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Annual Statement for the year 2012 of the TRANSPORT INSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 6,441,528 |.......... 36.1 | oo 6,441,528 | ..o [ i, 6,441,528 |.......... 36.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,238,679 |............ 6.9 | 1,238,679 | ..o | v 1,238,679 |............ 6.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccceeereurreneeneeneernennns | ovenne ....1,944,081 1,944,081
1.43 Revenue and assessment obligations.............ccccceveviveeneceennieieinens | covvveveveeeeenend12,234 | 2.3 | e n12,234 | e | e 412,234
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovvevveviec | corvervirerieinns 358,154 |............ 2.0 [ e 358,154 | ..o | e 358,154 |............ 2.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvvrereenne. 159,414 |............ 0.9 | oo 159,414 [ oo | cevrerineiieieinns 159,414 |............ 0.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

21

22
23

Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)

Unaffiliated non-U.S. securities (including Canada
Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds
Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties..........covvevereernrenririnrnreseessssseseeeseenens
Multifamily residential properties.
COMMENCIAl [OANS.......cvvereriierirrie et
Mezzanine real €state I0aNS..........cocueieiueeniiniireiieesee s

Real estate investments:

5.1
52

53

Property occupied by COMPANY.........cccocurieieiiiriieieiesseie s
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s

CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets
. Total invested assets
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Annual Statement for the year 2012 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2012 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAN.........cuciviiiiiiieieicieeiese ettt bbbt bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........cvevii ittt ettt bbb s s R bbb bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (Ioss) on disposals, Part 3, COIUMN 19........c.ciiiieecrceee ettt sttt et s s s st stesass et

Deduct amounts received on disposals, Part 3, COIUMN 16..............ceeuiueieicieesie ettt s st s es st nsesnaas

Deduct amortization of premium and AEPIECIAtON. ..........cvcveveeeie ettt sttt b s s st st s s e

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccevevrerierrereeeieiesere et sssssaenees
Deduct total NONAAMIEA BMOUNLS. ...ttt

Statement value at end of current period (Ling 11 MINUS LINE 12).......vuvverrerrininrirrinierissieesesssssssee s ssssssssssssesssssssssessessssssesssssssssessnes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 OF PRIOT YT ...ttt ettt

Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuivieiciceee ettt bbb bbbt

Accrual of discount
Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44  Part4, Column 11

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciiieicie ettt bbbt bbb et a st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuiiciiniecesee ettt

Deduct amOortization Of PIEMIUM...........c.ciiuriiiicieie ettt bbb bbbt bbb bbbttt bbb nee

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........cccevoererrirerieieesieiesessesee e
Deduct total NONAAMILEEA AMOUNES.........cuiririeieiieis bbbttt

Statement value at end of current period (Ling 10 MINUS LINE 11).......cvcvieiieieiiseseeetese ettt sa e

Si03

11,994,871

...................................... 1,053

5,200,569

5,200,569

...................................... 30,772

...................................... 1,370,531

...................................... 102,075

0

15,754,659

15,754,659




Annual Statement for the year 2012 of the TRAN S PORT IN S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...6,600,942 6,876,654 ..6,667,597 6,555,707
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, Totals....ooovrssrinirinsciissinns | i) 6,600,942 | ..o, 6,876,654 | ...ccoorrririnnnen: 6,667,597 | ..o, 6,555,707
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiiieeiiiiieiiiees | e 1,238,679 [ oo, 1,277,549 [ oo 1,310,147 | oo 1,130,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....coooiieeiiiiiieiciees | e 1,944,081 [ .o 2,101,602 | coooveiiiene 2,002,175 [ oo 1,715,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oocrnninresssrrinsserisns | o, 770,388 | ..o, 816,057 | ..ooooviiniie, 794,846 | ..o 739,386
Industrial and Miscellaneous and Hybrid 8. United StaeS. ..o [ e [ o [ [
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......ccessssveessssnes | covivsiiiiin, 10,554,090 [ oo, 11,071,862 [ oo, 10,774,764 | ..oocovvvvcreenne, 10,140,093
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS...oovovesciieicsicicccenes | v 5,200,569 | ..ooovvviviiinn, 5,200,569
25. Total Common Stocks....... | ..coccovviniiennnnes 5,200,569 | ..o 5,200,569
26. Total Stocks ...5,200,569 | ...... 5,200,569
27. Total Bonds and Stocks.... | ..........ccccc...... 15,754,659 | ...coovvvvivvrinnee 16,272,431
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

349,984

1,977,284

1,944,081

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

600,627

................. 1,719,852

.................... 770,388
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 ClaSS 1o ssss s sssssssssnses | srisssissssssessssssessessenns | snssesssesssesssesssenssesstenssens | seessensssessessssssssssssessns | siessisssessssssssessensenss | sesessesssenssenssensenssenssens | sonssississssssssneenQ [, 0.0 oo [ e, 0.0 oo [ e
B.2 ClAaSS 2...cuevrereereieieeieeieees ettt snssnses | seresssesisesssesi s sessessenes | sebsessiesss st enstenstenstens | seesseessenssensssnssnssenssnssas | stsestensssssssssssessesssenss | sesenssenssenssenssenssenssenssens | sonnsnnesssnsnsnsnnnnnen 0 [ s 0.0 oo [ e, 0.0 | [ s
8.3 ClASS 3...oovvveeeiceeee ittt sssssessssnnns | sessesssesssesssssssssssssnss | seessiessssessssssssssssnssss | s sssssssesssnsses | sessssssssssssssessssesssnnns | soessssssssessssnsssnssssssss | oessssenssnsssnssnnsseeesQ | e, 0.0 [ | e 0.0 [ | e
B.4 ClASS 4...oovveoceisresstses st ssssssssssnnns | srssesssesssessssssssesssnnss | seessiesssesssssssssssssssss | s sssssssessssnsses | sessssssssssssssessssesssnnns | soesssnssssesssssssssnssssssss | sessssesssnsssnssnsseeesQ | oo, 0.0 [ | e 0.0 [ | e
B.5 ClASS B....ovvvvverirriirreissiiss s sssssss s sssssssssssssssssssssssssssnsss | snssssssnsssssnsssssssesssnnss | soessssssssesssssssssssssssss | nnsssnsssnssssnsssesssesses | sessssssssssssssasssenssnnss | soenssnssssssssssssnssssssses | essssessssnsssnssnssneesQ | v, 0.0 [ | e 0.0 [ | e

