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Statement for March 31, 2012 of the TRAN S PORT I N S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ettt | eereenetenieens 741,746 | o | v 11,741,746 | ... 11,994,871
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON SEOCKS......couveuiesreseeissesesiseises sttt | sesbsesssssssesstse st st sent st | wbsesbenssenssassssesssensseninens | festsestsenssessasssssssseeses L0
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fIrSEHENS. ... ...ttt enes | soetessessnesssees s sessnesssesen | eebiessisenisestsentestnstnstans | sbseessesssesssesssesss s (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($.....1,383,207), cash equivalents (§.......... 0)
and short-term investments ($.....1,506,413)..........coorrrerreereeeeeeeeeeeeeeceeeseee s ssesssesnans | eevieesiieriens 2,889,621 | ...oeivieeieeereieeeeeenees | e 2,889,621 | oo 5,201,847
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12, Subtotals, cash and invested assets (LINES 110 11)....ceieciieieieiesieeesseeseesesessssnsens | evreevssensenns 14,631,367 | cooeveeeeeveinie {1 [ I 14,631,367 | ..ccovvveven. 17,196,718
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of COlIECHON. ..........cccveiiriies | ververerieieiienisseessienes | cereierssesesessssssesesees | srersssssesesessssessesenn (0 R
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd (0 R
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FeINSUENS............cc.ovivimnirniiniinininienenesneiseissississe | esvissiinniens 25,189,314 | ..o | i 25,189,314 | .......cc...... 22,028,056
16.2 Funds held by or deposited with reinsured COMPaNIES............cccoveeeirecveriererereesieessienes | seeeaenns 2214 | e | i 22,114 | 22,114
16.3 Other amounts receivable under reinSUranCce CONACES.............couuiviiiiniinsinniiniiniis [ | e | o0 |
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 NEt dEEITed tAX @SSEL.......... vttt sssenes | ressssesssress s essssnessses | serssenssses st eess s enstenns | esseess st enene e (O
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0) rtreierireireessteseeeresss | creeessess e sesssntnes | eeessensnssstesssssessesssnsaes | essesessesssssessenssssens 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliAteS...........couevrirrerriinininrrrsressesisissies | ceeesnsseessssessssstessssess | ressessssssessssssssessessensens | sessessessessssessssssenes 0 [
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........cvverrerrinrerrirnirnrseisiseseeeessesseseensees | eosesesssssessessnes 95,500 | .o 95,500 | oo [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cccvevemmirirririerirsiesessesieesssesssesssesssesssssesssnens | soesessesesnns 40,024,954 | .....cccorvivins 95,500 | ..ovvernenne 39,929,454 | ......ccoc.... 39,342,275
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 AN 27).....couurverrrirerireniriisesisesssseessesesssessesssesssesssssessssssssessssesssssesssssssnens | oesessnesssnns 40,024,954 | .....cccovvivinnns 95,500 | ..oovvernenne 39,929,454 | .............. 39,342,275
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501, PrePAId @SSELS.......c.cvivereiiieieiietsicte ettt sttt
2502, DEPOSIES.....cvcvviiecreiitcieiie sttt ettt bbb bbbt bbbt b ettt n et
2503, oSSRt | st eee sttt | Heenss et eenins | enes st (O TR
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE).......uevererrerrsresressissesssssesssssssssssssanes | sesssesssassssesesans 95,500 | .o 95,500 | 1o {01 0
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year §.......... 0) ettt ettt ettt bbb e ettt s s tans | estesesentes s benaenees 52,707,888 | ..cooveeeeeers 53,747,213
2. Reinsurance payable on paid [0sses and [0SS adjUStMENt EXPENSES.........oruirrirriiiirirrireieirerseseeeesee e ssesesssseesens | seesesessessesssesseenessssessessesnees (438) | v (438)
3. LOSS QQUSIMENE EXPENSES......cvcviiiveiiectetcieeeisie sttt bbb s et a b s bbb s s s st b st s st e s et et sse b e s s senesanans | bevensesesnsesesintetennreaes 5,965,854 | ..covvieriiceeie 6,217,032
4. Commissions payable, contingent commissions and Other SIMIIAT CRAIGES...........vcruririirrerrinierrsisieee et ssessseess | seeeeseesessessssssesssssssssessesssssessessanes | seessessssssssessasssssnssasssssessessansnnes
5. Other expenses (excluding taxes, ICENSES AN fEES).........cuurururirrrrrrirrieireireis st sesese st es s sstenssnsss | sesessessessasssssssssessnsnnses 178,390 | oo 166,275
6.  Taxes, licenses and fees (excluding federal and fOreign INCOME tAXES)........cuoverrrierrerirnirnrieireseisressee s issessssssssesssssessses | sesesessssessssssesessessssssessessssssessessans | sessessssssessessassssssessassssssessessnees 0
7.1 Current federal and foreign income taxes (including §$..........0 on realized capital gains (I0SSES)).......c.ovrverrrerrmeererreeerreienes | cerevrreresesrsesseeseseenens 1,099,097 | oo 1,141,476
7.2 Net deferred tax HADIIILY..............ccoiiieiiicce ettt sttt st ss s saessnns | evsesssessessessses s sansas A51187 | o 600,585
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §........... 0 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the PUDIIC HEAItN SEIVICE ACL..........cviiriieieiiieisieesseiessisseieies | sereseiesseses et ssssssses | sesesseessssstessesssssssessessssssessesssssnses
10, AQVANCE PIEMIUML......cuiviiieiteiiectetetetet ettt s ettt ae e se b b es b s st b e st e s s e b b s b et e s se s e e s e se b s st e b s e b b s et b s seb et s e s b ssebessnsesans | 4ebsesesessesessssebassebes s esessnsebebnsess | nosebessstesessnsesssssebesseb et s e b e b s sebenan
11, Dividends declared and unpaid:
111 SHOCKNOITETS. ...t | ote bbb | eneRE et
11,2 PONCYNOIAETS. ......cocvviecvitete ettt bbb a s sttt a s a e bbb s b s bbb s s s ae s e st ebessnaesas | 4ebassesessssesassssesasseteseseae s s sebebansens | nesebessssesesssesas st e b s seses s e s b s sebenas
12.  Ceded reinsurance premiums payable (net of CEdiNG COMMISSIONS).........cveviviirereiiriie ettt ssesssns | oevsssssesssssssessessssssesssssssansaes [ ] R (14)
13.  Funds held by company Under reiNSUTANCE trEALES.............ccoviueviiiieieiiieticte ettt a bbb enans | sessebesssssesssassesssesessnas 117,969 | oo 117,969
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS...........c.eiurririirir st ssssessens | essssssessesssssssssessesssnssesans 15,726 | oo 15,726
15, Remittances and items NOt AlIOCALEM. ..........c.covuuiuiiiii s | e 10,350 | v 55,388
16, PrOVISION fOF TBINSUIANCE. ..........vuivecvceeiecietcteee ettt sttt bbb ss st s bt s b b s ssaass s ssnaensens | sbessessssssssssessnsnsessesas 4,338,796 | ..oovvveririiiea 4,338,796
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES..........vveirieiirririe ettt srensns | cesessessess st ess s sst s ssessenssns | sessessassssssessassanssessessasssnssessansnssns
18, DIAftS OULSIANGING. ... .o ettt s st s s st | aesuessnssensessessen s et s ant st e ssessensans | nebsessanE et s st s sttt
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
270, PAYADIE fOF SECUNMHIES. ... vvureuereeierireisesessiseieeeesstsese st et ss st et E e84 s e eS8 E e sE e aessessees | HEeetessnssensansses st e s ses st et e ssessenen | 2euebsessassnssess st nsess st ens e st ensensnnen
22, Payable fOr SECUMEIES IBNTING......c. ittt et s b8t s s £ £t ensansss | 28eetaessessessaesses st assses st ens e ssensenen | 2esebsessansessess st esesses b e s st ens e tnnen
23.  Liability for amounts held UNAEr UNINSUFEA PIANS............cuuriiirerireiireire e esssesese st ssessse s ssess st ss s ss s s e ssessans | w8essssssnssessnssessesssssessassnssnssessanes | sesessessssssssesssssnssessessnssnssessnsnnes
24.  Capital notes §......... 0 and interest thereon §.......... O DU DU
25.  Aggregate Write-ins fOr lIADIIES............ovrvrrrreerieis ettt ettt sents | sntessessenessesessensanens (33,488,135) | ..vevverrrrenrirniinnenas (35,895,371)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)............vuririuririreirersieienere s esesseseessssessssssssnns | seeeeseeessessnssessessnees 31,481,817 | oo 30,631,332
27, PrOtECEA CEIl HADIIHIES. .........rveeeeeieiieiecie ittt et | 6 seEf e bbb | cbenb st senb e bbbt
28.  Total liabilities (LINES 28 @NA 27).........cuurrrererirmeeiseeisieeesseseseesssessssesssees s sessssess st sess st ess et sssensnns | sesssssssssssssssssssssssans 31,481,817 | s 30,631,332
29.  Aggregate write-ins for SPECIal SUMPIUS fUNAS.........ccuruurirrieieeiei ettt bbbttt | fesissssssessasssnssentanian (2,228,558) | ...ooverrerrereeeieiiienas (2,187,233)
30, COMMON CAPHAI STOCK.........cveiecieiiieeiecictte ettt bbbt bbbt bbb s b s ssessesnns | snsessesesenten s bnsesaens 3,526,000 | .o 3,526,000
31, PrEfErTed CAPItAl STOCK. ... .. vueeuieuceueis ittt ettt ettt s s s e E s £ 8 e£8 428842 E R84 R b e REeeE b e | £EeeE e R seEEeeEee b s e e bR R RE e s R R s b et | ShieRsee R e R R ee s R R st E et aen
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccueiiiiiricicis ettt sssens | stsessbesses st b st s e anes 0 | oo 0
33, SUIPIUS NOLES... ...ttt ettt s sttt a s a s s b s s s bbb s s bt s b enbenseb s | ebsebaesiss s s e s s st e st e s bt s s s s b s et | 4baesaet et st e bbb en bttt
34.  Gross paid in and CONTDULEA SUIPIUS...........eviviieieiciiesieicisetee ettt bbbttt s b snns | ensesssssssessessnsensesas 144,505,663 | ...coovvvverreiiiriinns 144,505,663
35, UNasSIGNEd fUNAS (SUIPIUS).......cc.cviuieieeiciriteiiei ettt sttt b s bbb bbb bbbt (137,355,469) | .... (137,133,488)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.1ttt ettt | etaesses et s st s b s bt n s st | shaebses et est st ben s sttt
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt ens | erser et enten ettt s bt nt st st st | entet ettt st n sttt ettt nne
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36)........c.uuerrerreiiiriierieiiissieseisiesse s ssssssessesessssesse s ssssssessesssssssessess | ssssessssssssssassesssssssasses 8,447,637 | oo 8,710,943
38, TOAIS. ..ttt Rt | eeni st 39,929,454 | ....oovivvrcrins 39,342,275
DETAILS OF WRITE-INS
2501, Retroactive reiNSUIANCE CEABM........ccviiuiieirieiiisiie ettt ettt b sttt s bbbt s st st | suessessessnsessesesntenas (33,510,238) | .oovvevrverrereiiinins (35,917,875)
2502, MISC. PAYADIE. ......ceeoeeeseeeseeeseeesaeesseesseeeseessssees s eess st et 8 888888t | HEseest ettt 22,102 | et 22,504
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccruiererririrniinrieeseinsinrisssinseseisesssesssssssssssessssesssssssssesss | sessssssssessssssessessssssesssssssssessessesld | revsesssssssssessssssesssssssssssssssessnens 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........c.uriuuiressiiriiriesiissesessesrssesiessesssessessssssesssssens s sesssssnsssenssnes | evsssesssssesssssssessneenas (33,488,135) | ...ooovvvvererieerrincnens (35,895,371)
29071, REtrOACHVE MBINSUFANCE. .........ceerereecercereiseeseeeseesees et est et eessessesses st s s ss e s e s st et en bt en s ssensansnnes | siestseesessastnesessessnens (2,228,558) | ...ooeererreeeeireineeenne (2,187,233)
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......cuuuruerirersiimeirisssenssssessssesssssssssesssssenessssssssssssesssssnsssessssssssssssssnns | aesssssssssssssssssssssssaces (2,228,558) | ...ooovereirireriiens (2,187,233)
3201.
3202.
3203.
3298.
3299.
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

