeseesseseeseeseeseeseeeees£E£EEEEE 181 e EE A8 A8 48 S EE4EE4EE S0 8oL 8o 28 S E8 £ e 8o L8 eEESEE4EE L8 4EEeEeE£E£Ee  eEeeEieErtEtEeEaeEaeEoeE e R e eEEeLEeeE L oL eE e oL L SEEEEEEE 4L E oL eE e EeE e et ....630,000 ..632,244
2799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY........ci ittt etttk sttt sttt sttt eh ettt es .6,020,000 | .. ...6,035,789
LT T I T 12,256,000 | ..o 12,444,272
(@) Includes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual
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