Totals...

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

9. Total Bonds Current Year

9.1 ClaSS ..ot

9.2 ClASS 2..uvvviveecieiesiesise ettt

7 Totals....ooeerecennes 8

9.8 Line9.7a52 % Of COL B....cvuveviiieiceieceieeessesesiesenenns | eesiessseseessssneenens 198 | i

10. Total Bonds Prior Year

ClASS 4.ttt
Class5.....
Class 6....
Totals...ocveveeerieereine

Line 10.7 as a % of Col. 8

................. 2,056,843

................. 9,063,916

................. 2,044,502

...13,175,934

Total Publicly Traded Bonds
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

Total Privately Placed Bonds
Class 1
Class 2

(d

Includes $
Includes $

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

0 current year, §.......... 0 prior year of bonds with Z designations and §......... 0 current year, $....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC2$§

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

0;

NAIC 4 §

0;

NAIC5S........

0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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



Annual Statement for the year 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 1

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlIGAtIONS. ........ovveeririi et ssssesssenns | crsensseeseniens 1,548,140 | ................. 5,866,391 B e, 8,205,309 | ..oovverrirniennnn02.3 | s TA14.531 |
1.2 Residential Mortgage-Backed Securities..... ..159,414 | ... . | . 159,414 |
1.3 Commercial Mortgage-Backed Securities.... R, 0. 0.0 e | e
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes 0. 0.0 e ..
1.5 TOtAIS. . .oueeieiee ettt sttt sansnns | crnsssaensneas 1,707,554 , \ . \ K I 945 [

All Other Governments
2.1 1SSUET ODBlIGAtIONS........coeveircicieiieciciciecsc st sessssenas | coveesiesesses s s s s
2.2 Residential Mortgage-Backed SECUMHIES..........ovrvurereerrerrireirerirrireireees | ceerrereiseissine e
2.3 Commercial Mortgage-Backed Securities.... N
2.4 Other Loan-Backed and Structured Securities.............coevevererecrereriens [eorisieiisiscssesean
2.5 TOtAIS. . ovuseiiiesi et enssnsentensns | fessensiessensensinssessantnes 0

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........eeveeereeicieriseieeecseieee st sessesssnessseess | seeseeessssssssnsesssesssssseenns
3.2 Residential Mortgage-Backed SECUMLIES..........cc.covvreveiverrrerieierseiieiiens | covveiieiesesse e
3.3 Commercial Mortgage-Backed Securities.... e
34 B SN
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured SECUMHES..........cceveveeueveerierieiiens | eveiiiiiiieiieiisiesesesiesssees | evesiessesssssssssssesesssssesens | cronsessesesssssessssssonsssesens | crossessessssssessessssessesnss | seesessessessesnssnsessessnsanss | sressssssssessessnsansesnsan (01N I 0.0 | | e 0.0 [ [

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBIIGAtIONS......c..cvvecicieicictese et sssenas | erressese e saees
5.2 Residential Mortgage-Backed Securities. 94,695 | ...
5.3 Commercial Mortgage-Backed Securities.... B R ..
5.4 Other Loan-Backed and Structured SecUrities.............cceevvereerreverreriens Lo [ [ | e | sresessssesessssesessssessens | sversesssssssesissessesesenes (010 IR 0.0 [, 0 ]
5.5 TOtAIS. . vuieii ettt sns st snp st ensnnaes | srssssessessensnsiees 94,695 | .o, 600,627 | .o 60,905 | .o 14125 [ oo K74 770,389 | oo [T I 1,719,852 I 770,388

..422,218 | ... 32|
1,297,634

412,234 |..
.358,154 |..

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSUET ODlIGAtioNS..........ccevveiecicieieeee st sessnes | eeveresansiens 1,548,140 | .coccvovrrrnne 7,867,288
9.2 Residential Mortgage-Backed Securities..... ....254,109 ....188,393
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (O P 0
9.5 TOtAIS.....cvvervrrircerciiciii sttt sttt sss st snsensis | ensiinsinnins 1,802,249 | ......ccvoece. 8,055,681
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 15.6 | oo 69.9
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereriicecieeeeee e | ceeseeseneeinees 1,181,063 | ..ccoovvvvnve. 8,719,953 | oo 1,977,284 [ oo [ [ ) 0.9 G DR 90,9 CHTININ U 11,878,300 | c.oovvvrirrirciins 90.2 | oo 11,878,300 | .ooovvereeirieiieiis
10.2 Residential Mortgage-Backed SECUMtES...........covverierreneirneineirnrineines | e 875,780 | .ooovvvrrreris 343,963 | c.ovvvererierienennd 67,218 | .o 10,626 | oo Z Y R ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 1,297,634 | oo 9.8 [ 1,297,634 | ..oovienne
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHES...........cvureeurueerrnerrnrrnenes | errssmrssmessirssiesssesssesssenses | neresssesssesssssssesssesssesssess | ssesssssssssssssssnsssnsssssssees | eossssssssssnssssssssssssssssens | eososssssssnssssssssssssssees | corsssssseacs 0,9, ST [ XXX | e [0 0.0 [ e
10.5 TOHAIS....cvuuereereieinenenesesese s essessens | oesbsssnesnees 2,056,843 | ...covvvrrenns 9,063,916 | cooovvvrrinnee 2,044,502 | ccooovviiiines 10,626 | oo LY [ ) .9 N P 90,9 CHUNININ R 13,175,934 | oo 100.0 | oo 13,175,934 | oo 0
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 156 [ i, 68.8 | o 15.5 | o, 0.1 [, 00 [ XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0 | oo 0.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
11.4 Other Loan-Backed and Structured Securities