2.1 Direct B (1,820,758)
2.2 Assumed . ...(7,041,584)
2 T 07T =T OO RURORN OO 163,425 (3,102,566)
2 NBL .ottt R bbbttt ettt et | ertnsesr s antiens (190,686) (5,759,776)
3. LSS adjustment EXPENSES INCUITEM........c.cvueiieuricieieiereisicte ettt s et st sse s s s st ssases s st snsesenns | sesesessssesessnsesnn 245,702 |.....................199,888 | ..... ..13,610,823
4. Other underwriting expenses incurred............. 344,833 | ... 314,501 L 1,373,538
5. Aggregate write-ins for Underwriting deAUCHIONS..............ccvueiiiiiiieciccsee ettt | stsessessssesses e ssaessesaees [0 PR | I [OUOORTRORRRRN 0
6. Total underwriting deductions (LINES 2 thrOUGN 5).........cceiieiiiiieieiicesicee et sssbesens | oesesesissesesssenns 399,850 | ..coevvreeeereenn509,702 | o 9,224,586
7. NEtinCOME OF PrOLECLEA CEIIS. ... ... ceuruuriuieeieiieee ittt ettt s e s e b s st s s essens | S8sebseeentsnssessenssnssnssnssens | sebsessessenssnssenssnssnsensantss | Hreesosssnssensensanssnnsensanssnes
8. Net underwriting gain (I0ss) (Line 1 MiNUS LINE 6 + LINE 7).....ccvvvvirviniereriniessssenenseissiesssssenessessssensessssssessessens | sosessessssnnensess(399,890) | vovvvveiveireinnenn(509,702) oo (9,224,586)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA...........c.viirireiei ettt s sttt enns
10. Net realized capital gains (losses) less capital gains tax of $..

1.

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24
25.
26.
27.
28.
29.
30.
31,
32.

33.

34.
35.
36.
37.
38.
39.

UNDERWRITING INCOME

. Premiums earned:

(written §.........
(written $.........
. (written §..
(written $..........

DEDUCTIONS:

. Losses incurred (current accident year $....

Net investment gain (108S) (LINES 9+ 10)......cvvevciiieieicrceeses ettt bt a st s st nas

. Net gain or (loss) from agents' or premium
(amount recovered §.......... 0 amount charged off $.......... 1) OO

Finance and service charges not included
Aggregate write-ins for miscellaneous incol

foreign income taxes (Lines 8 + 11 + 15)
Dividends to policyholders

...... 0):

OTHER INCOME

balances charged off

in premiums

1L U SRS PTRRIPRPRIRRTN [OTOPROTRPRN (41,325)
Total other incOme (LINES 12 thrOUGN 14).........cviueieiceeisiccsee ettt bbbt es | ebsesssssnsesssssnaas (41,325)
Net income before dividends to policyholders, after capital gains tax and before all other federal and

Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINE 16 MINUS LINE 17).......cuririiriireiniinsie st ssessss s ssesssssssssssssssssssessessssssessesssnssns | sesssssessassnsnns (380,084) | ....overvrrrnnn. (433,706) (14,248,491)

Federal and foreign inCome taXES INCUIMEM...........covueiriiieiieieiieis et b s nes | ebsessnsansesssssnsas (42,380)] .. 796,209 | .o 1,013,196

Net income (Line 18 MIinUS LiNg 19) (10 LINE 22).......ccveurrirririneinrerinsisessessiessssssesssssssssessssssssssssssssssssssssessssssessassanes | sesssssssessasssnes [CRTA(0L)] [— (1,229,915) (15,261,686)
CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PrHOT YEAI..........covuiireiiiiiriieieiseiesee et sssensenss | ersessssessesenns 8,710,942 | ..o 14,933,309 |....cccoevnee. 14,933,308

Net iNCOME (fTOM LINE 20).........cuurerrireerireiieeieieiseesssesee sttt st ss sttt ss st n s essensnsns | enssssessnnsnens (337,704) (1,229,915) | ..uverrrenne (15,261,686)

Net transfers (to) from Protected Cell accol

Change in net deferred INCOME TaX..........ovuorereieerireieisei ettt sttt ettt ensentas | seseseeeessessanens 149,398
Change in NONAAMIEA SSELS..........cucveiiiieiictccee et bbb bbb bbb s st s s bessesenns | srevessssssesinsnsenes (75,000)
Change i ProVISION fOF TEINSUIANCE...........c..vurererrireiereesreeeeeeeseeestees ettt et ess et sses st e st en s ssensa | wressesssessnssensnesessentans 0)] ..

Change in surplus notes...............

Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin

32.2 Transferred from surplus (Stock Dividend)

UNES.cviiieieeeiese e
Change in net unrealized capital gains or (losses) less capital gains tax of §.
Change in net unrealized foreign exchange capital gain (loss)

................................ 0 (5,315,085)
................................ 0 [ 5,315,085)
............... (14,248,491)

32.3 TranSTEITEA 0 SUIPIUS.........evuevcveeeieteeeie ettt st b st en st b st s s b s b snssssessnss | sosssessessessnsesssssessssssanees

Surplus adjustments:
331 Paid N

33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change iN TEASUMNY SEOCK..........cvveireictiieieicisits ettt bbb bbb bbbttt
Aggregate write-ins for gains and losses in surplus

Change in surplus as regards policyholders (Lines 22 through 37)

Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

................................................................................................... (263,306)

...................... (13,500)
..... 2,883,986

................................ ) O | ) PO |
.................... (355,238) | .oocrrerreee(6,222,366)
.................. 8,447,636 | o 14,578,071 | oo 8,710,942

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

from OVEMIOW PAGE......c.vvieeicieree e

1401.
1402.
1403.
1498.
1499.

Retroactive reinsurance ceded.