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ....euveveeececieeceerise ettt
12.2 Residential Mortgage-Backed SECUMtIES. ..o vererereeneeneereieieneeneenns
12.3 Commercial Mortgage-Backed Securities..........coovrwerrnrirneeneerernineenens
12.4 Other Loan-Backed and Structured Securities

12.5 TORAIS.....o ittt
12.6 Line 125858 % Of COL B......cvvvvecicrerieicciessstee s sesssissesenes | eevessesissssssesiessennns 0.0 | e 0.0 | o (V0 I 0.0 | oo (0 I 0.0 | XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.0 | i 0.0 |, XXX
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Annual Statement for the year 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOF YEAI.........cociiuireireieiiieiie ettt ssss s b s s ssssessesssns | sesessesissesses s s s senees 1,181,063 | oo T,181,083 | oottt sneees | cereter ettt st ben st s eaans | ererenaeses et ettt a et ettt et s et anaes
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 1,727,319 | e I 72783 L I T U
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 1,935,379 | oo BRI 4 N I T OO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrvrmrnrininensnnessnsnnnsens | sevnsensessesssnsessesssesssssessessssssenns 973,003 | oo 973,003 | oo L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiiiiieicceissiesiesssssssssessssssssssssssssessssssses | onsesssssesnssssesssssesssssssonsssssssssnsas 973,003 | oo 973,003 | oo 0 ] ot 0 ] o 0




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

10.

1.

31

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........cccoceveveeiericresieiennns
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14...........ccccoevvrrrnrrrrsrnrinnen.

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 7ottt s s et bbb bbbttt s bt s st s st nsn st
3.2 SECHON 2, COIUMN 1.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ..............................................................................
Amortization:

8.1 SECHON 1, COIUMN 1...uiiiiiiiiieiese ettt s bRt bbbttt
8.2 SECHON 2, COIUMN 27 ...ttt b bbb bbb bbbt s st

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 4 8)....cuiieiciirireieereeeeesete ettt st e
DEAUCE NONAAMIIEEA @SSELS........v.cvivieciiiiiteiicie ettt et bbb st bbb b s s At s b4 s bbb s s bbb st s bbb s bbb st

Statement value at end of current period (LiNe 9 MINUS LINE 10)........coueieiiireieieieis ettt st s st bbb st st s bbb st s st st en s st nsnn

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAI.........cuvuieereriseesreeeiseesseseesesseseseesessesssessessesssssssssessesssssessessssssessesssesssssssssssessssssssessessssssessessssssssssessnssnses

Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote)

Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAr MINUS........cccviveviiererercteiee et bnes
3.12 Section 1, ColUMN 15, PHOT YEAT........cueuieeveieeiireeeie ettt bbb 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus...........c.ceeeevevverennnn

3.22 Section 1, Column 17, PriOr YEAI.........cveveevierireeeieieeieie s 0
Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus..............ccocveeverrennen
3.24  Section 1, Column 16, PriOr YEAI..........cveververrererereresiessssssssssessesenns E 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......eucvieieciiiiieiieietetet ettt s s b2 s s b8 s bbb R s bbb s bbbttt n st en

Variation margin on terminated contracts during the year (Section 2, Column 16)...........ccccceverrunrrrrrninnnns

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22 Amount recognized (Section 2, Column 16)

0

SUDEOAL (LINE 4.1 MINUS LINE 4.2).......euieeereeiie ettt sttt s s8££ 8284888428582 E 2SR s s bbb st b s s et

Dispositions gains (losses) on contracts terminated in prior year:
Lo B 3 1o o 12 OSSOSO
5.2 Used to adjust Dasis 0f NEAGEA HEMS..........ccceiiiiiiicieeece ettt ettt bbb bbb b b s bbb bbb bR bt a bbbt b bbbt bn s aes

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 - 5.2)...uoieriirirrere ettt sttt st
DEAUCE NONAAMIEA @SSES......vurvivieisiisiieiieie ettt s s8R 8 s b s8R s e E s b bbbt

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vurueurrurerieeeeeeseeseeeseeseeseseseesesssssesssessessesssessessessessessessssssessessssssessesssessessesssssasssessesssssssssessassnsans

Si11
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions
3

Components of the Replication (Synthetic Asset) Transactions

1 2 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY..........c.cuiiririrccinceeseseieissieees | cerensieseeneinsieessssssensennns | vesesseesessssessesssssssensesnsennes | soeenesnssessessessssensensenssenned | veneenmienersssnmnenesesssenneend0 | covnveneiecinnennninsisnenennens0 [ e 0 | 0 [0 | (0
Add: Opened or Acquired TranSACHONS. ........c.vvrrerrurrenrinns | wrnrerrerrenesnsssnessssssssssssssnnss | seseessssessmnsssssesmsssnssnssnssenss | erressmsssnssessmssenssessnsessenenes | oo N NI I e | et ssesssnees | rssssssessssssssssssstessssssnssesses | sressessassssssnssessasssssnssestonss | sessessesssnssessassnssessessansans {1 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........cccooovevrieveiecniens [eoviierennns XXX evvirriereinns | oerrereinsessnsenensssenssens | cnseenenens XXX eovreieirviniien | vereereinensenessssessssesees | cveensenssenns XXX vieieireiniiens | vereereieisssesssesensssnens | coneeensienns XXX orivvierreireinne | rerreinsenessessesssesssnsiens. | consennsnnnns XXX oevvirrinrienns | eorereensissieiessese s
Less: Closed or DispoSed Of TTANSACHONS...........ccccuiveieiieis [ crririreieiieieseiis e | essessessssessessssessesssssssssesses | sssessssssessssssesssssesssssssesisss | sresessessessssssssssesssssssessesssses | sesessessssssssssesssssssesessssesess | sessesssssssessessssessessssassesinss | sessessssessessssssessessssessessnssns | ssssssssessessssessessssessessssssanss | sssesessssessesssssssessesssassens 0 [ o
Less: Positions Disposed of for

Failing EffeCtiVENESS CHEEMIA. ........everererisiincireireireeins [ cerirerinsineisssesinsinsinsnssnnes | seessnssnsiessssssssssesssesssssnnss | sesnesssessssessnssssssessnssssssnsnss | sessessessnsssssssssessasssssessessans | sessessosssssnssessasssnssnssessansans | sessassssssessassassssssessassasssnssns | eessessessnsssssessnssessssssessessns | soessessossssssessessnssnssnssassenss | sessesssssssssessasssssessessasenns {1 RN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccccocvveeecieicerenes | evviierenan, XXX oeteveiiieieiines [ vrieeesisessseeseseessssiens | ersnissesanes XXX oireieiiiieies [ eeriiieesssessssessssseieninns | enerenessenas XXX ooirvereriieies [ ereiieesissssssseesssssiessnens | oeversnsesenas XXX ortteiirinieenes Lo ssssessseessnssiens | erssissesenes XXX eeeiiieeienes | e
ENAiNG INVENIOMY. ..o eseississesssrssiessnsssssenses | ossesissssssssesessssassessssanees {0 {0 [0 R [0 I [0 RN [0 PR [0 PR [0 P {0




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, SECHON 1, COIUMN 14........oieieieiieie etttk bbb s st s bbbttt

SUDEOLAI (LINE 1 PIUS LINE 2).....uuveeririreeieereiseessseses e seseeseiseesssaseess s sesee e ssess s ss s s ess s a8 £se 828288425828 E bbb

Pt D, COIUMN 5.ttt s s s8££ R bbb a st en

Pt D, COIUMN B......oovoveeictciet ettt bbbt b bbbt b st b bbb bbb st tes bbb taen

Total (Line 3 minus Line 4 minus Line 5)

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, Column 8

Pt D, COIUMN O...ovvviieete e s8Rt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, Section 1, Column 21

[ Tl = TR T=Tox 1o T TR O] V74T T OO

Part D, Column 11

Total (Line 13 plus Line 14 minus Line 15)

Si14



Annual Statement for the year 2012 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI........cc.ccueieieivcieeeeee e tesssiesiens [ eesesiesise e s s sesanes 0 | e [ e

2. Cost of cash €QUIVAIENES ACUIMET...........curueriereriecirrireieeeeeiss et ssesssessestessesssssssssessensnssess | conessessessssssessasssssssssesssssnsssens 0 | e [ e

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........ervuevurereeiseisesiessesssssee s s s ese s s SRR TSN 0 [ o | e

6. Deduct consideration received on diSPoSals...........ccc.evereereurreeneereeeersieneeneens NON E ............................. 0 | oot [ e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other than temporary impairment rECOGNIZEM............cevevreverereereirersieseesiereres |aerierssesessessessesssssssssseesenad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccoervvreeverees [ covverericieecsceccecee [0 IR (0} OO 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........covoiiiiiiiiieicsieseseserisnesnes | evesrensinsssesssssnsesssssssessessssenes (O O (I O 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

Showing all Real E

SCHEDULE A - PART 2

Description of Property

Location

2

City

3

State

4

Date
Acquired

state ACQUIRED and Additions Made During the Year
5

Name of Vendor

6

Actual Cost
at Time
of Acquisition

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9
Additional
Investment
Made After
Acquisition

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Durlng the Year Including Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted

Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,

Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B./A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages $. .0 unpaid taxes $..........0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

NONE




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

4

2

Loan Number City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

Ggo03

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

CUSIP
Identification

Name or Description

Code

Location
4 5
City State

6

Name of Vendor
or General Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
and
Strategy

10

Actual
Cost

11

Fair
Value

12

Book/Adjusted
Carrying Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase

(Decrease)

14
Current Year's
(Depreciation)

or
(Amortization)