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums COllected Net Of FBINSUTANGCE. ...........rvwireimrireceieerieressssi st ssess st ssssssenssssessessssssssnssssnnes | snessessssssssessssssssnesssanns | eseeessnesssnessssnssssenesssssss | seessssssssemessessssnesssenssnnns
2. NetinvestmentinCome...........cocvininin e esissssssnssssssssisssessssssssssssssssssnsssnssnsssnesnesns | consensnnsennenn 90,162 [ eivieiiniiianeen 107,437 | e 400,209
3. MiSCEIANEOUS INCOME........cvveiecrereieeierieiesies e sesteses st sssssssssses s sssessssessssssessssssssssesssssssessessssnsssssssesssssssessessssesssseses | snvesessensensneree(41,320) | tivisierissssesssesssssssssens | sesesseesssenns (5,315,085)
4. Total (Lines 1 through 3).. (4,914,875)
5. Benefit and [0ss related PAYMENLS...........c.cveeiveicicieieice e ssssesessssesss s sssssasssessnssnss | eenseneenennnnd 009,898 | ... 15,218,706 | ... 6,752,669
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............covierrrirrinrnnirrecnrseerseesssseseeessnnes | seeessnsessensenns 829,598 | ...vvrvrrinn 811,770 | oo 15,252,438
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........cucvervvvrerererieriees [ererieiiisisiesierssiesiesinnes | oveesesseninnees 1,334,971 [ 1,334,971
10 Total (LINES 5 HNMOUGN 9)...cvvouuevesrmcitieeiisee it cesse s est sttt | enssssesesseed 4,839,497 | ..ovovve 17,365,447 | oo 23,340,078
11. Net cash from operations (Line 4 MINUS LINE 10).......ccvrurrrrerriiriiinrirrenensire e issessseseessssssssssessesssssssssessssssssnssasssness | sesessessssssens (4,785,659) | ...covvvenee (17,258,010) [ ....cvvnvenne (28,254,953)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...veeeevesseerisieest sttt | bt 227,781 | oo 3,276,539 | ..ovvvviennnns 5,602,778
12.2
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvievecvreie et ssetes et b s s s s st s s bes s s s ssssessesesessessessssessesssssnssssessesss |nsissessesssnsessssssssnssnsasss | eessesanssssessnsnsnsessssansanes | onsessessnssnsessesnsnsassasanes
12.8 Total investment proceeds (LINES 12.1 10 12.7)....c..cuiuiveieieeieieesessee ettt ssssesaes | evessssssessssas 227,781 | oo 3,276,539 | oo 5,602,778
13.  Cost of investments acquired (long-term only):
130 BOMAS . eetueeeesscesteeeses et sas et Rk tnt s | Hbsrnenis st nns st | enenesieenend 6,104,046 | .....ccooorneenns 8,038,054
1312 SHOCKS.ouruueurereeisressseseeeesssess st s st E st n et entensnsses | autentnsestentansessensanssnssns | nestesssnssentenssnssentensanssenns | srestsessessentnsent st s nstens
13,3 MOTEGAGE I0BNS.......ouceiiieciciseie ettt bbbt bbbttt s s bbb ss st snbantenss | nesistentesesssensensesnsnntenss | essesesentesessetensen e bntnes | essenseses st en et sanes
13.4 Real estate
13.5  OthEr INVESIEA GSSELS........revurrircrircriseieiceeesi ettt s st stnns | rtesisesss st sssenssns | eestsesssesssnesss s essssnens | oeestesss et nes e
13.6  MISCEIIANEOUS APPICALIONS. ......oveurerrerererirreeiinseseisestesessssessesesssssesssssnssessessessssssessessssssessassnssessessenssnssessessnssessassnsns | sssessensssssesssnsssssessasssessns | sossssssessossonssessessenssnssesss | ssessssssessansnssassansnssnssens
13.7 Total investments acquired (LINES 13.110 13.6)......ciuueiiiieiieiiicieeseieieisstee e ssssssse e ssessss s ssessenss | sssessssssssssssssssssssanes (| I 6,104,046 | ...coocvovnne 8,038,054
14.  Netincrease (decrease) in contract 10anS @nd PrEMIUM NOIES.........vrurrreiererineerrirsireeiseesesessseteesessssssessssessssssessessnsss | sesssesesssssssssssessessssssesses | seesssssessssssssssssessenssnssesss | soessessessssssssnssessnsnnssens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........cccoevireiereeersieieeeeeeseeesesssessssssssssessssssssenes | svvesvesessesissenns 227,781 | oo (2,827,507)| ..cvvverenee (2,435,276)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........cceveicreeerieieises ettt ssses s sessessssssssnans | ervessessesissessessssssssssseses | cessesisssssessssssessessssnssnes | evsessessssssessessssessessssenes
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other iNSUrance AbIlIIES..............ccceviericeccecece s | ey | e esens | ereeeses e es e
16.5  Dividends 10 STOCKNOIAETS.............cuuiieiiiii st ssnesines | stisnsisntesnessnessnesinesinesies | essesssessssensiesstnssnssnnes | sebssessnssine e sesestenins
16.6 Other cash provided (applied) .2,245,652 ...11,900,739 | ... ...24,011,546
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c.... | ceoooveivnnnees 2,245,652 | .....cco... 11,900,739 | ..coevnvee. 24,011,546
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccovuvereveens | coneeneeneunns (2,312,227)| oo (8,184,778)| ..ovvrrneen. (6,678,683)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YBAT.....cvvrurverueeeesseeeesiseeesss st esss et st 8 kbbbt | erbissnensstees 5,201,847 | .cooovvvveennne 11,880,530 | .cooovvveennn 11,880,530
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c.rveeereeeeeereereeeerreeeereeeoseeeer e seeesseeesseeeseessssessssessseesasessssssssnssssssssanes | coneesseeeenes 2,889,621 | ................. 3,695,752 | ...cvcernvnn. 5,201,847
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 iR EE LRttt | snenetessnee e ssnner s | tnenes e et | sepee e
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statement for March 31, 2012ofthe T RANSPORT INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices
The financial statements of the Transport Insurance Company ("the Company") are presented on the basis of accounting practices prescribed or
permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and
reporting the financial condition and results of operations of an insurance company, for purposes of determining its solvency under the Ohio

Insurance Law. The National Association of Insurance Commissioners' ("NAIC") Accounting Practices and Procedures Manual has been adopted

as a component of prescribed or permitted practices buy the state of Ohio.

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the
date of the financial statements and the reported amounts of revenue and expenses during the period. Actual results could differ from
those estimates.

C. Accounting Policies

Investments — Invested asset values are generally stated as follows:

Bonds, including issuer obligations, mortgage-backed securities and asset-backed securities rated 1 and 2 are stated at amortized
cost using the interest method; all others are stated at the lower of amortized cost or market. For mortgage-backed and asset-backed
securities, dealer modeled prepayment assumptions are used at the date of purchase to determine effective yields; significant
changes in estimated cash flows from the original purchase assumptions are accounted for on a prospective basis.

Common stocks are stated at market except investment in subsidiaries.

Investments in non-insurance subsidiaries are stated at NAIC specific values.

Short-term investments are stated at cost.
Unpaid Losses and Loss Adjustment Expense Reserves - The net liabilities stated for unpaid claims and for expenses of investigation and
adjustment of unpaid claims are based upon (a) the accumulation of case estimates for losses reported prior to the close of the accounting period
on the direct business written; (b) estimates received from ceding reinsurers and insurance pools and associations; (c) estimates of unreported
losses and development on reported losses based on past experience; and (d) estimates based on experience of expenses for investigating and
adjusting claims. The total of these factors is reduced for portions ceded to other reinsurers. All such estimates are based on the current state of
the law and coverage litigation, which could change substantially by the time claims are settled. These liabilities are subject to the impact of
changes in claim amounts and frequency and other factors. In spite of the variability inherent in such estimates, management believes that the

liabilities for unpaid losses and loss adjustment expenses are adequate. Changes in estimates of the liabilities for losses and loss adjustment
expenses are reflected in the statement of income in the period in which determined.

Premium Deficiency Reserve — The Company uses anticipated investment income as a factor in premium deficiency calculations.

Premium Recognition — Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium
reserves are established to cover the unexpired portion of premiums written. Such reserves are computed by pro rata methods for direct business
and are based on reports received from ceding companies for reinsurance.

Note 2 - Accounting Changes and Corrections of Errors
The Company did not have any material changes in accounting principles and/or corrections of errors.
Note 3 - Business Combinations and Goodwill

Not applicable.
Note 4 - Discontinued Operations

Not applicable..

Note 5 - Investments
Not applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

A.  Accrued Investment Income
The Company does not admit investment income due and accrued if amounts are over 90 days past due

B. Amounts excluded

Not applicable
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 8 - Derivative Instruments
Not applicable.

Note 9. Income Taxes

A. The components of the net deferred tax asset / (liability) at March

31, 2012 are as follows:

1.

2012

201

Change

Ordinary

Capital

Total Ordinary

Capital

Total

Ordinary

Capital Total

(a) Gross Deferred Tax Assets

(b) Statutory Valuation Allowance Adjustment

925,802

925,802 860,726

860,726

65,076

65,076

(c) Adjusted Gross Deferred Tax Assets 1(a) - 1(b)
(d) Deferred Tax Assets Nonadmitted

925,802

925,802 860,726

860,726

65,076

- 65,076

(e) Subtotal Net Admitted Deferred Tax Asset 1(c) - 1(d)
(f) Deferred Tax Liabilities

925,802
921,948

455,041

925,802
1,376,989

860,726
926,171

535,140

860,726
1,461,311

65,076

(4,223)

- 65,076
(80,099) (84,322)

(g) Net Admitted Deferred Tax Asset / (Net Deferred Tax Liability) 1(e) - 1(f)

3,854

(455,041)

(451,187) (65,445)

(535,140)

(600,585)

69,299

80,099 149,398

2.

2012

2011

Change

Admission Calculation Components SSAP No. 101

Ordinary |

Capital |

Total

Ordinary [ Capital |

Total

Ordinary

Capital Total

(a) Federal Income Taxes Paid In Prior Years Recoverable Through Loss Carrybacks

(b) Adjusted Gross Deferred Tax Assets Expected To Be Realized (Excluding The
Amount Of Deferred Tax Assets From 2(a) Above) After Application Of The Threshold
Limitation (The Lesser of 2(b)1 and 2(b)2 Below)

1. Adjusted Gross Deferred Tax Assets Expected To Be Realized Following The
Balance Sheet Date

2. Adjusted Gross Deferred Tax Assets Allowed Per Limitation Threshold

(c) Adjusted Gross Deferred Tax Assets (Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) Above) Offset By Gross Deferred Tax Liabilities

XXX

921,948

XXX

455,041

(65,44-5)

XXX

1,376,989 926,171

(535,140)

XXX

535,140

(600,585)

1,461,311

65,445

XXX

(4.223)

535,140 600,585
XXX -

(80,099)  (84,322)

(d) Deferred Tax Assets Admitted As The Result Of Application Of SSAP No. 101. Total
of 2(a) +2(b) +2(C)

921,948

455,041

1,376,989 860,726

860,726

(4,223)

(80,099) (84,322)

3.

(a) Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount
(b) Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And Threshold Limitation In 2(b)2

Above

0%

0%

0%

4.

2012

201

Change

Impact of Tax Planning Strategies

Ordinary (%) | Capital (%) | Total (%)

Ordinary (%) | Capital (%) | Total (%)

Ordinary (%) | Capital (%) | Total (%)

(a) Adjusted Gross DTAs (% of Total Adjusted Gross DTAs)

(b) Net Admitted Gross DTAs (% of Net Admitted Adjusted Gross DTASs)

(c) Does The Company's Tax-Planning Strategies Include The Use Of Reinsurance? Yes
B. Regarding deferred tax liabilities that are not recognized:

Not applicable.