/Accretion

15
Current Year's
Other Than
Temporary
Impairment
Recognized

16

Capitalized
Deferred
Interest
and Other

17
Total
Foreign
Exchange
Change in
B./A.C.V.

Investment
Income

Commitment
for
Additional
Investment

20

Percentage
of
Ownership

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

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

ol3

1 2 7 Fair Value Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 18 19 20 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount Stated
Obtain Year's Temporary Exchange Amount Received Contractual
CusIpP Fair Fair (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description Actual Cost Value Value Accretion Recognized B./A.C.V. Paid Accrued Year Date
U.S. Government - Issuer Obligations
912828 JT 8|UNITED STATES TREAS NTS.......cccoovuvmrrrmrneennrnneeserseniseenennnees | Dt [ [ | v [ s 591,820 101.648 | ..o 577,363 (7,785) 11/30/2013
912828 KW 9 |UNITED STATES TREAS NTS ...518,194 109.500 | . .531,075 (6,449) 05/31/2016
912828 NZ 9|UNITED STATES TREAS NTS, . ...798,034 102.500 | . .820,000 395 09/30/2015
912828 PS 3 |UNITED STATES TREAS NTS......cccovvvirivnirernnncrernsissernssenssnnenens [ S [ [ v | v | i 2,179,126 104945 ......co...c. 2,285,709 (231) 01/31/2016
912828 QA 1|UNITED STATES TREAS NTS, 105.961 | . 466,228 352 03/31/2016
912828 QC 7|UNITED STATES TREAS NTS, 101320 . 618,054 (1,838) 04/15/2014
912828 QJ 2|UNITED STATES TREAS NTS 105.445] .....ccconvenee. 326,880 269 02/29/2016
912828 KT 6|UNITED STATES TREAS NTS 2.375% 03/.....ccovvvmerrerirneerieiieennenin ...909,659 106.313 .956,813 (1,862) 03/31/2016
912810 DT 2|US TREASURY BONDS . 127.086 .133,440 (2,908) 11/15/2015
0199999. U.S. Government - ISSUEr OBlIGatiONS........ .o euieiiirisieiisiesseieissisisssseses s sessssnsesssnsssensenssessssnsessenssesnes | cossessseeend 6,506 XX | s 6,715,562 (20,057) 0 [0 [ XXX [ XK [ XXX | 41,912 136,540 | XXX [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
38373Y S7 0| GNMA REMIC TRUST 2003-3.......cccorrmmnnrinnnnrnnnnnsssensnnnsssesnsssnsnnne | eonnne | oo [evnneenenn [ | oo 100.867 | ..ovvvvernnee. 161,092 (284) 12/20/2031
0299999. U.S. Government - Residential Mortgage-Backed Securities. 0., S [ 161,092 (284) 0 [0 [ XXX [ XXX [ XXX | i 732 | 8,784 | XXX [ XXX......
0599999, Total - U.S. GOVEIMMENE.......viieeiisiesiesersssisensessssesssssessnsssesessans st senssss s enssssssnsasssenssnsssssans | sessensssanns 6,667,597 | ... XXX.ioooe [ e 6,876,654 (20,341) 0 [0 [ XXX [ XK [ XXX | 42,644 el 146,324 | XXX [ e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
57582N G8 2|MASSACHUSETTS ST GO.. 118.049 | . 177,074 (4,154) ..8,250 12/01/2016
677520 3J 5|OHIOST GO... 1151511 . (6,419) .11,500 09/15/2016
677521 CN 4|OHIO STATE INF 1M11.417] . (24,237) 09/01/2015
1199999. U.S. States, Territories & Possessions - Issuer Obligation XXX (34,810 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. .. XXX (34,810) 0
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
414004 5E 7|HARRIS CNTY TEX REF BDS 2008A..........coccomvvirerirreriririnnrienienes 123236 | . (23,471) 10/01/2019
495098 TK 1|KING CNTY WASH SCH DIST NO 405 ...362,232 119.271] . (9,733) 12/01/2017
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 2,002 XXX (33,203) 0 [ | XXX | XXX [ XXX | 19,822 i 89,288 | XXX | e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. .. 2,002,175 | ... XXX........ (33,203) 0 [0 [ XKX e [ XK [ XXX ] 19,822 .l 89,288 | XXX e [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issue
576000 AX 1 |MASSACHUSETTS ST SCH BLDG AUTH DED.......cccccocvinivinininnncnes | SD.. | . | .......... 1 |..1FE ................. 431,878 111921 | s 430,896 (9,983) FA oo | i 7,272 | v, 19,250 08/15/2017
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccceveirrnneceieinsnnsisinnnnes | oveiieieineas 431,878 | .. XXXoooooooi | e 430,896 (9,983) 0 XXX | i 7272 | ... 19,250 | ... XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - R tial Mortgage-Backed Securities
31296T 3G 7 | FHLMC PC GOLD COMB 30 #A18899........cccinimunrmnnrinnnnsmnnnmessmssnnes | eoneees | oo | onrnnenn | eeened | v 362,969 108.684 | ...covvvvrnns 385,161 | oo 354,386 | i 358,154 | i | s (29) MON...
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 362,969 |...XXX........ .385,161 [ .o 354,386 | v 358,154 | 0 | (29) 0 XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. 794,846 | ... XXX........ .816,057 (10,012) 0 XXX...
Totals
7799999. Total - ISSUET OBIIGALONS. . ....vvuveresresersisrsissssseresssee st ssnsnnsns | snrssssanens 10,250,685 |...XXX........ (98,054) 0 XXX...
7899999. Total - Residential Mortgage-Backed Securities XXX (313) 0 XXX...
8399999. Grand Total - BONMS...........cc.eiuiiiiiiiiiiciieic st | srieniins 10,774,765 | ... XXX........ (98,367) 0 XXX... 87,936 330,650 |....XXX...... | ...c. XXX......
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 18
3 |4 7 8 10 11 12 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Other Than Change Exchange
i Number Adjusted Obtain Declared Received Declared Temporary in Change
CusIpP g of Carrying Fair Fair Actual but During but Impairment B./A.C.V. in Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid Recognized (13-14) B./A.C.V. Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

303034 10 7 | FACILITY INS HLDGS CORP CL A RST PP....cocuuiiiiineiisnisssisississssssissnenns | ........ | | 1,071,000 [ oo | s | seesisnsssssenssnesensssnssnnsens | sesssensssessensssnssnsssenssnsnses | sessessssnnseessessssnnses | oseessenssnnseenssensnnes | ensessssensennssnnsennsins | oensenssessssnesensansss | sessersensssensenssnesans | sesssssssnsssnsssesssnsas (V)] 01/01/1998
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ccuriiiiiniiiiiniiiniiiisisniens | oo 0 ... XXX oo [ {1 R 0] 0 | s |0 |0 [0 | {1 O 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates

000000 00 0] GOLDSTREET INSURANCE COMPANY I [ L] o 10,000.000 I A R e e T T e e e 5,200,569 05/31/2012
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliaes. ... | s 5,200,569 | ... XXX | coiniiniinnennn8,200,569 | i 0 | 0 |0 1000000.5,200,569 | 0 | 5,200,569 XXX
9799999. TOAI = COMMON SEOCK. ..ttt ettt sttt 5,200,569 [ ... XXXerroios | cornrrinennnnnnn5,200,569 | o0 |0 | 0 [0 | 100000.5,200,569 | s | 5,200,569 XXX
9899999, Total - Preferred and Common Stock.............. . 5,200,569 | ... XXX....... | voveririrneen5,200,569 | el |0 |0 0 1000000.5,200,569 | 0] 5,200,569 | ...oovvirririiinnens 0 XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 0] GOLDSTREET INSURANCE COMPANY.. .... | 05/31/2012 | DIRECT BROKERAGE SERVICE. 10,000.000

9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates.........cooiiii s 0 0
9799997. Total - Common Stocks - Part 3 0 0
9799999. TOtal - COMMON SHOCKS. ...t 0 0
9899999. Total - Preferred and Common Stocks 0 0
9999999, Total - Bonds, Preferred and Common Stocks 0 0
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
38373Y S7 0|GNMA REMIC TRUST 2003-3. ... | 12/20/2012. | PRINCIPAL RECEIPT.....c.ovvvverres [ v | s 429,584 | .......... 429,584 26 429,584 | .....coovver | e | 0 [ s 12,929 | 12/20/2031.
912828 PS 3|UNITED STATES TREAS NTS. ... | 11/19/2012. | RBS SECURITIES INC, GREEN..... 273,507 260,000 259,940 . 11 259,951 | .o | w00 13,556 | ... 13,556 | oo 6,768 | 01/31/2016.
912828 KT 6|UNITED STATES TREAS NTS 2.375% 03/............. ... 1 12/14/2012. | NOMURA SECURITIES/FIXED ... [ covverernnariinnnnnins | coriininns 319,347 | ..c.coee. 300,000 | ...........303,220 | ....ccoeneus 302,720 (589) (i) N PR 302,131 | [ e 17,216 | L 7,216 | 8,593 | 03/31/2016.
0599999. Total - BONAS = U.S. GOVEIMMENE. ...vvrieusissirssserssese e sessssssess s senss s eeesssess st sttt | enisees 1,022,438 | ........... 989,584 | ..........996,510 | ..oovvnen. 992,218 | v 0 (553) 0 (553) 0 [ 991,666 | ....ccovvenns [V 30,772 | ..o, 30,772 | ........ 28,290 |..... XXX.oone
Bonds - U.S. Special Revenue and Special A t
31296T 3G 7|FHLMC PC GOLD COMB 30 #A18899.................... ... | 12/15/2012. | PRINCIPAL RECEIPT.....c.cevvvernes [ e | v 158,423 | ........... 158,423 | .......... 162,260 | .....ccceooeue 160,121 | oo | e (1,697) (1,697) [ oo | e 158,423 | oo [ v | e (V] I 4,720 | 02/01/2034.
31393M NH 0| FHLMC REMIC SERIES 2582........cccimirmniiseinnninns ... | 07/15/2012. | PRINCIPAL RECEIPT ...189,669 ....189,669 190,075 (405) (405) 189,669 | ..oovoviiiciins 12/15/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special A S et ...348,093 ....348,093 350,196 | ..o 0 ] e (2,103) 0 (2,103) 0 348,092 |...... 0] a0 |0 8,139 | XXX......
8399997. TOtal = BONAS = PAM 4.ttt es et | eriiees 1,370,531 | ........ 1,337,677 | ... 1,353,003 [ .oovvneae 1,342,414 | o (V)] I (2,656) 0 (2,656) 0 [ 1,339,758 [...ooonen0 | 130,772 | ... 30,772 | ... 36,429 | ... XXX.oone
8399999. TOHAl = BOMAS. ..ok bbbt | eniian 1,370,531 ) 0 (2,656) 0 1,339,758 |0 | 30,772 | .. 30,772 036,429 XXX......
9999999. Total - Bonds, Preferred and COMMON SEOCKS............uvuurereuieriiriiieirins eereeeinesssseeeessieesesssesessssessesssesssesssesessssessesssenessssessessssssses | soesees 1,370,531 ) 0 (2,656) 0 1,339,758 | ..o | 30,772 30,772 36,429 XXX......
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