C. Current and deferred income taxes consist of the following major components:

1. Current Income Tax:

0.00%
0.00%
No

0.00%
0.00%

0.00%
0.00%

0.00%
0.00%

2012 |

2011 ]

Change |

(a) Federal

(b) Foreign

(122,103)

(228,967)

(106,864)

(c) Subtotal (including tax on net capital gains)
(d) Federal income tax on net capital gains

(e) Utilization of capital loss carryforwards
(f) Other

(122,103)

79,723

(228,967)
1,456,972

(214,810)

(106,864)
(1,377,249)

214,810

(g) Federal and Foreign income taxes incurred

(42,380)

1,013,195

(1,269,303)

2. Deferred Tax Assets:

2012 |

2011 ]

Change |

a) Ordinary:

1) Discounting of unpaid losses

2) Unrealized gain/loss - foreign exchange
3) Policyholder reserves

4
5) Deferred acquisition costs

6) Policyholder dividends accrual

)

)

)

)

) Investments
)

)

)

8) Compensation and benefits accrual

9) Pension accrual

10) Receivables - nonadmitted

11) Net operating loss carry-forward

12) Tax credit carry-forward

13) Other (including items <5% of total ordinary tax assets)

(
(
(
(
(
(
(
(7) Fixed assets
(
(
(
(
(
(
(

14) Other assets - nonadmitted

869,886

33425

22,491

831,267

7,175

22,284

38,619

26,250

207

(99) Subtotal

(b) Statutory valuation allowance adjustment

925,802

860,726

Q06.1
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0.00%
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0.00%
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0.00%
0.00%

0.00%
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(c) Nonadmitted - -

(d) Admitted ordinary deferred tax assets 925,802 860,726 65,076

e) Capital:

1) Investments -
2) Net capital loss carry-forward -
3) Real estate -
)

4) Other (including items <5% of total capital tax assets) -

(
(
(
(
(
(

5) Unrealized Capital Gains -
(99) Subtotal -

(f) Statutory valuation allowance adjustment - -
(9) Nonadmitted - -

(h) Admitted capital deferred tax assets -

(i) Admitted deferred tax assets 925,802 860,726 65,076

3. Deferred Tax Liabilities:

2012 2011 Change |
(a) Ordinary:
(1) Investments - -
(2) Fixed assets 32,954 32,954 (0)
(3) Deferred and uncollected premium -
(4) Policyholder reserves - -
(5) Other (including items <5% of total ordinary tax assets) 7,740 7,740 0)
(6) Receipt of reinsurance recoverables 881,124 885,347 (4,223)
(7) Market Discount Accrual 131 131 (0)
(99) Subtotal 921,948 926,172 (4,224)
(b) Capital:
(1) Investments -
(2) Deferred gain -
(3) Basis Difference on Bonds
455,041 535,140 (80,099)
(4) Other (including items <5% of total capital tax assets) - - -
(99) Subtotal 455,041 535,140 (80,099)
(c) Deferred tax liabilities 1,376,989 1,461,312 (84,323)
4. Net Deferred Tax Assets / Liabilities (451,187) (600,586) 149,399
D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate
Among the more significant book to tax adjustments were the following:
2012 2012 2011 |
Amount | Tax Effect At | Effective Tax
35% Rate (%)
Provision computed at statutory rate (380,084) (133,029) 35.00%
Change in nonadmitted assets (75,000) (26,250) 6.91%
Statutory Valuation Allowance Adjustment - - 0.00%
Tax exempt income (93,093) (32,583) 8.57%
Dividends from 100% owned affiliates - - 0.00%
Non-deductible Expenses - - 0.00%
Meals & Entertainment 240 84 -0.02%
True-up related to prior years - - 0.00%
Other - (1) 0.00%
Totals (547,937) (191,779) 50.46%
Federal and foreign income taxes incurred (42,380) 11.15%
Change in net deferred income taxes (149,398) 39.31%
Other - 0.00%
Totals (191,778) 50.46%

D. Operating Loss and Tax Credit Carry-forwards and Protective Tax Deposits

1. a. AtMarch 31,2012, the Company did not have any unused operating loss carryforwards available to offset against futures taxable income.
b. At March 31, 2012, the Company had the following capital loss carryforwards expiring through the year 2017
c. AtMarch 31,2012, the Company had the following Foreign Tax Credit carryforward expiring through the year 2021:

d. AtMarch 31,2012, the Company had the following Alternative Minimum Tax Credit carryforward which does not expire:

2. The following is income tax expense for 2012 and 2011 that is available for recoupment in the event of future net losses.

Year | Amount |
2012
2011
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Statement for March 31, 2012 of the TRAN S PORT I N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

3. The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Code
F. Consolidated Federal Income Tax Return

1. The Company's federal income tax return is consolidated with the following entities:

R & Q America Holdings Inc., R&Q Solutions LLC, Requiem America Inc., R&Q Reinsurance Co., John Heath & Company, Excess and Treaty Management Corp., Goldstreet Insurance Co.,
Transport Insurance Co., Syndicated Services Company Inc. , R& Q Quest Management Services USA, RQ Services Holding Inc..

Randall & Quilter America Holdings maintains a tax sharing agreement with its subsidiaries, approved by the Board of Directors, whereby allocation of the tax liability is made primarily on a separate return basis, with current
credit given for net losses utilized in the consolidated return.

Note 10 - Information Concerning Parent, Subsidiaries. Affiliates and Other Related Parties

A. The Company is a direct 100% owned subsidiary of Randall and Quilter America Holdings Inc.

B. Detail of Transactions Greater than 1/2% of Admitted Assets - No material changes since year end 2010.

C. Change in terms of Intercompany Arrangements — Not applicable.

D. Amounts Due to or from Related Parties — No material changes since year-end 2011.

E. Guarantees or Contingencies for Related Parties - Not applicable.

F. Management or service contracts and all cost sharing arrangements involving the Company or any affiliated insurer
No material changes since year-end 2011.

G. Nature of Relationships that Could Affect Operations
No material changes since year-end 2011.

H.  Amount Deducted for Investment in Upstream Company - Not applicable.

I Detail of Investments in Affiliates Greater than 10% of Admitted Assets - Not applicable.

J. Writedown for Impairments of Investments in Subsidiary, Controlled or Affiliated Companies - Not applicable.

K. Foreign Insurance Subsidiary - Not Applicable.

L. Downstream Noninsurance Holding Company - Not Applicable
Note 11 - Debt

Not Applicable.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

Not Applicable.

Note 13 - Capital and Surplus. Dividend Restrictions and Quasi-Reorganizations

A. Outstanding Shares - No material changes since year-end 2011.

B. Preferred Stock - Not applicable.

C. Dividend Restrictions - No material changes since year-end 2011.
D. Amount and Date of Dividend Paid - Not applicable.

E. Amount of Profit Paid to Stockholder as Dividend - Not applicable
F. Restrictions Placed on Unassigned Funds (Surplus) - None

G. Mutual Surplus Advances - Not applicable.

H. Company Stock Held for Special Purposes - Not applicable.

[. Changes in Special Surplus Funds - No material changes since year-end 2011.

J. Changes in Unassigned Funds - No material changes since year-end 2011.
K. Surplus Notes - Not applicable

L & M. Quasi Reorganizations — Not applicable
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statement for March 31,2012 the 1 RANSPORT INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 14 - Contingencies

A. Contingent Commitments - Not Applicable.

B. Assessments - No material changes since year-end 2011.

C. Gain Contingencies - Not applicable.

D. Claims related extra contractual obligation and bad faith losses stemming from lawsuits. No material change since year- end 2011.
E. Product Warrantie. - Not applicable

F.  All Other contingencies - No material changes since year-end 2011.

Note 15 - Leases
No material changes since year-end 2011.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

Not Applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales - Not applicable.

B. Transfer and Servicing of Financial Assets — Not applicable.

C. Wash sales - Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

Not applicable.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value

A. Fair Value Measurements at Reporting Date
Not applicable
B. Not Applicable

C. Type of Financial Instrument

S Aggregate Admitted (Level 1) (Level 2) (Level 3) Not
Type of Financial Fair Value Assets Practicable
Instrument i
(Carrying
Value)
IBonds 11,140,924.] 10,672,894] 11,140,924
CMO 608,454 594,219 608,454
MBS 514,001 474,633 514,001

D. Non Practicable to Estimate Fair Value

Not Applicable

Note 21 - Other Items

A. Extraordinary ltems

In January 2012, after a number of years of litigation and subsequent appeal, the Company did not prevail in its appeal against
Seaton and TIG on the Aerojet case and its efforts to collect reinsurance recoveries.
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Statement for March 31, 2012 of the TRAN S PORT I N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

B. Troubled Debt Restructuring for Debtors
Not applicable

C. Other Disclosures
Not applicable

D. Uncollectible Assets per SSAP 6, SSAP 47 & SSAP 66
Not applicable

E. Business Interruption Insurance Recoveries
Not applicable

F. Sate transferable tax credits
Not applicable

G. Subprime Mortgages

Not applicable

Note 22 - Events Subsequent

Not applicable

Note 23 - Reinsurance

A. Unsecured Reinsurance Recoverable - No material changes since year - end 2011.
B. Reinsurance Recoverable in Dispute - No material changes since year - end 2011.
C. Reinsurance Assumed and Ceded - No material changes since year - end 2011.

D. Uncollectible Reinsurance - No material changes since year - end 2011.

E. Commutation of Reinsurance Ceded - No material changes since year - end 2011.

F. Retroactive Reinsurance — No material changes since year - end 2011.
G. Reinsurance's Accounted for as a Deposit - Not applicable.

H. Disclosures for the Transfer of Property & Casualty Run-off Agreements - Not applicable

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

The following provides an analysis of the change in loss and loss adjustment expense reserves net of reinsurance for the 2012 & 2011 periods:

March 2012 December 2011
Balance at beginning of period $ 59,964,245 $ 72,695,005
Loss and loss expense incurred:

Current accident year 0 0
Prior accident years 55,016 7,851,046
55,016 7,851,046

Loss and loss expense payments made for:
Current accident year 0 0
Prior accident years (1,345,519) (20,581,806)
(1,345,519) (20,581,806)
Balance at end of period $ 58,673,742 $ 59,964,245
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statement for March 31,2012 the 1 RANSPORT INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 26- Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

A. Annuities - No material changes since year-end 2011.

B. Contingent liabilities - No material changes since year-end 2011.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not applicable.

Note 33 - Asbestos/Environmental Reserves

No material changes since year-end 2011.

Note 34 - Subscriber Savings Accounts

Not applicable.

Note 35 - Multiple Peril Crop Insurance

Not applicable.
Note 36 - Financial Guarantee Insurance

Not applicable.
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2.1
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42

6.1

6.2
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6.5

6.6

7.1

7.2

8.1

8.2

8.3

8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ 1] No[X]
10.2 If yes, indicate any amounts receivable from parentincluded in the Page 2amount:
PART 1 - INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ | No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
0 =10 T[T OTRTT $
14,22 PrEeferTed STOCK........o.iveiveeeieeeeeeeeeeee et se ettt sttt s s s s ne s sse e $
14,23 COMMON SEOCK......ucvvieceeicecteiceciee ettt ettt et s st s s s se bt et es s se st e s enensessnaees $
14.24 Short-Term Investments............ $ ..
14.25 Mortgage Loans on Real Estate.... $ ..
1426 AllOHNET ...ttt ss e ss s ss s senssensnen $ ..
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe............c.ccovevvveeveveereeeeeennnn. $
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank New York Mellon Wealth Mgmt. 3290 Northside Pkwy,NW Suite 950 Atlanta, GA. 30327
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No [X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
NA Bank New York Mellon Wealth Mgmt. 3290 Northside Pkwy,NW Suite 950 Atlanta, GA. 30327
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ 1]

17.2 If no, list exceptions:
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No [X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | | erisniesissisnsnns | ceeeenesssnssneenni0
Total.oerieeerssersressinns | v Y. 0,0 ST (0] IS [ I (O P [ I [0 P (O] I {01 P 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ | No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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statement for March 31, 2012ofthe T RANSPORT INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year Prior3Year Curre:t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccovivniirniinnnn. AL|....... Lt [ | reeneineineieeessessees s | e 13,500,000 | oo 294 | e 212
2. Aaska.... AK ... N
3. ANZONA....e AZ|.... L
4. Arkansas.........inninneens ARJ...... Lt [ | cevrneeneineesessssssensnennnes | evneeneenenneinnen 1,792 | i 2,974 | s 354,152 | oo 264,434
5. California......c.cooeverevererenreenneenn. CAl...... Lo [ e | s [ s | s 1,000 | oo 492,647 | oo 358,221
6. Colorado........ccoueeeernerinerinerenad CO]J....... Nuiiirie e | s s | ceesiesesesesiesiessnssns | ereestessesisssesss s essienes | sttt
7. Connecticut.......c.ccovrerrerienens CT|. Lo [t | rerrenissiesisssssissssssnes [ s siesisssensenes | sresiesissississsssssssesi | seessess e esiens | eesessesi s 35
8. Delaware.......cccooeovireririrniinns DE|....... L [ e [ e | e | e | e
9. District of Columbia................. DC|....... Lt [ | revneeneeesssessesessees [ | o | s | s
10, Florida. ..o FL|...... Nuiiiiee e | e | e 960 | v 3,438 | s 100,071 | v 84,470
T €10 (o - O GAl...... Lo [ | e | e 77 | e B18 | e 21,504 [ oo 18,295
12, HaWali...ooeocececseeeecs Hil....... Nutiiinie e | e [ | s | e s | e
13. Idaho.
14. llinois
15.  Indiana
16. lowa
17. Kansas
18, Kentucky......ocovveveerecrerirerins KY|...... Lt [ | e | e 3116 | e 1776 | o 247292 | v 269,590
19, Louisiana........ccccovererrrnrrrnnnns LA]...... Lo [ e | eevesiesiesiesissssssssseens | evvesissiessses s 2,085 | cooreeeeiei 11,538 | oo 4,500 | oovveereieenns 265,867
20.  Main€....oocoveereeeeerinene ME]....... Nuiiieie e | s [ | | e | s
21. Maryland.......ccccoovvmrvnrenrnnns MD |....... Lo [ e | eevesiesiesiesissssssssseens | evvesissiessses s 5316 | coovverveeierienis TAT | s 354,207 | oo 287,438
22. Massachusetts..........ccc.couuvnne. MA ... Lo [ rnrrerieniesiesiesiesssessss | eevieesisesssssssssssssssssssens | eesesssessinsssinsins 10,491 | oo 12,647 | v 724,869 | ..oovevrrnns 581,764
23. Michigan.......c.ccocovevverinrinrinnns MI....... Lvrvees [ | eevveesisesisssssssssssssssens | eevesisesssssssisins 77,267 | oo, 59,156 | .ovevrvrrins 9,128,090 | ...oovverrrnnn 12,684,451
24, Minnesota.........cooouvvvvmrvenrvennns MNJ....... Lo [ | eeviesisssssssssssssesssesssens | osssesssesssesssnsens [CR101S) | I (4,646)] .o 707,591 | v 733,946
25, MiSSISSIPPI....everereerrerrireeenens
26, MiISSOUI.....ererrerereereienrirnirnenns
27.  Montana........cccceeveeeeeneeneineenns
28.  Nebraska.........c.coermrerrerrinnenns
29. Nevada.....ccooommrnernirnnenns
30. New Hampshire.
31, New Jersey....onerreneennenns
32, New MexiCo.....ocovurrerrrneerrenns
33, New YOrK.....ooooevveereeisrisninnes NY |....... Nuviei [ | eeveeieesesisesssesssssnnss | ceseessiesses s 3 | 3191 | s 292,716 | oo 233,750
34.  North Carolina..........cccoorvenne. NC|...... Lo [ | ceveeieeieseesesesseees | e 2,976 | oo 4,190 | oo 504,170 | oovverenn 425,294
35.  North Dakota........c.ccoeerverenee. ND |....... Nacerrre [ | e [ e | cereeineeesiece s essesens | reeeeestees st essesseneas | eeeesestese ettt eneees
36.  ONi0...creee e OH]|...... Lo [ | cevreesisesiessssssssssssssssens | sesesssesinssinnies 16,185 | oo 8,666 | ..ooovvrrrnnen. 1,017,776 | oo 1,058,428
37.  Oklahoma........cccovvvrurrirniennanee OK|....... L [ | e [ e | st ensesens [ ettt s st | seees sttt eneees
38, Oregon.....cccoeenmeemeereeerneennens OR|...... Lo [ | e | e (1,821)] oo 6,966 | .oreriririiann 4223 | oo 4,460
39. Pennsylvania...........cccoorsreene. PA ... Lo [ | ceveesiesissssnsssssssssssssens | oeeesssessinssinsnes 35,000 | oo 42,316 | oo 2,396,269 | ..coovrrirerene 2,132,888
40. Rhode Island.........cccccoeneureunneen. RI....... L [ | e [ e | et snenens [ ettt | ceees sttt seees
41.  South Carolina..........cccoconrvenee. SC|....... Lo [ v | ceveeieeiessessessssssens | e 7,838 [ | e 65,201 [ oo 58,235
42.  South Dakota...........cccrevenreneen. SD|....... Nuctrrre [ | e [ e | seneieessiesi s sssesens | ettt | eeees sttt ntees
43, Tennessee.......cwmenevreernees IN|....... Nuctrire [ | e [ e | e | et | creer st seees
44,
45,
46.
47. \Virginia..
48. Washington
49.  West Virginia.........cccocvvrerrennee.
50.  WISCONSIN.....coviuirirerrriirireenns
51, Wyoming.....cooovvvrvrerereirennns
52.  American Samoa..........c.c........
53, GUAM...cviverieieeies
54.  Puerto RiCO......ccvvrerriiiiinnes
55.  US Virgin Islands...........cc..cc......
56. Northern Mariana Islands
57. Canada........omnmernenneennen,
58. Aggregate Other Alien.............
59.  TotalS.....ovwerreiriiiriiiniiiniesisiies
5801.
5802. ......
5803.
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX oo e (0 U 0 [ (01 RO (01 RO (01 OO 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX e, 0 [ 0 e (01 R (01 (O 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insertthe number of L responses except for Canada and Other Alien.
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

SCHEDULE Y INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
Part 1 — Organizational Chart