NONE




Annual Statement for the year 2012 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Investment Subsidiary
000000 GoldStreet Insurance Company [ [10709.......... 20B1..or [.NO 5,200,569 | .... 10,000.000 | .......... 100.0
1699999. Total - Common Stocks - Investment Subsidiary.... 5,200,569 |.
1899999. Total - COMMON STOCKS. ........cuvieveiiiiieeieicie ettt nsnes ...5,200,569 |.
1999999. Total - Preferred and Common Stock..............cveveevvererernienee v | e 0 ...5,200,569
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6

CusIP Section 1 Included in

Identifi- Which Controls Lower-Tier Amount Shown in

cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

Common Stocks
GoldStreet Insurance COMPANY..........ccoverrirrniesieiinieseerieieeeesnessens Transport Insurance ComPany...........coceeieireeriisesnissesssessesesnenes

0299999. Total - Common Stock OO OO OO OO PO PO P OO OO PP PP O PP PP PO OO PPROPPTOPPPPOPPPORR FVPOPPOPPOPORPPOPPPOPPROPPRPOPPROON 0 .
0399999. Total - Preferred and COMMON SOCK...........c..cviiiuiiiciiiieie et nssens | enbsesseniesiesinses s (U I 90,9, SRR IO XXX v
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
U.S. Government Bonds - Issuer Obligations
BNY Mellon Money Market Fund............ccoocveerencineces | cevvrnens | o 10/21/2010. | BNY Mellon Wealth Mgmt,...........ccccccvenee 183,003 | oo [ e [ e 183,003 183,003 | ovvueereererieninens | eerenineinneeinninnes | cerneeiseenens | e 0.010
Federated Treasury Opligation # 68. .. | 11/15/2006. | SunTrust Bank 300,000 300,000 300,000 [ .oovveerrrreierinninens v | e | e 0.010
First Amer Treas Oblig Fd Instl . | 11/15/2006. | US Bank 360,000 360,000 360,000 | ..ooverrerrerenienins [ eveerrerieennenenns [ [ e
US Treasury Money MKt.........cocreniisiierinnnnnnninnninns | wonvennns | e 02/15/2008. | Wilmington Trust 130,000 [ .ovovvereeveeceierenes e e 130,000 130,000 | .vovveeerreeeerenieies | e | eeeeeeeeeien | e 0.010
0199999. U.S. Government Bonds - ISSUEr OblIGAtIONS. ..........ccviieieiriiiiriisissssisrississsssissessnssnssssssneenes 973,003 0 0 0 973,003 973,003 0 XXX XXX
0599999. Total - U.S. GOVEIMMENE BOMAS. ....rv.rererssiesserseriss s ees sttt eee 188888k 973,003 0 0 0 973,003 973,003 0 XXX XXX
Total Bonds
7799999. Subtotals - ISSUET OBIIGAHONS. ... vuuiveireere ettt 973,003 0 0 0 973,003 973,003 0 XXX XXX
8399999, SUDLOLAIS = BONGS...... e eeiesetteeissseisseis ettt s etttk 1 8188 E L8kt 973,003 0 0 0 973,003 973,003 0 0L XXX XXX......
9199999. Total - ShOM-TEMM INVESIMENES. .........vvuvveieiecrireireieeieeeeieet et 973,003 0 0 (V] [ 0 XXX.vvvone 973,003 (V) R 0 |..XXX...... XXX......
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Annual Statement for the year 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization)/|  Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/A.C.V. Accretion Items Exposure Entity Year-end (a)

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception

of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or |Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion Recognized Item Deferred  [Termination (a)

NONE
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker Number of
Symbol Contracts

Notional
Amount

Description

5 6 7 8 9 10 1 12
Description Schedule/ Date of Reporting
of Hedged Exhibit Type(s) Maturity or Trade Transaction Date

Item(s) Identifier of Risk(s) Expiration Exchange Date Price Price

Fair
Value

14

Book/
Adjusted
Carrying

Value

Change in Variation Margin

Cumulative

16 17 18
Gain (Loss) Gain (Loss)
Recognized Used to
in Current Adjust Basis of
Year Hedged Item Deferred

Potential
Exposure

20
Hedge
Effectiveness
at Inception
and at
Year-end (a)

NONE

Broker Name

Net Cash Deposits

NONE




Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19
Indicate Book/ 16 17 18 Hedge
Exercise, Adjusted Gain (Loss) Gain (Loss) Used Effectiveness
Description Schedule/ Date of Expiration, Carrying Recognized to Adjusted Basis at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction | Termination Termination Maturity Value at in Current of Hedged Item and at
Symbol Contracts Amount Description Item(s) Identifier of Risk(s) Expiration Exchange Date Price Date Price or Sale Termination Year in Current Year Deferred Termination (a)
m
N
-

Net Cash Deposits

Broker Name

NONE




Annual Statement for the year 2012 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢cd

1 2 3 4 Book Adjusted Carrying Value Fair Value 1
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

NONE




Annual Statement for the year 2012 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CusIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  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
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

General Interrogatories:

1.
2.

The activity for the year: Fair Value $........
Average balance for the year:  Fair Value $.