Group Structure Chart as of March 31, 2012

11O

Company Name Holding Reg. No. Registered Office FSA NAIC#  State Code
Randall & Quilter Investment Holdings plc 03671097 110 Fenchurch Street, London, EC3M 5JT, England
EC3 Solutions Limited 100% 04335235 110 Fenchurch Street, London, EC3M 5JT, England
Oast Holdings Limited 100% 03593065 110 Fenchurch Street, London, EC3M 5JT, England
Randall & Quilter Canada Holdings Limited 100% 753780-8 The Exchange Tower, 130 King Street W, Suite 1800, Toronto ON M5X 1E3, Canada
A.M Associates Insurance Services Limited 100% 6152864 28 Regency Square, Toronto, Ontario M1E 1NS
R&Q Risk Services Canada Limited 100% 753781-6 The Exchange Tower, 130 King Street W, Suite 1800, Toronto ON M5X 1E3, Canada
R&AQ Jersey PCC 100% 108625 La Chasse Chambers, La Chasse, St. Helier, Jersey, JE2 4UE
Ken Randall Associates Limited 100% 02712392 110 Fenchurch Street, London, EC3M 5JT, England
Ludgate NO. 1 Limited 100% 01589907 110 Fenchurch Street, London, EC3M 5JT, England
Malling Investments Limited 100% 05946442 110 Fenchurch Street, London, EC3M 5JT, England
R&Q NO 1 Limited 100% 04024617 110 Fenchurch Street, London, EC3M 5JT, England
R&Q Secretaries Limited 100% 04222508 110 Fenchurch Street, London, EC3M 5JT, England
Randall & Quilter Il Holdings Limited 100% 7659577 110 Fenchurch Street, London, EC3M 5JT, England
La Metropole Compagnie Belge D’Assurance SA 100% 403 282 052 4 Rue de la Presse, 1000 Bruxelles, Belgium 202731
Chevanstell Limited 100% 01208238 110 Fenchurch Street, London, EC3M 5JT, England 202861
Chevanstell Management Limited 100% 01425571 110 Fenchurch Street, London, EC3M 5JT, England
R&Q Capital No 1 Limited 100% 07382921 110 Fenchurch Street, London, EC3M 5JT, England
R&AQ Insurance (Guernsey) Limited 100% 39189 PO Box 384, The Albany, South Esplanade, St Peter Port, Guernsey, GY1 4NF
R&Q Liquidity Management Limited 100% 04304002 110 Fenchurch Street, London, EC3M 5JT, England
R&AQ Reinsurance Company (Belgium) 100% 413919982 4 Rue de la Presse, 1000 Bruxelles, Belgium
R&Q Reinsurance Company (UK) Limited 100% 01315641 110 Fenchurch Street, London, EC3M 5JT, England 202188
La Licorne Compagnie de Reassurances SA 100% 316 695 469 31, rue Jean Giraudoux, 75116 Paris, France
Northern Foods Insurance Limited 100% 25157 4th Floor, The Albany, South Esplanade, St. Peter Port, Guernsey
Randall & Quilter IS Holdings Limited 100% 07659581 110 Fenchurch Street, London, EC3M 5JT, England
Callidus Group Limited 100% 06389084 110 Fenchurch Street, London, EC3M 5JT, England
Callidus Solutions Limited 100% 04983134 110 Fenchurch Street, London, EC3M 5JT, England
Callidus Secretaries Limited 100% 06327030 110 Fenchurch Street, London, EC3M 5JT, England
KMS Insurance Management Ltd 100% 05337155 110 Fenchurch Street, London, EC3M 5JT, England
JMD Specialist Insurance Services Group Limited 100% 04577053 110 Fenchurch Street, London, EC3M 5JT, England
JMD Specialist Insurance Services Limited 100% 04290090 110 Fenchurch Street, London, EC3M 5JT, England
R&Q Broking Services Limited 100% 06326884 110 Fenchurch Street, London, EC3M 5JT, England
R&AQ Consultants Limited 100% 04179375 110 Fenchurch Street, London, EC3M 5JT England
R&AQ Insurance Services Limited 100% 01097308 110 Fenchurch Street, London, EC3M 5JT England 314329
R&Q Audit & Inspection Limited 100% 01677423 110 Fenchurch Street, London, EC3M 5JT England
R&Q Archive Services Limited 100% 07586143 110 Fenchurch Street, London, EC3M 5JT England
Reinsurance Solutions Limited 100% 01199219 110 Fenchurch Street, London, EC3M 5JT England
Requiem Limited 100% 01242769 110 Fenchurch Street, London, EC3M 5JT, England
Randall & Quilter America Holdings Inc 100% 13-3496014 101 Summer Street, Floor 5, Boston, Massachusetts, 02110, USA DE
R&Q Reinsurance Company 100% 23-1740414 101 Summer Street, Floor 5, Boston, Massachusetts, 02110, USA 22705 PA
Transport Insurance Company 100% 75-0784127 101 Summer Street, Floor 5, Boston, Massachusetts, 02110, USA 33014 OH
R&Q Services Holding Inc 100% 45-3265690 c/o The Corporation Trust Company, Corporation Trust Center, 1209 Orange Street, Wilmington, DE 19801 DE
Excess and Treaty Management Corporation 100% 41-1568621 Two Logan Square, Suite 600, Philadelphia, PA 19103, USA NY
R&Q Quest Management Services USA LLC 100% 45-3187943 160 Greentree Drive, Suite 101, Dover, DE 1990 DE
John Heath & Company 100% 65-0865791 South Tamiami Trail, Suite 102, Sarasota, Florida 34236, USA FL
Requiem America Inc 100% 36-3293537 77 West Wacker Drive, Suite 2600, Chicago, Illinois, 60601, USA DE
Syndicated Services Company Inc 100% 36-3786990 77 West Wacker Drive, Suite 2600, Chicago, lllinois, 60601, USA DE
R&Q Solutions LLC 100% 13-3978252 101 Summer Street, Floor 5, Boston, Massachusetts, 02110, USA DE
RSI Solutions International Inc 100% 13-4131334 c/o The Corporation Trust Company, Corporation Trust Center, 1209 Orange Street, Wilmington, DE 19801 NY
Goldstreet Insurance Company 100% 13-3882158 One Battery Park Plaza, 24 Whitehall Street, New York, New York, 10004,USA 10709 NY
Randall & Quilter Captive Holdings Limited 100% 07650726 110 Fenchurch Street, London, EC3M 5JT, England
Randall & Quilter Nordic Holdings ApS 100% 32784542 Ostergade 60, 5 sal , 1100 Copenhagen K, Denmark
Triton Insurance Management A/S 60% 32784704 Ostergade 60, 5 sal , 1100 Copenhagen K, Denmark
Triton Management A/S 100% 978702104 Haakon VIIS Gate 9, 0161 Oslo, Norway
Triton Claims Management AS 100% 991114270 Haakon VIIS Gate 9, 0161 Oslo, Norway
Randall & Quilter Bermuda Holdings Limited 100% 42704 Clarendon House, 2 Church St, Hamilton. HM11 Bermuda
R&Q Quest Management Services Limited 100% 06623 Clarendon House, 2 Church St, Hamilton, HM11 Bermuda
R&Q Quest (SAC) Limited 100% 30104 Clarendon House, 2 Church St, Hamilton. HM11 Bermuda
R&Q Intermediaries (Bermuda) Limited 100% 04985 Clarendon House, 2 Church St, Hamilton. HM11 Bermuda
R&Q Re (Bermuda) Limited 100% 41047 Clarendon House, 2 Church St, Hamilton. HM11 Bermuda
Caledonian Insurance Management Services Limited 100% 58192 57/63 Line Wall Road, Gibraltar
Caledonian Insurance Brokers Limited 75% 58860 57/63 Line Wall Road, Gibraltar
Randall & Quilter Underwriting Management Holdings Limited 100% 7504909 110 Fenchurch Street, London, EC3M 5JT, England
R&Q Managing Agency Limited 100& 04690709 110 Fenchurch Street, London, EC3M 5JT, England
R&Q MGA Limited 100% 05337045 110 Fenchurch Street, London, EC3M 5JT, England 440543
KMS Insurance Services Limited 100% 03376475 110 Fenchurch Street, London, EC3M 5JT, England
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KMS Employment Limited

R&Q Just Underwriting Group Limited

R&Q Commercial Risk Services Limited

Altus Management Partners LLP

R&Q Marine Services Limited

Synergy Insurance Services (UK) Limited
Principle Insurance Company Limited

100%
100%
100%
100%
80%

100%
100%

07622954
05337158
07313009
0C363319
07720593
4878761
06203350

110 Fenchurch Street, London, EC3M 5JT England
110 Fenchurch Street, London, EC3M 5JT England
110 Fenchurch Street, London, EC3M 5JT England
110 Fenchurch Street, London, EC3M 5JT England
110 Fenchurch Street, London, EC3M 5JT England
110 Fenchurch Street, London, EC3M 5JT England
110 Fenchurch Street, London, EC3M 5JT England



Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
London Stock Board of
....................................................................................................... N/A........... [N/A............. | Exchange (AIM) |Randall & Quilter Investment Holdings plc..........c.. | GBu.vueveees [NIA oot [NJA . | DiTECEOTS ceneneennene. | R@NAall & Quilter Investment Holdings plc.......... | .ooeeeenee
Caledonian Insurance Management Services
....................................................................................................... N/A...ccooee [NIAL..coooooo. [NJAL.................. | Limited Gl....cccee... [NIA............... | Randall & Quilter Investment Holdings Limited... | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plc.......... | coovueenee
Caledonian Insurance Management Services
....................................................................................................... N/A.....ccce.. INA............ [NJAL................... | Caledonian Insurance Brokers Limited................... | Gl............. [NIA............... | Limited Ownership......... | ......75.00 |Randall & Quilter Investment Holdings plc.......... | cecevuvnce.
....................................................................................................... N/A oo [NIAL.coooo [NJALL.................. | Calllidus Group Limited.........cocoovevevicccniviivnene | GBuvecee [NIALL............. |[Randall & Quilter IS Holdings Limited................. | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plC.......... | ..cecveuneene
....................................................................................................... N/A....cooere INTAL...ccoeoe. [NJALL................ | Calllidus Solutions Limited...........cccocevrvvncnereenns | GBueecee | NIALLL............. | Calllidus Group Limited..........ccccoovevenevreinnenene. | Ownership........ | .....100.00 |Randall & Quilter Investment Holdings plc.......... | covcveenee
....................................................................................................... N/A.....ccco.. [NJA........... [NJAL................... | Calllidus Secretaries Limited............ccccoeecveiviierieines | GBunee [NIALL............. | Callidus Group Limited............cccceoveevierrereennnen. | Ownership........ | .....100.00 |Randall & Quilter Investment Holdings plc.......... | .ooeueee
....................................................................................................... N/A.....ccoco. [NJA......ooo.. [NJAL.................. | Chevanstell Limited..........ccooveieivieiieicisiieiieieinins | GBuci [NIALL............. | Randall & Quilter Il Holdings Limited.................. | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings pIC......... | ..cocveueee
....................................................................................................... N/A.....cc.... INA............ INJAL....................| Chevanstell Management Limited................cccceeeenen | GBucve [NIAL............. | Chevanstell Limited...........cccooovvvveviniiercinnne. | Ownership........ | .....100.00 |Randall & Quilter Investment Holdings plC.......... | .ovveeae
....................................................................................................... N/A....oooeen INTAL.ccoeoe [NJALL....c..cee.. | KMS Insurance Management Ltd.............cccocceveees [ GBuce | NIALLL............. | Randall & Quiilter IS Holdings Limited................. | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plc.......... | .ccocueunee
Randall & Quilter Underwriting Management
R&Q MGA Limited.........ooviurrereircreerceieen Holdings Limited Ownership Randall & Quilter Investment Holdings plc.......... | .oovveeene
KMS Insurance Services Limited..............c.ccocvuene R&Q MGA Limited Ownership Randall & Quilter Investment Holdings plC.......... | .coveueene
.| KMS Employment Limited....... .|R&Q MGA Limited... .| Ownership. Randall & Quilter Investment Holdings plc
R&Q Just Underwriting Group Limited R&Q MGA Limited Ownership Randall & Quilter Investment Holdings plc

R&Q Commercial Risk Services Limited................. GB......c..... R&Q MGA Limited Ownership Randall & Quilter Investment Holdings plc.

.| Altus Management Partners LLP . .|R&Q MGA Limited... .| Ownership Randall & Quilter Investment Holdings plc.

R&Q Marine Services Limited.........cccovvvrvvieirinns R&Q MGA Limited Ownership Randall & Quilter Investment Holdings plc
EC3 Solutions Limited...........ccovvvrirrrirernrnirernns Randall & Quilter Investment Holdings plc.......... Ownership Randall & Quilter Investment Holdings plc.......... | .ccvoeenee.
JMD Specialist Insurance Services Group Limited.. | GB............ NIA ... Randall & Quilter IS Holdings Limited................. Ownership Randall & Quilter Investment Holdings plc.......... | cccccenee.

JMD Specialist Insurance Services Group

....................................................................................................... N/A...ccoooee [NIAL..coocoo. [NJALL............c..... | JMD Specialist Insurance Services Limited............ |GB............ [NIA............... | Limited Ownership Randall & Quilter Investment Holdings plc.......... | .ooveeneene
Ken Randall Associates Limited.............c.ccocveennee. GB............ NIA .. Randall & Quilter Investment Holdings plc.......... Ownership Randall & Quilter Investment Holdings plC.......... | .oveeneene
Ludgate NO. 1 Limited.......ccceeerreenrierceniinns GB............ NIA .. Ken Randall Associates Limited...............ccoceeeee Ownership Randall & Quilter Investment Holdings plC.......... | .cveeeene
Malling Investments Limited.............cccccovrerrirennnn. GB............ NIA . Ludgate NO. 1 Limited.........cccoerverneerceerninenns Ownership Randall & Quilter Investment Holdings plc.......... | .ccocenee.
La Licorne Compagnie de Reassurances SA.......... [ A Randall & Quilter Investment Holdings plc.......... Ownership Randall & Quilter Investment Holdings plC.......... | .ooveieae
La Metropole Compagnie Belge D'Assurance SA  |BE............ Randall & Quilter Investment Holdings plc. Ownership Randall & Quilter Investment Holdings plc.......... | .ooveeeae

.| Oast Holdings Limited.. .|Randall & Quilter Investment Holdings plc.. Ownership Randall & Quilter Investment Holdings plc

R&Q Broking Services Limited Randall & Quilter IS Holdings Limited................. Ownership Randall & Quilter Investment Holdings plc

R&Q Capital No 1 Limited Randall & Quilter Il Holdings Limited.................. Ownership Randall & Quilter Investment Holdings plc
.|R&Q Consultants Limited. .|Randall & Quilter IS Holdings Limited. ... | Ownership, Randall & Quilter Investment Holdings plc
R&Q Insurance (Guernsey) Limited Randall & Quilter Il Holdings Limited.................. Ownership Randall & Quilter Investment Holdings plC.......... | .oveeneene

R&Q Insurance Services Limited.............cccocveennnes
R&Q Audit & Inspection Limited...........ccccovvereenne.

Randall & Quilter IS Holdings Limited................. Ownership
R&Q Insurance Services Limited............ccccvvenee Ownership

Randall & Quilter Investment Holdings plC.......... | .cveuneene
Randall & Quilter Investment Holdings plc.......... | .ccecenee.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
....................................................................................................... N/A...ccoee [NJAL.ccoooo [NJAL...........o..... | R&Q Archive Services Limited...........cccoceveveevneenes | GBuvecees [NIALL.......... |R&Q Insurance Services Limited........................ |Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plC.......... | .covvereeee
....................................................................................................... N/A ..o [NIAL..c.oooo. [NJALL.................. | R&Q Liquidity Management Limited.................c..... | GB............ [NIA............... |Randall & Quilter Il Holdings Limited.................. | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plC.......... | ..cecoeureene

Randall & Quilter Underwriting Management

R&Q Managing Agency Limited............ccocoviienienee Holdings Limited

.|R&QNO 1 Limited...............

Ownership Randall & Quilter Investment Holdings plc.......... | .ccocenee.

1210

R&Q Reinsurance Company (Belgium)
R&Q Reinsurance Company (UK) Limited..............
R&Q Secretaries Limited.........cccocovevreririnininnins
Randall & Quilter Il Holdings Limited...............ccc....

Randall & Quilter IS Holdings Limited.............cc......

.|Randall & Quilter Investment Holdings plc

Randall & Quilter Il Holdings Limited..................
Randall & Quilter Il Holdings Limited..................

Randall & Quilter Investment Holdings plc..........
Randall & Quilter Investment Holdings plc..........
Randall & Quilter Investment Holdings plc..........

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Randall & Quilter Investment Holdings plc.
Randall & Quilter Investment Holdings plc.
Randall & Quilter Investment Holdings plc
Randall & Quilter Investment Holdings plc
Randall & Quilter Investment Holdings plc
Randall & Quilter Investment Holdings plc

....................................................... N/A.........cco........ | Randall & Quilter America Holdings Inc.................. NIA...............|Randall & Quilter Investment Holdings plc.......... | Ownership, Randall & Quilter Investment Holdings plc
....................................................... N/A..........c.......... | Excess and Treaty Management Corporation......... NIA............... |R&Q Services Holding Inc..........ccccccrcvvvriennene. | Ownership, Randall & Quilter Investment Holdings plc
....................................................... N/A....ooiirerinnns |R&Q SOIULIONS LLC.....ooeecinne NIA............... |R&Q Services Holding Inc..........cccecvevvirevnnene. | Ownership, Randall & Quilter Investment Holdings plc.
The Randall Group NA. oo, R&Q Reinsurance Company.........ccoceverereeenennnns [ Randall & Quilter America Holdings Inc.............. Ownership Randall & Quilter Investment Holdings plC.......... | .ooveieae
The Randall Group NA. oo, Transport Insurance Company...........cccovvvvererennes | USuiiioioins [ Randall & Quilter America Holdings Inc.............. Ownership Randall & Quilter Investment Holdings plc.......... | .ooveeeae
....................................................... N/A.....cccovvrnne. | R&Q Services Holding INC.......ovvvvvircerinieicieinnns NIA............... | Randall & Quilter America Holdings Inc.............. | Ownership, Randall & Quilter Investment Holdings plc.
....................................................... N/A.......ccccneun.... | R&Q Quest Management Services USA LLC......... NIA............... | R&Q Services Holding Inc...........ccccovuvrvreveneene. | Ownership, Randall & Quilter Investment Holdings plc
4234...... The Randall Group..........cccveerernenne 10709...... 13-3882158 [N/A............ NA. oo NIA o Goldstreet Insurance Company............cocueeeveeenee Randall & Quilter America Holdings Inc.............. Ownership Randall & Quilter Investment Holdings plc.......... | .ccoeeenee.
.................................................................................... 65-0865791 |N/A........ccoc. INJA...oocoees [NTA....oe | JOPN Heath & COMPANY.......cveicrene R&Q Services Holding Inc..........ccccccovvevveenne. | Ownership Randall & Quilter Investment Holdings plC.......... | .ooveeeae
.................................................................................... 36-3293537 Requiem AMEriCa INC.........coeveerieeeirieieiciriieenes R&Q Services Holding Inc............ccccovveveeenec. | Ownership Randall & Quilter Investment Holdings plc.......... | .oveeneeae
.................................................................................... 36-3786990 Syndicated Services Company InC..........cccccouevnnes Requiem America Inc. Ownership Randall & Quilter Investment Holdings plc

. 13-4131334 .| RSI Solutions International Inc............
Randall & Quilter Bermuda Holdings Limited..........
R&Q Quest Management Services Limited.............
.|R&Q Quest (SAC) Limited.......
R&Q Intermediaries (Bermuda) Limited..................

R&Q Re (Bermuda) Limited...........c.courerernriririninne

.|R&Q Solutions LLC ... | Ownership.
Randall & Quilter Captive Holdings Limtied........ Ownership
Randall & Quilter Bermuda Holdings Limited...... Ownership
.|Randall & Quilter Bermuda Holdings Limited...... Ownership
Randall & Quilter Bermuda Holdings Limited...... Ownership
Randall & Quilter Bermuda Holdings Limited...... Ownership

Randall & Quilter Investment Holdings plc
Randall & Quilter Investment Holdings plc
Randall & Quilter Investment Holdings plc.
Randall & Quilter Investment Holdings plc.
Randall & Quilter Investment Holdings plc.......... | coveeenee.
Randall & Quilter Investment Holdings plc.......... | .coveeenee.

Randall & Quilter Canada Holdings Limited............

Randall & Quilter Investment Holdings plc.......... Ownership

Randall & Quilter Investment Holdings plc.......... | .ooveeene

....................................................... N/A.......ccccoeeee.. | ALM Associates Insurance Services Limited............ Randall & Quilter Canada Holdings Limited........ | Ownership Randall & Quilter Investment Holdings plc.......... | .ooreeeene
....................................................... N/A.......ccccoueee.. |R&Q Risk Services Canada Limited............cccoceene Randall & Quilter Canada Holdings Limited........ | Ownership Randall & Quilter Investment Holdings plC.......... | .coveuneene
....................................................... N/A.........ccoe....... | Randall & Quilter Captive Holdings Limited............ Randall & Quilter Investment Holdings plc.......... | Ownership Randall & Quilter Investment Holdings plC.......... | .cveeneene
....................................................... N/A.........ccoee....... | Randall & Quilter Nordic Holdings ApS................... Randall & Quilter Captive Holdings Limtied........ | Ownership Randall & Quilter Investment Holdings plC.......... | .oveenene
....................................................... N/A.......cccoen..... | Triton Insurance Management A/S...........ccovvuene Randall & Quilter Nordic Holdings ApS............... | Ownership Randall & Quilter Investment Holdings plc.......... | .ooveieae
....................................................... N/A.....ccovovrnnnnn. | Triton Management A/S........c.ocvevevierernnninenns Randall & Quilter Nordic Holdings ApS............... | Ownership Randall & Quilter Investment Holdings plC.......... | .oovieae
....................................................... N/A.......cccooennn. | Triton Claims Management A/S..........ccoovvvieiennns NIA...............| Triton Management A/S.........c.cc.cccoeverreirirennnn.. | Ownership, Randall & Quilter Investment Holdings plC.......... | .ooveieae
Randall & Quilter Underwriting Management
....................................................... N/A.......c.cccee..... | Holdings Limited NIA............... | Randall & Quilter Investment Holdings plc.......... | Ownership......... Randall & Quilter Investment Holdings plC.......... | oorveeene
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
....................................................................................................... N/A.....ccco. INJAL....c.oo.... INJAL................... | Reinsurance Solutions Limited............cccccvcevveneee | GBueeeeeee [NIAL.............. |Randall & Quilter IS Holdings Limited................. | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plC.......... | .cocveeeene
....................................................................................................... N/A....ccce. INJAL...c.co.. [NJALL.................. | ReQuiem Limited Randall & Quilter IS Holdings Limited................. |Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plc.......... | cccevuence.
....................................................................................................... N/A...ccooee [NJALcoooo [ NJAL.......oc..... | R&Q Jersey PCC . Randall & Quilter Investment Holdings plc.......... |Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plc.......... | ccccvuenee.
....................................................................................................... N/A....coco. [NJAL....cooo. [NJALL................... | NoOTthern Foods Insurance Limited............cccoceveener | Gloeeeees [NIALL............ |[Randall & Quilter Il Holdings Limited.................. | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plC.......... | .cccoeuneeae
....................................................................................................... N/A.......... INJA.......... [NJA.....................| Principle Insurance Company Limited..................... | GB............ | IA................. |Randall & Quilter Investment Holdings plc.......... | Ownership......... | .....100.00 |Randall & Quilter Investment Holdings plc.......... | .ccccccce.e.
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PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........
. Financial guaranty
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

. International..
- WaITANEY ..t

. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS e

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

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

: Sum of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccouerierirrierierieisranaans

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. International..
s WaAITANEY ..ot bbb
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of buSINESS............cccceeveeieeieesiccreeiee

1 TOMAIS et

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. OCBAN MAMNE......eeieeeeree ettt s e
. Inland marine........
. Financial guaranty...........cocoevenenninnenee

. Earthquake.........coooevevivicicceinn,
. Group accident and health
. Credit accident and health
. Other accident and health.
. Workers' compensation....