NONE
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Annual Statement for the year 2012 of the TRAN S PORT IN S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Citizens Bank Boston, MassachUSELES............cccoueucveviecieieiceeice s | eeeieinns XXX
Citizens Bank Boston, MassachuSEtLs.............ccoevriiniieierninieceneees | e XXX
Wells Fargo San Francisco, California............cceereerenereinerenirieeeineereinesneens | conereenees | cereeneenessssenssnssness | ceneeseesesseessessenssesnens | sereeeneeneens XXX
0199999. Total - Open Depositories.. XXX... XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0599999, TOAl CASN........cvvuiiiiiiiiiii s XXX... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4,982,434 | 4. April 1,443,180 | 7. July. 2,804,472 | 10. October. 2,359,498
2. February 2,524,354 | 5. May. 1,063,123 | 8. August 2,206,530 |11. November. 1,359,600
3. March 1,383,207 | 6. June 1,621,467 | 9. September. 1,736,573 | 12. December. 1,122,745

E25
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Annual Statement for the year 2012 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the TRAN S PORT IN S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama. . . . . ettt | et | et | e
2. Alaska.... LAK JOR I . . et | s | s | s
3. Arizona... RSD FOR WC BY INS CODE 23-961..... . o [ [ 109,699
4. Arkansas. . | RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C)...... . e . 104,987
5. California... RSD FOR WC BY INS CODE, A1, SEC 11690-11719............ cernreneens | e | . 1,306,773
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut . . . . rerrreen e | s | s |
8. Delaware.......cocvmrerereriernerinns . |RSD BY INS CODE, SECTION 513(B) et | e | e 130,000 | cooevveiiine 130,000
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10.  Florida . . . . vt | s | s | e
11, Georgia.....cocveveeererereveneren. GA | i B.... |RSD BY OCGA 33-3-8 THROUGH 33-3-10 ettt | et | s 114,418 | o 133,440
12. Hawaii . . . vt | s | s | s
13. . |RSD FOR WC BY INS CODE, SECTION 41-317......ovvrririereririieniernnieierisseeniennnes | soveresiseiessnsissnsienans | veves 35,459 | ... .35,577
14 TINOIS.....veevererrerereeenerinnreee L [ i et | eresesien et | eeriene e | oo
15, INGIANA. .o N i et | rees st | eeeiess s | e
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. . ... |RSD BY GEN LAWS, CHAPTER 152, SEC 61 & 82........cc.cevviiiiiirniiiiinisrinsieiniies | covnissiesssissiesissinnis | oo 579,492 | ... 607,969
23, Michigan.......ccocovirrrrncnieineens . . SO SEUUTUPSTSUUUUR OPOROTUSUSTPRRTUPIOR ISTRTRRTRRRRTRTRRTRRTROR IO
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. . . . SO SUTUPRTRUUIUR BTSRRI ST IO
26.  MiSSOUr......cccovvrerivrrrrirnnrennnnMO [ .. Bi.. | RSD BY INS CODE, CHAPTERS 374 TO 381.....oiiiiiricineieisnisciesiesssesssssessnnns | sevesssssssssssssssessssensns | ores 24974 | .. .26,236
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28.  Nebraska... . . . . . ettt | et | et | e
29.  Nevada......ooommvermircrnrienns . . et | s | s | s
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. . . . . . SO SUSTUSTRUUUUR BTRROTRSRSRRRUIPURE ST IO
32, New MeXiCO......coovvvrrnrrirerirnires NM | ...... B.... |RSD 1978 ANNOTATED SEC 59-27-24 & 24.5 et | e | s 319,129 | ... 320,192
33, New YOrKe....ooooeverveveeimveeeec NY i [ et | eniener st niens | sesenes st | s
34, North Carolina........c.ceccreerreene. NC | oo, ST.. |RSD BY GEN LAWS, CHAPTER 58-5-1.......... reereeesensnssnsie | e | s 360,000 | ... 360,000
35.  North Dakota.........cocoeverrmrceeeelND [ s [ . . vt | s | s | s
36.  Ohio... . | RSD BY INS CODE, SECTIONS 3929.08 & 3929.10........c.cccoumrummrinniirciineirenieniins | e 3,115,191 3,244,507 |.....
37.  Oklahoma.. RSD BY INS CODE, SECTION 613, reverenssnsesesnnnns | s | oo 349,984 | .... 357,813
38.  Oregon RSD BY INS CODE, SECTIONS 731.624 & 731.628...........ccovriririrrirciierseieniernnes | sevseessinennssssiesssssssns | oees 210,983 | ... 217,088
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
41, South Carolina...........ccc.cceece0....SC | ......B.... [RSD BY INS CODE, SECTIONS 38-9-80 & 38-15-30........cc0uurvumrirrrreriscemniserinnnins | overeensessesesensnsesenes | veves 731,930 | oo 737,999
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
44, TeXaS....oiniveiniirerinessnierinere IX e Bucis | RSD BY INS CODE, ARTICLE 8.05........ccouieiicireriiceisieseiesisisesesienssssessessssisens | seveesesiesssssssssessnsssnens | eees . 1,594,097 |..coovvvvrrnene 1,743,789
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
47.  Virginia 1 [T IO 504,009 | ... 516,163
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. .PR].. . . . ettt | s | e | s
55.  US Virgin Islands..........cccccoevuunce A7/ 1 I I . . cerrrene e | s | s |
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . . . . ettt | et | et | e
58.  Aggregate Alien and Other.......... OT | .. XXX... | e . XXX SO UURSTTUSTT ISR (] (] 0. 0
59.  Total XXX e . XXX et | s 3,115,191 | ...... 3,244,507 |.. 6,475,935 6,764,617
DETAILS OF WRITE-INS
B80T, e | e | s . . ettt | s | e | s
5802, e | e | s . . certerress s | s | s | s
5803, s | s [ s . . ceertereee s | s | e | s
5898. Summary of remaining write-ins for
line 58 from overflow page............... 0.0, G P . XXX SO URRRTRSTR IS (] I (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX .. XXX USSR (PSR V) 0 ... 0.... 0
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