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-0CCUITENCE.........c.vueveiiiieiieieiee e
Other liability-claims made
Excess workers' compensation

: Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LN 34).....covvrverrermmenrenemnirninnensenas
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Statement for March 31,
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
4 5 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
2012 2012 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Loss and LAE Loss and LAE LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Payments on Claims | Payments on Claims Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Reported as of Prior | Unreported as of Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Year-End Prior Year-End Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Priof.....co. | vooverrenreneeeee31,937 | i 28,027 | i 59,964 | v 1,346 [ | eercsrisniesrisnienee 1,340 | e | e 28,758 | .o 29,915 | e 58,673 | (30,591 oo 30,646 | oo 55
2. 2010u s [ eeeriererssiissiesssiesiissies | errissiesssssssssssssesssesies | ansesssesessessssssessanenssQ | esressissiessasssssessasssssesss | oessenssssessessassssssessansenss | sossesssessssssnssesessensensd | sressisssessasssnsiessessansansiens | eressessesansesssnssessensensansss | eesensenssnsisssessensessenies | sesessessassesssesansensennsQ | sesesssesisssesssnsisssesseneas (0] I (0] I 0
3. Subtotals
2010 + Priof ... | cooeverreeeereen 31,937 | 028,027 | 059,964 | e 1,348 | 0 e 1,346 | 0 | 00028758 | 029,915 | 58673 | (30,591 | e 30,646 | oo 55
A, 20 s [eeeresreeesiessssisssessesses | ersessesssssssssesssssssnssnsons | svsersesssssesssnsnsssssenssd | essersosssesssnsosssssssssonsensas | sessenssnsssssesssnsonssssssnsenes | ssnsensssssssansonssessensonsl | seessesssesssssnssssessanssnsenes | srsessessnsssssessnsnssessansanses | ensssssessansessenssnsonssnsans | sesesssesssnsenssnsssssensenssd | seevsessessessssssnssssessaneas (0] I (0] 0
5. Subtotals
2011+ Priof...coe. | coveeeereeneeeeen 31,937 |00 28,027 | 059,964 | e 1,348 | a0 e 1,346 | i | i 28,758 | 029,915 | 058,673 | (30,591 oo 30,646 | oo 55
[TVl 1/ SOORNRN DROORNND 0.0, SRR IRRORNIED 0.0, COUNUIIRE DRIRORRIED 0.0, SOOI DRROon XXX everieries [ vrrierissiesisesissiesssssessenes | eovenssnsssssessssssnssnssens0 | oerensininns XXX oiverirrins [ eerrenisssesssiesssssssssesssnsens | sevsessssssssssssssessssssssens | sresssssessasssssessansenssed | aoressisssenens XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals..eeereee | cevereeiiereeeeene31,937 |00 28,027 | 059,964 | oo 1,346 | oo 0 | corereeeereeneeen 1,346 | e (V18 28,758 | covvverreereerenn29,915 | 58,673 | (RIURSI L D 30,646 | covovveeeee s 55

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1 s (95.8)%

2.

................. 109.3 %

3 0.1 %

Col. 13, Line 7

Line 8

4 i 0.6 %




statement for March 31, 2012ofthe T RANSPORT INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement?

NO

Explanation:
1.

2.

3.

4

Bar Code:
* 33014 2 0124 900O0O0O0 1T =
* 33014 2 012 4550000 1 =
* 33014 2 012 36500001 =*

* 33 0142012500500 00 1 *

Q15



statement for March 31, 20120fthe. 1 RANSPORT INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



Statement for March 31, 2012 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. A B ‘ AR .
Current year change in NCUMDBIANCES..........coceveieviieieierienieessenene e s - . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccceevrrrrererersreerseseseessees s

. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................... 11,994,871
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

During

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

the Current Quarter for all Bonds and Preferred Stock by Rating Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

2
Acquisitions
During
Current Quarter

3

Dispositions

During

Current Quarter

4

Non-Trading Activity

During

Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

BONDS

Class 1 (a)..ccooereerereeriinnnns

Class 2 (2).....cccccovvrreeririrenns

Class 3 ().....owerrerereernrrnrenes

Class 4 ()....ccccooeereererneeneens

Class 5 ()....coerererereiriinnnns

Class 6 ()....corererrrrereeriinnens

Total Bonds

....13,175,934

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

Class 1.

Class 2....c.coeuevererreeerernnns

Class 3.

Class 4....ccvevvererrieieinis

Class 5

Class B.......covvevrerernirnrrriens

Total Preferred Stock............

Total Bonds and Preferred StocK...........cociveieicviieiecie s

.......................... 13,175,934

227,781

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.......... 0;

NAIC 2§

.......... 0; NAIC3S.....0; NAIC4S....0 NACS5S.....0;

NAIC6S.......... 0.




Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS......covverreeevreirrrereiririns | crvereereiseeeseiseeeeennens 1,506,413 |..covvvrnee XXX virvevvieieinsinnns | ceveeeeeneinsieeeeneesseeens 790,000 | ovvvveeeeeeirereirireeseieenns 3,073 | o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......cviiieieieiieieie sttt ensensens | sesssessessessssessessessssnsans 1,181,063 | oo 7,125,129
2. Cost of short-term iNVESIMENS ACAUITE. ..........cveveriiiicieicete ettt bbb s bsss s ssesnes | sevsessssssessesaessssssessesnsas 325424 | oo 7,718,232
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration reCeived ON dISPOSAS.............c.cuiviveiiiiieiieieieieie ettt ss bbb bbb ses | ebissesaesies st s bbb s s N 13,662,298
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccccorereirireieiieriisisiessssieeissienens | seeresesessssssessessesessenns 1,506,413 | oo 1,181,063
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuivuiiiieiieiieiiiieieieisisssesseessssssessssssssssssensesssssssesessssensens | sossessessesssssssessesnssnsenss 1,506,413 | oo 1,181,063

QsI03




statement for March 31,2012 the 1 RANSPORT INSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

Sch. D-Pt 3
NONE

QSI104, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03, QE04



Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
38373Y  S7 0| GNMA REMIC TRUST 2003-3........c0nsmemmmmrsirierernnes ‘ ..... ‘ 03/20/2012| PRINCIPAL RECEIPT.......cocconine | covrnernnninninnniinnes | v 100,900 | oo 100,900 | oo, 101,787 | v 100,894 | .o [ o 6 (1 I [P 100,900 | oo e | o 0 | o 855 | 12/20/20311...........
0599999. Total - BONAS = U.S. GOVEIMIMENL......vvueriiiseitstiseie ettt sttt | ebisnesanees 100,900 | coovrenne 100,900 | vovvvs 101,787 | oo 100,894 | .o [ I 6 0 6 () I 100,900 | .oovvenienand 0 | e [ I 0 | v 855 |...... XXX... [ XXX....
Bonds - U.S. Special Revenue and Special A t
31296T 3G  7|FHLMC PC GOLD COMB 30 #A18899.........cccorevener | o 03/15/2012| PRINCIPAL RECEIPT......cccivvve [ corerrrerineerseninenns | veeveeeinens 43,199 | s 43,199 | oo 44245 | ..o 43,662 (G15) 1 IR ISR 43,199 [ v [ | e (V] IO 355 |02/01/2034|1...........
31393M  NH  0[FHLMC REMIC SERIES 2582.........ccccovrmrrrurinnrnnerenns [ cones 03/15/2012] PRINCIPAL RECEIPT......coccvvcier | cvvrenvernniisiisninniins | onrinnennnend 83,682 | ovrvrrnnns 83,682 | oo 85,695 | oo 83,861 [REL)) I [P 83,682 | .ovivieriiins [ | o [\ 786 [ 12/15/2031]1.....c00.u.
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL........c.iuiiriiiiiieeieiisietei st sesessnsessnsssensens | oerssesseees 126,881 | .o 126,881 | ........... 129,940 | ........... 127,523 0 (642) 0 XXX
8399997. Total - BondS - Part 4. s 227,781 227,781 ..228 417 0 (636) 0 XXX
8399999. Total - Bonds 227,781 ..221,781 ..228417 0 (636) 0 XXX
9999999. Total - Bonds, Preferred and COmMMON SEOCKS...........c.ccueiiuiieiiieieieieccte ettt et es et es st sesssesesenaeas | tevesassanas 227,781 ..228417 0 (636) 0 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




statement for March 31,2012 the 1 RANSPORT INSURANCE COMPANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

NONE
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts | Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)

Broker Name

NONE

NONE

Net Cash Deposits




342030

Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

NONE



Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

8030

NONE




statement for March 31,2012 the 1 RANSPORT INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §........ ONAICS: §......... ONAIC6: §.......... 0

NONE

QE09




statement for March 31, 2012ofthe T RANSPORT INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP /Market Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE10




Statement for March 31,

w20t TRANSPORT INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Citizens Bank.. Boston, Massachusetts. 743,144 742,102 538,359 | XXX..
Citizens Bank.. Boston, MassaChuSetts............cccceurueies | covrnriiinnriinns | crvvmriiieriinees [ [ o | covseseeond 4,079,530 | ........... 1,704,078 | ......cccooe.ud 630,028 | XXX..
Wells Fargo San Francisco, California 159,761 78,174 214,820 | XXX..
0199999. Total Open Depositories e XXX 0 [ I 4,982,434 | .ccooveenn. 2,524,354 | ..ccooneen. 1,383,207 | XXX..
0399999. Total Cash on Deposit. o XXX 0 0 ....1,383,207 | XXX..
0599999, Total Cash XXX 0 0 XXX..

QE11
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Statement for March 31, 2012 of the TRANSPORT INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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